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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 42,673,829,759 |...cvvveeevieiricinierienies |oeeeineins 42,673,829,759 |.......... 40,207,837,621
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 40,193,443 |.ooveereeeeee [ 40,193,443 | 30,406,163
2.2 COMMON SEOCKS ...ttt [resesnnnenas 3,747,855,354 | e 3,747,855,354 |........... 3,669,666, 104
3. Mortgage loans on real estate:
BT FIISEHENS oot e 8,445,110,866 |.......ceverrrrrireriinines fereirieinne 8,445,110,866 |............ 8,362,541,753
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($
[ J 151,499,786 ) and short-term
investments ($ ... 222,500,000 ) ..o [ 355,132,461 365,132,461 |........... 1,621,185,986
6. Contract loans (including$  .eovoovvvveeeeicrirnees PrEMIUM NOtES) ...... [ooveveeveenns 947,007,987 932,571,933
7. Derivatives .132,122,511 143,197,268
8. Other invested assets 1,804,610,619 1,696,678,246
9. ReCEIVADIES fOr SECUMEIES .......vuvuiviaciiecieicieice e [roreeeinseeineieneas 143,296 |....cocececcncens oo 143,296 |....ooooceccce
10. Securities lending reinvested collateral assets . ..276,105,814 |.. ..276,105,814 |.. 231,717,909
11.  Aggregate write-ins for iNVested aSSets ...........ccoveueveriiriiieeeieeseeeeeie s [ereeeeenines 26,907,523 ..o o 26,907,523 151,668,594
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 58,450,169,053 |.......ccoeueunvne 1,149,420 |......... 58,449,019,633 |........... 57,047,471,577
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 723,341,511 | 1,771,300 |...ooovevennnne 721,570,211 | 585,116,497
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 54,078,268 |.......ccoevvvrinnee 320,887 |.ovoiiicrnne 53,757,381 | 35,220,599
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 20,417,040 oo e 20,417,040 |....cocoo.oe.... 21,595,992
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............ccoeeeeeeeeeeeeeeeeeeeeeeeeeee oo 11,650,429 |..oooeeeceeeeeeeeeeeees e 11,650,429 |.....cocoeeeee. 5,990,620
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeveeveenne. 6,771,029 | e 6,771,029 |.coooveees 7,682,940
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 35,023,977 [ooveeeeeeerreeeerneees e 35,023,977 |oveceeeeeeeeee
18.2 Net deferred tax asset ............cccceuvennnee ..742,430,244 |.. ..599,761,300 |.. ..589,087,896
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvevievevereieecceeieieeieeeees Jrerererieieeeeeeens 928,233 | [ 928,233 | 928,233
20. Electronic data processing equipment and SOftware .............ccccceviviiciiicns i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt ettt nenene |rerene ettt [ttt [t e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeeviveiiieeies foorevieniieniens 5,340,042 oo e 5,340,042 |.............. 226,288,446
24. Healthcare ($ .coooveccciciiicccee ) and other amounts receivable ...... | i e [
25. Aggregate write-ins for other than invested assets ............cccoceveeireereeeees fooveeciinnne 365,894,030 |..ocvennne 183,313,525 |..ocvvenenne 182,580,505 |................. 81,054,840
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 60,416,043,856 |................ 329,224,076 |.......... 60,086,819,780 |.......... 58,600,437,640
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt s et e s e nenenans [ernininas 106,268,441,601 |...cocvovicecriircccene [ 106,268,441,601 |......... 102,807,850,581
28. Total (Lines 26 and 27) 166,684,485,457 329,224,076 166,355,261,381 161,408,288,221
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 26,907,523 ..o oo 26,907,523 |............... 151,668,594
1102.
1103.
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) 26,907,523 26,907,523 151,668,594
2501. Accrued fees and other assets ... [, 180,487,465 |.....ccoooovvvveees 4,392,274 |...coooovvnns 176,095,191 |..oocovcrrrenees 74,574,540
2502. Cash value of corporate owned iNSUFaNCE ..........ccccooioioioievevciceceieeeieieieiees oo 1,542,639 oo oo 1,542,639 |..ocoovveen 1,537,625
2503. Deferred software Costs ... [ 77,012,455 |...covvrinne. 77,012,455 | [
2598. Summary of remaining write-ins for Line 25 from overflow page ..106,851,471 |... ..101,908,796 |... 4,942 675 |... ..4,942 675
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 365,894,030 183,313,525 182,580,505 81,054,840




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 42,994,397 ,625 1€SS$ irrrrreriririireirieeeinieena included in Line 6.3
(including $  vveerenene. 64,233,112 MOACO RESEIVE) ..ottt nsesenns |resenaeias 42,994,397,625 |.......... 41,503,661,568
2. Aggregate reserve for accident and health contracts (including $ ... 30,871,094 Modco ReServe) ..........ccoeeweewc|oveenicenecens 40,155,922 |.. ... 21,695,758
3. Liability for deposit-type contracts (including $ 159,037 MOodCO RESEIVE).........eeeerecerceeiceveeseeeae 4,275,550,442 |.. 4,189,483,393
4. Contract claims:
B LIFE o b bR bbbt b et b bbb 66,387,389 76,869,046
4.2 ACCIHENT BNG NEAIN ...ttt st 97,403,875 99,335,192
5. Policyholders’ dividends/refunds to members $ 174,029 and coupons $
and unpaid 174,029 | 159,980
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $  ......ccoevvenenee. 597,685
IMOGCO) .t b bbb bbb s .. 30,368,378 |.. . 30,693,040
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ModCO) ... |oeeieieiiiiiririecieie [
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. 11 (oo ot ) IO AT RO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...eeeeeiiiee 10,109 accident and health premiums ............c.ccooeveeues |eererecnnnens 3,322,977 | 2,954,627
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ 758,500 accident and health
experience rating refunds of which $ ... is for medical loss ratio rebate per the Public Health
SBIVICE ACE e e e e e e e e e e eeeeeeeeeeeeeeeeeseeeseeeeesesen eeeeeeeeeneeenen 198,500 [ 758,500
9.3 Other amounts payable on reinsurance, including $ .........ccccceceeve
[or=Ye 1= [T SO TSR PUPTSRUTOTUTSTUUSPPRURPRRTRIY RURPRPRRURPRDY”d o 200 A I 1 I IEURUIRRRRONt 450,275,812
9.4 Interest MaiNTENANCE RESEIVE ... ..ottt ettt et e a e s bt e sh e e s bt e bt e beeabeembeeaeesaeesaeesbeesbeesbeenbeens [oooesnsniaesiaesiaesiaesaesaesnns [oaessseeiaesseesaee s e saessaeens
10. Commissions to agents due or accrued-life and annuity contracts $
[ 7,385,598 and deposit-type contract funds $  ......... 21,035,204 |......ccoeeeeee 26,256,313
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviuevereseseesesesesesesesesesssesssssssesesesens [eeeesesesenenenees 1,137,996 |..ooovieee 3,361,114
12, General @XPENSES AUE OF BCCIUBH ...............cueveviriereeseseeeteseseseesesesesesetesesessssesesesssesesesesses s et esssssesetesess s et asasesesesessssanesssssnsasesesnns [resesennnennnes 37,197,851 ..o 37,078,390
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @llOWANCES) ...........covovrieieieueueueriiiiieieeesesee ettt sesesenens (1,597,847,125)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME taXES ............ccovevererrrriiiirieieieeeeeeeeseseeeee s e 8,209, 160 [ 5,319,225
15.1 Current federal and foreign income taxes, including $ ......ccccocvvevvrrennne ...3,039,229
15.2 Net deferred tax ADIlItY ..ottt ettt e et et e e et et e e et e e e e e e et et [
16.  UNEANEd INVESIMENT INCOME ......ououiviiieiiieieieieieiette ettt se sttt s et sese s e e e st et e s e s eseses e e st et eseseseseseesesesesesennnes [eeeeeueaeieneeaes 3,450,127 |.oooveenne 3,136,910
17.  Amounts withheld or retained by reporting entity as agent or trustee .. .(10,325,330) .. ...6,183,453
18.  Amounts held for agents' account, including $ .........ccccccceeviicccee. @gents' credit DAIANCES ........cooeeiriiiiieiieieeees oo [
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if Not inCluded @DOVE ...t oo [
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .........ccccoooveiiiiiiccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.cccoceveniiiiiiiiinnns
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiie ettt ettt ettt e saeesaeesbeesbeesbees [eaeeaesnesa e sae e s ae s e
24.07 FUNAS held UNAET COINSUTANGE ..........cucvvveeeeceeeeteseeeseseetetesesessseesesesesesssassesesesesssassesesesensssetesasasensssssesasssenssassesesassnssensesa 1,516,786,878 |.. 1,607,648,883
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen 8,599,954 |.. 6,877,317
24.09 Payable for securities ..... 410,180,225 |.. 322,738,139
24.10 Payable for securities lending 275,787,123 oo 231,768,177
24.11 Capital NotesS $ ...cvevvvveevvcrcircceeeee. AN INEErESENEIEON $ oo et sens [t eeees et
25. Aggregate write-ins for liabilities 271,351,545 316,767,888
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 49,715,045 ,962 48 405,075,692
27.  From Separate ACCOUNES SALEMENL ...........c.ceviuiiiiiiiiiieteteteeie ettt ittt e e e st b et es e s es et et esebesesess s s ssesesesesesessssesssasasesesesnnns enerenns 106,268,441,601 |......... 102,807,850,581
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 155,983,487,563 151,212,926,273
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 3,814,779 |.coee. 3,814,779
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32, SUIPIUS NOES .....eeeiiitetetceeeee ettt ettt ettt ettt et ee et e s et e s e b et e s e se s ee et et et e b esesess st e s et et et et esess s esssesesesesesssnasasssasesesesesnnnasesasssasas [eoenenennnes 1,100,000,000 |............ 1,100,000,000
33. Gross paid in and contributed surplus 2,338,489,816 |.. ...2,308,489,816
34. Aggregate write-ins for SPecial SUMPIUS FUNAS ..........oiuiiiie ettt et e e e s e e seeseseesnneeneeene [oreessnessesiaesiaessaesaesaesies oaeeeessesaesaessanesaeesaeenes
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 6,929,469,223 |............ 6,783,057,353
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoeuvrrieererinens in Separate Accounts Statement) .............. 10, 367,959,039 10,191,547, 169
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 10,371,773,818 10, 195,361,948
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 166, 355,261,381 161,408,288,221
DETAILS OF WRITE-INS
2501. Derivative liability aCCrued INTEIEST .ottt [esesesnaeeneeeeseeenas 80,163 | 4,951
2502, LSS TECOGNTTION FESEIVE ....iiuieiiiiiiiecietet ettt bbbttt b bbbttt bbbttt ettt enennens [eenaescaeaenenanas 6,400,000 |....cccoovnevenee 6,400,000
2503.  Reserve for @SCheat fUMAS .........coiiiiiii ettt sttt enns [oescseieienennns 48,838,616 |.....ccccvenee 42,540,717
2598. Summary of remaining write-ins for Line 25 from OVErIOW PAGE ..........ccceuiririririririeieieieie st sesens [eeseeenenenena 216,032,766 |............... 267,822,220
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 271,351,545 316,767,888
0 ) KRR PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........ccciiiiiiiiiiiiin e oo iees [oosesee s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 3,841,260,498 |............ 3,234,889,548 |.......... 14,534, 162,952
2. Considerations for supplementary contracts with life coNtingenCies..............ccccovovvieveveveeccceeeeeee e 85,334 | 271,455 | 832,607
3. Netinvestment INCOME ..o ..746,816,500 |.. ..477,060,059 |.. ..2,019,159,193
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. o (3,497 ,644) ... (29,719)|.. ..(11,158,461)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 30,169,013 | 36,211,196 |................ 141,863,021
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveuiuiuieiieeeeeeietesesee et es st e eneeenes 17,810,679 | 17,283,915 | (15,759,296)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.viueueueiiieieieseiieesesesesessesesese s ssssese s s sssese s ssns [ressciceseseenas 497,417,950 |..oeeeeenens 514,641,043 |........... 2,051,394,670
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 52,098,719 45,221,233 179,657,287
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 5,182,161,049 4,325,548,730 18,900, 151,973
10, DA DENETILS ... eee e eee e 167,001,802
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ............ocvoveveveueueueueeeeerererens |reseeeeeeeeeeeeenes 116,436 ..
12, ANNUILY DENETILS ..oovieiiiiictctcececee ettt ettt b bt es s s s es et be b et esesn s s sseneseses e 566,954,666 |................545,688,917 |............ 2,066,483,006
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 1,016,037 |..ooiieene 1,082,241 | 4,013,290
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ............ccovoeiiiiiiiiiiiiini e [ [
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... 13,151,941,553
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17.  Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeevevevererereveeeneeees oo, 43,219,249 ... 15,008,650 |................. 95,861,511
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 605,167 |....ccceeveeennenn. 669,609 ..o 2,351,930
19. Increase in aggregate reserves for life and accident and health contracts ) 1,540,814,219 2,525,168,448
20.  TOtals (LINES 10 10 1) wuuruieiiucueieeeeeiei et eeeee et e s eee e ess e s s s e e e sseseeeees s nsesesesesesnsesesesesesnsnsesesesesnns fensesannnans 5,701,671,212 |............ 4,234,407,479 |.......... 18,488,057,423
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..vvveiiiecte ettt ettt bbb bbb es s sttt ns bt as s [ecseeeeenniceas 200,220,471 [.oooeeenee 201,470,106 |................ 803,903,262
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 1,569,578 |.coovierene 1,618,072 oo 6,182,474
23. General insurance expenses and fraternal EXPENSES ..........coccvvveveveueueueeieeieeeseseseaseesese e sesesesseseeeseseseenenes 115,285,420
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 29,715,327
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (803,605)]..
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.cccceveveveveveueeeeeeeieieieseeeans [ (1,069,386,260) (1,634,708, 175)
27. Aggregate write-ins for deductions .... (87,807,293) (78,309, 106) (101,950,848)
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 4,890,464,850 4,046,751,888 18,036,804,864
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 291,696,199 |............... 278,796,842 |........c....... 863,347,109
30. Dividends to policyholders and refunds to members 6,342,456 6,738,119 29,127,961
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiriueueriiiiiieiieteieiie ettt se s essese s ss s es s [ecseeseesnaceas 285,353,743 |.cooeenne 272,058,723 |................ 834,219,148
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 5,250,387 19,110,580 100,844,282
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccoeueveeeieneuererenns freccccnnes 280,103,356 |....ccccoevnve 252,948,143 |................ 733,374,866
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,344,032 (excluding taxes of $  ...cooceveererennes (799,274)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (7,576,233) 205,291,820 240,311,970
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 272,527,123 458,239,963 973,686,836
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 10,195,361,948 9,091,391,337 9,091,391,337
37, NEtINCOME (LINE 35) ...uueiiicirieeeeeeeeeieeeaeeees e eseseeeee s e esessseseesassessseeesssssesesesasssssssesssssnssssssesesassssne fernnnnsssasann 272,527,123 |.covoeiene 458,239,963 |......cccocone 973,686,836
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...(38,231,219) ..(71,780,331)|.. ...58,590, 165 |.. ..(32,842,506)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 3,396,551 |ooeoe (594,096)|.. ... (7,352,952)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 11,514,490 |.. ..(45,054,926)|.. ... 27,890,008
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(35,589,399)].. ...25,207,062 |.. ..(32,906,076)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.coeevevererereeeeeees oo 18,698 .o 945,542 |.. ..1,033,911
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L5315 T - T 13T . ...30,000,000 |..
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiiieeieeeeee e e
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus (37,000) (71,000) (40,550,723)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 176,411,870 603,540,045 1,103,970,611
55. Capital and surplus, as of statement date (Lines 36 + 54) 10,371,773,818 9,694 ,931,382 10,195,361,948
DETAILS OF WRITE-INS
08.301. MiSCEIIANEOUS TNCOME ...ttt ee et e e sseteaseaene et eaeeseaeeneanneeenene feeeeeaeeneananens 52,098,719 |.cooeeene. 45,221,233 oo 179,657,287
08,3002, ettt oo et e e et e a e et e et e e e et e e ean et e e et e e ae e e e aneeeeaneeenneeeanteeanneeenneeenneeennneeennneens[eeenuneeeinreaaneeennneeennneennne [seenreeeneeennneeeneeenneeennnes [ernneeene e e s e e e e e e e e naneen
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 52,098,719 45,221,233 179,657,287
2701. Reserve adjustments on reinsurance assumed . ..(50,081,295)|.. ..(35,429,882)|.. (161,067,227)
2702. Change in contingency reServe ........cceeveveoeeeeeevereveveeennns ..(51,958,926)|.. ..(52,505,682)....cccceen. 6,193,219
2703. Net investment earnings on funds withheld by ceding company .. ... 13,961,761 |.. ..9,984,672 |. 52,273,400
2798. Summary of remaining write-ins for Line 27 from overflow Page .............ccceueieieveiiieueverceeeeeeeeeeeee oo 271,167 | (358,214) [ 649,760
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (87,807,293) (78,309, 106) (101,950,848)
5301. Adjustment to surplus for initial reinsurance transaction gains .........cccocooiiiiiciiieeecice e (37,000) ..o (71,000)|...ceeee (284,000)
5302. Change in prepaid pension COST ......ococoooiirreninccceeeeeeeieeeene ....(859,599)
5303. Prior period adjustments, net of tax ... ..(39,407,124)
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (37,000) (71,000) (40,550,723)




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 3,825,382,720 |............ 3,215,105,038 |.......... 14,545,039,422
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 615,717,741 | 625,915,431 |............ 2,064,357,347
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 302,048,753 567,372,278 3,178,357,338
4. TOtal (LINES 110 3) oottt 4,743,149,214 4,408,392, 747 19,787,754,107
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 4.190,399,670 |............ 3,944,342 . 344 |.......... 15,962,467,478
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............cc.c.. oeeeeenne (1,091,367,126)|.............. (397,710,586)|.......... (1,658,308,690)
7. Commissions, expenses paid and aggregate write-ins for deduCtions ...............ccccoveveveveveecceeeeeienens foeeeeeeeiencens 270,519,174 |....c.cee... 290,665,260 |............ 1,275,458, 127
8. Dividends paid t0 POIICYNOIAETS ..........c.cooviviveviieeiiieceeee ettt ettt sesesnn s [eeereneeneneneen 6,653,069 |..cccovriennee 7,064,524 |................. 29,955,582
9. Federal and foreign income taxes paid (recovered) netof $ ... 2,098,988 tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 43,858,351 277,371,849 261,135,451
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 3,420,063, 138 4,121,733,391 15,870,707,948
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,323,086,076 286,659,356 3,917,046 ,159
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .o e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 41,806,753 |......ccovnnne. 73,899,679 |.......cconee 406,318,388
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccoees |oeeeeinnencns (3,627, 716)|.....cececenne 3,440,124 |.......o..... 16,342,024
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 212,094,976 302,615,523 650,309,494
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvvevevereeeeieeeeeeee ettt eseen s [oevereseannnas 769,582,385 |............ 1,490,199,051 |........... 5,674,468,019
13. Cost of investments acquired (long-term only):
T = T T OO RSO 2,854,221,628 |........... 1,166,188,014 |............ 6,024,353,596
1312 STOCKS ...ttt |eeterne s 14,065,892 |................ 163,142,617 |...ccoeeeee. 901,448,401
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 196,425,795 |.....coceeee. 209,652,974 |............ 1,305,370,664
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eesssinessinans 150,712,351 [ 169,697,296 |............... 852,850,201
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 243,169,771 62,677,993 203,115,976
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 3,458,595 ,437 1,771,358 ,894 9,287,138,838
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 14,440,734 4,023,266 19,487,491
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (2,703,453,786) (285,183, 109) (3,632,158,310)
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.ceeueuerieieieieieeeieeceeeee e |eeseeeeeeeneens 30,000,000 |.....cccnv 110,472,542 |................ 310,472,542
16.3 BOIOWED fUNGS ...ttt [eosesinesasnenenes 8,850,000 |.......cvvrvnnne 8,646,250 ..o
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns 86,067,049 |......cc.ce.. 14,229,824 |................ 390,952,554
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (10,602,864) (41,363,355) (1,409,716)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 114,314,185 91,985,261 700,015,380
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.......... (1,266,053,525).......ccvunvne 93,461,509 |................ 984,903,229
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 1,621,185,986 |................ 636,282,757 |...ovovvennne. 636,282,757
19.2 End of period (Line 18 plus Line 19.1) 355,132, 461 729,744,266 1,621,185,986

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

20.0001.
20.0002.
20.0003.
20.0004.
20.0005.
20.0006.

Exchange of bond investment to bond investment
Tax credit commitment 11abilities ..o
Capitalized interest on mortgage loans
Capitalized interest on bonds
Intercompany Transfer of Securities In
Intercompany Transfer of Securities Out




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3

Current Year Prior Year Prior Year Ended

To Date To Date December 31
................ 172,340,684 |...............161,977,245 |.............. 691,598,622
............ 2,304,525,072 |............ 1,312,085,316 |............ 6,338,689,807
................ 521,322,196 |................192,239,257 |............2,781,658,243
............ 1,031,991,631 |............ 1,753,915,966 |............5,487,576,460
............... 128,451,442 |............... 121,247,997 |................422,233,293
...................... 581,262 |.....ccccoeennene.. 64,075 | 2,401,050
............ 4,159,212,287 |............3,541,529,856 |.......... 15,724,157 475
............ 4,159,212,287 |............3,541,529,856 |.......... 15,724,157 475
............ 2,801,675,000 |............2,069,266,331 |.......... 10,272,116,331
6,960,887,287 5,610,796, 187 25,996,273,806

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 10 from overflow page

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




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

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

C.

Accounting Practices

The accompanying statutory financial statements of Nationwide Life Insurance Company (NLIC or 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
Department 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. The Commissioner of Insurance has the right to permit other specific
practices that deviate from prescribed practices.

The Commissioner of the Department has promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and Reserve
Accounting Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The prescribed practice
allows Ohio-domiciled insurance companies to utilize 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. The Company has elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products and
equity indexed annuity reserve liabilities. As a result, the Company’s net income changed $(4,417,324) and $21,651,016 for the periods ended
March 31, 2023 and December 31, 2022, respectively, and the Company’s statutory surplus changed $22,906,346 and $29,340,102 as of March
31, 2023 and December 31, 2022, respectively. The Company’s subsidiary, Nationwide Life and Annuity Insurance Company (NLAIC), has also
elected to apply the same prescribed practice to its eligible indexed products, which changed NLIC’s subsidiary valuation of NLAIC by
$137,642,003 and $231,716,470 as of March 31, 2023 and December 31, 2022, respectively.

The Company’s subsidiary, Eagle Captive Reinsurance, LLC (Eagle), applies one prescribed practice with multiple applications which values
assumed guaranteed minimum death benefits (GMDB) and guaranteed lifetime withdrawal benefits (GLWB) risks on variable annuity contracts
from NLIC and GLWB risks on fixed indexed annuity contracts from NLIC and NLAIC, an affiliate, using an alternative reserving basis from the
Statutory Accounting Principles detailed within the NAIC SAP pursuant to Ohio Revised Code Chapter 3964 and approved by the Department.
The prescribed practice related to NLIC guaranteed risks changed the Company’s subsidiary valuation of Eagle by $(1,037,460,993) and
$(1,070,536,498) as of March 31, 2023 and December 31, 2022, respectively. The prescribed practice related to NLAIC guaranteed risks
changed the Company’s subsidiary valuation of Eagle by $999,066,020 and $952,955,562 as of March 31, 2023 and December 31, 2022,
respectively.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and indirect subsidiary of the
Company, has been granted a permitted practice from the State of Vermont that changed the subsidiary’s valuation by $67,000,000 as of March
31, 2023 and December 31, 2022.

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

F/S FIS Line
SSAP # Page # 2023 2022

Net Income

Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX § 272,527,123 $ 973,686,836
(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP

OAC 3901-1-67:

Derivative instruments 86 4 3 (20,696,750) 42,626,269
Reserves for indexed annuities 51 4 19 15,105,200 (15,219,919)
Tax impact 101 4 32 1,174,226 (5,755,334)
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX § 276,944,447 $ 952,035,820
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 10,371,773,818 $ 10,195,361,948
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle: NLIC risks ceded 51 2 8 (1,037,460,993) (1,070,536,498)
Subsidiary valuation -- Eagle: NLAIC risks ceded 51 2 8 999,066,020 952,955,562
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 6,850,258 30,099,453
Reserves for indexed annuities 51 3,4 1,19 22,145,117 7,039,917
Tax impact 101 2,4 18,2, 32 (6,089,029) (7,799,268)
51, 86,
Subsidiary valuation - NLAIC 101 2 22 137,642,003 231,716,470
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- NLAIC: Olentangy 20 2 22 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 10,182,620,442 $ 9,984,886,312

The amounts in this statement pertain to the entire Company business including, as appropriate, its Separate Account business.

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.

Accounting Policies

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 “6”, which

are stated at the lower of amortized cost or fair value. Amortization of premiums and discounts are calculated using the effective yield
method. The Company does not hold any mandatory convertible securities or Securities Valuation Office (SVO) identified investments.



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

NOTES TO THE FINANCIAL STATEMENTS

(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.

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.

Note 3 — Business Combinations and 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
There were no changes that were considered significant to the Company from prior year end.

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. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period
based on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities.

(1) 2) (3) (4) )] (6) ()

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
84751PLP2 § 1,636,363 $ 1,382,230 $ 254,133 $ 1,382,230 $ 938,102 Q1'23
Total $ 254,133

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 $ (60,857,735)
2. 12 Months or Longer $ (336,707,401)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,601,130,736
2. 12 Months or Longer $ 4,176,582,212

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.
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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.

Type of Repo Trades Used

a.
b.

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

Original (Flow) & Residual Maturity

a.

Maximum Amount
Open - No Maturity
Overnight

2 Days to 1 Week

Nookwh =

>1 Year

Ending Balance

Open - No Maturity
Overnight

2 Days to 1 Week

No ok wh =

>1 Year

Not applicable.

Fair Value of Securities Acquired Under Repo - Secured Borrowing

a.
b.

Maximum Amount
Ending Balance

ENDING BALANCE

T Te@ meao oo

Bonds - FV

LB & SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

NO
YES

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$361,387,791

$- $- $-
$275,796,223 $- $- $-
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$368,615,547 $- $- $-
$281,312,147 $- $- $-
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
$- $281,312,147 $- $- $- $- $- $281,312,147
$- $281,312,147 $- $- $- $- $- $281,312,147
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7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $361,387,791 $- $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $275,796,223 $- $- $-
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 $275,796,223 $275,796,223
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.
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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.
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, except for the following.

As of March 31, 2023, the Company has received capital contributions from its parent company, Nationwide Financial Services Inc., totaling
$30,000,000.

The Company expects to receive a dividend distribution of $204,000,000 from Eagle that was declared on March 31, 2023 and was recorded in
investment income due and accrued as of the reporting date.

On March 1, 2023, the Company and Nationwide SBL, Inc. (NWSBL), an affiliate, executed a replacement $850,000,000 unsecured promissory note
and revolving line of credit agreement with an interest rate of 1-month Secured Overnight Financing Rate plus 0.90% and a maturity date of
February 28, 2024. As of March 31, 2023, NWSBL had outstanding borrowings of $222,500,000. Subsequent to the reporting date, NWSBL has
made draws on the revolving line of credit agreement, increasing the outstanding borrowings to $237,500,000 as of the subsequent event date.

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 Federal Home Loan Bank of Cincinnati (FHLB). Through its membership, the FHLB established the
Company’s capacity for short-term borrowings and cash advances under the funding agreement program at up to 50% of total admitted
assets.

The Company’s Board of Directors has authorized the issuance of funding agreements up to $6,000,000,000 to the FHLB, shared between
the Company and NLAIC, in exchange for cash advances, which are collateralized by pledged securities. The Company uses these funds in
an investment spread strategy, consistent with its other investment spread operations. As such, the Company applies SSAP No. 52,
Deposit-Type Contracts, accounting treatment to these funds, consistent with its other deposit-type contracts. It is not part of the Company’s
strategy to utilize these funds for operations, and any funds obtained from the FHLB for use in general operations would be accounted for
consistent with SSAP No. 15, Debt and Holding Company Obligations, as borrowed money.

The Company has agreements with the FHLB to provide financing for operations. These agreements, which were renewed in February 2023

and expire February 2, 2024, allow the Company access to borrow up to $1,050,000,000. As of March 31, 2023 and December 31, 2022,
the Company had no amounts outstanding under these agreements.
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2. FHLB Capital Stock

a.

Aggregate Totals

1. Current Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 141,499,171 $ 141,499,171 $ -
(d) Excess Stock $ 29 $ 29 $ -
(e) Aggregate Total $ 161,499,200 $ 161,499,200 $ -
) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 7,050,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 139,168,224 $ 139,168,224 $ -
(d) Excess Stock $ 2,675,376 $ 2,675,376 $ -
(e) Aggregate Total $ 161,843,600 $ 161,843,600 $ -
) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 5,050,000,000 XXX XXX
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 - $ - $ - $ -3 -
Class B $ 20,000,000 $ 20,000,000 $ - $ - $ -3 -
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

Maximum Amount Pledged During Reporting Period

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

$

4,437,662,305 $ 5,345,631,267 $ 3,200,180,868
4,437,662,305 $ 5,345,631,267 $ 3,200,180,868
- $ - $ -
4,314,590,288 $ 4,583,558,366 $ 3,147,030,914
3

1 2 Aggregate Borrowed
at Time of Maximum

Fair Value Carrying Value Collateral

4,437,662,305

4,437,662,305

4,314,590,288

7.5

$ 5,345,631,267 $
$ 5,345,631,267 $
$ - $
$ 4,583,558,366 $

3,200,180,868

3,200,180,868

3,147,030,914
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4. Borrowing from FHLB

a. Amount as of the Reporting Date

1. Current Year

(a) Debt

(b) Funding Agreements
(c) Other

(d) Aggregate Total

(at+b+c)

2. Prior Year

(a) Debt
(b) Funding Agreements
(c) Other

(d) Aggregate Total

(at+b+c)

@ AP P

b. Maximum Amount during Reporting Period (Current Year)

c. FHLB - Prepayment Obligations

1.
2.
3.

PN~

Debt
Funding Agreements
Other

Aggregate Total
Lines (1+2+3)

Debt
Funding Agreements
Other

$
$
$

$

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
- $ - $ $ XXX
3,200,180,868 $ 3,200,180,868 $ $ 3,200,180,868
- $ - $ $ XXX
3,200,180,868 $ 3,200,180,868 $ $ 3,200,180,868
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
N $ - $ $ XXX
3,147,030,914 $ 3,147,030,914 $ $ 3,147,030,914
- 8 - 5 $ XXX
3,147,030,914 $ 3,147,030,914 $ $ 3,147,030,914
1 2 3
Total General Separate
2+3 Account Accounts
- 8 - 3
3,200,180,868 $ 3,200,180,868 $
- 8 - 5
3,200,180,868 $ 3,200,180,868 $

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

No
No
No

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

Benefit Plans

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

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

Note 14 — Liabilities, Contingencies and Assessments

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

Note 15 — Leases

Not applicable.

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

There were no changes that were considered significant to the Company from prior year end.
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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 value of separate account liabilities is set to equal the fair value of separate account assets.

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.

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 $ -8 9,313,261 $ -3 -8 9,313,261
Preferred stocks unaffiliated - 36,737,968 3,455,475 - 40,193,443
Common stocks unaffiliated 80,770,750 161,499,200 395 - 242,270,345
Securities lending collateral assets - 309,591 - - 309,591
Separate account assets 99,936,674,392 1,818,677,483 52,198,417 4,061,552,457 105,869,102,749

Total Assets at Fair Value/(NAV) $ 100,017,445,142 § 2,026,537,503 $ 55,654,287 $ 4,061,552,457 $ 106,161,189,389

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

Total
gains
and
(losses) | Total gains
Beginning | Transfers | Transfers | included | and (losses) Ending
Balance at |into Level | out of in Net included in Balance at
12/31/2022 3 Level 3 | Income Surplus Purchases | Issuances Sales Settlements | 3/31/2023
Assets at Fair Value
Preferred stocks
unaffiliated $6,586,499 $- $- $-  $(660,699) $- $- $(2,470,325) $-  $3,455,475
Common stocks
unaffiliated 830 - - - (435) - - - - 395
Separate account
assets 54,872,050 - - - (2,163,508) - - (510,125) - 52,198,417
Total Assets at
Fair Value $61,459,379 $- $ $-  $(2,824,642) $- $- $(2,980,450) $- $55,654,287
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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:

Net Not
Asset Practicable
Aggregate Fair Value  (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 (NAV) Value)
Assets
Bonds $39,703,270,539  $42,664,516,498 $1,239,687 $34,886,155,342  $4,815,875,510 $- $-
Mortgage loans, net of
allowance 7,542,679,616 8,445,110,866 - - 7,542,679,616 - -
Cash, cash equivalents and
short-term investments 355,132,461 355,132,461 45,843,670 309,288,791 - - -
Policy loans 947,007,987 947,007,987 - - 947,007,987 - -
Derivative assets 41,297,439 132,122,511 - - 41,297,439 - -
Securities lending collateral
assets 275,796,223 275,796,223 275,796,223 - - - -
Separate account assets 372,903,365 399,338,851 4,209,837 316,477,353 52,216,175 - -
Total Assets $49,238,087,630  $53,219,025,397  $327,089,417 $35,511,921,486 $13,399,076,727 $- $-
Liabilities
Investment contracts $3,198,991,943  $3,187,269,894 $- $-  $3,198,991,943 $- $-
Derivative liabilities 12,202,032 8,599,954 - 12,202,032 - - -
Total Liabilities $3,211,193,975  $3,195,869,848 $- $12,202,032  $3,198,991,943 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Not applicable.

Note 21 — Other Items

A-B. Not applicable.

C. Other Disclosures

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

As of March 31, 2023, the pension risk transfer reserves for guarantees of the separate account contracts and supporting assets in the
general account were $9,275,465.

D-l. 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 |l 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

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

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.

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

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

There were no changes that were considered significant to the Company from prior year end.
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Note 30 — Premium Deficiency Reserves

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

Note 31 — Reserves for Life Contracts and Annuity Contracts

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

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics

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

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

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

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

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

Note 35 — Separate Accounts

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

Note 36 — Loss/Claim Adjustment Expenses

There were no changes that were considered significant to the Company from prior year end.
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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? ........c ittt bbbttt a et eae e e h e e eh e e e b e e b e e bt e bt e a bt e abeeabeeaeesheeeheeebeenbeebeenbeenneannennne
If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[CToToTa (1aTo T =T (142U PSR ROS PSRRI

LT F= (=N el i =g Lo L USSP

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ 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 by merger

Yes [ X] No[ ]

Yes [ X] No[ ]

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
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 Yes[ 1 No[X]
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
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 [ X] No[ 1 NAT[ ]
If yes, attach an explanation.
Effective January 1, 2023, Nationwide Life Insurance Company (NLIC) and SS&C Retirement Solutions, LLC (formally known as DST
Retirement Solutions, LLC) entered into Order #7 (Additional Services). Order #7 was written under the Master Service Agreement, effective
July 10, 2020 between Nationwide Mutual Insurance Company and DST Retirement Solutions, LLC and was previously disclosed. Order #7
provides for staff augmentation by SS&C to complete annual compliance testing on behalf of NLIC for retirement plans with year-end cycles
ENAING 1N 2022 ...ttt et b b L e b e b b e b a e R oR e R e e R e e R £ e b e oAb e R b e R e e ehe SR e e E e eh e e b e e R e e b e e R et e et b e b e b e e b e e b e e nre e
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiiiceeeee 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the repomng entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ......... 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
10 OSSPSR 05/24/2018
By what department or departments?
[ TSSO RR TP PPRPOP
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.cvveeeeueeeeeeececeeeeteee e e eeeeete s s s ssaeaeseses s sasaes et s s ssasasseses s s asseseses s asasseses s s sssssesesasssssnsesesansanansnsesasanans Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ............c.cccoiiiiiiiiiicicces Yes[ 1 N[ ] NA[X]
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 period? ......... Yes[ 1 No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..............coceveiiiiiiiiiieicceceeeeene Yes[ 1 No[X]

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 SECUrtIES fIrMS? .........ciiiiiiii 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.

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

Nationwide Trust Company, FSB .........cccceeee.e.

Nationwide Investment Services Corp.
Nationwide Investment Advisors, LLC ..
Nationwide Securities, LLC .
Nationwide Fund Advisors .......
Nationwide Fund Distributors, LLC
Nationwide Asset Management, LLC

Columbus, OH
Columbus, OH
.. |Columbus, OH ..
. |Columbus, OH ..
Columbus, OH ..
Columbus, OH
Columbus, OH




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2
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13.
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14.21
14.22
14.23
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14.25
14.26
14.27
14.28
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15.2

16.

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

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B, 23,399
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agré@MENLS.) ...........cceeviiiiiriueriiiiiiiseieseei et nsns Yes [ ] No[X]
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ......... ..o $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeenee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s 5.
Preferred Stock ... $.
Common Stock .... .3,430,719,829 $. 3,505,585,009
Short-Term Investments .167,500,000 $. ... 222,500,000
Mortgage Loans on Real Estate 184,053,261 $. 181,329,432
All Other 200,290,612 $. 211,737,561
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....3,982,563,702 5. ...4,121,152,002
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiiiiiiiiiiiieieeeee e e D et B e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............cccciiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiciciene Yes[ X] No[ 1 NAT[ ]
If no, attach a description with this statement.
NA

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. ..... ...276,105,815
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...276,105,815
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveverecurueeeeeeeeceeteeeeeeeeecee et $ e 275,787,123

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
Federal Home Loan Bank of Cincinnati 221 E. 4th St, Suite 600, Cincinnati, OH 45202

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? .............cccccceeeeee. 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
Gramercy Funds Management LLC
Ares Capital Management LLC
HPS INVESTMENT PARTNERS, LLC
T. Rowe Price .............
20 GATES MANAGEMENT LLC
NINETY ONE PLC
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?..........ccoviiriirrieeeiirrree 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.coveereceenennnseceene 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 ........cocooiiiennnincciesrecee 54930052ZV4VR1WGBB62 ........ CommisSSion ..c.ooeoeueeeeeeririennns NO.ooie
SEC Registered Investment
131619 .o Ares Capital Management LLC ......cococooiiiinninccnr e 3MO96ESSOPEUTBOIBLSS ........ AQVISEr oo NO.ooe
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ..o 549300 1W7540H8HM8F38 ........ Exchange Commission ............. NO.ooe
The U.S. Securities and
126032 .....ovv T. ROWE PriCe .ot FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
155480 .....cococecne 20 GATES MANAGEMENT LLC ....veiicececeseriecee s 549300P9T431XY751068 ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
Exchange Commission ............. NO.ooie
The U.S. Securities and
Exchange Commission .............

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............ceeuruiiiiiiirieieteieiee ettt se e st s et esese e e s s eseseseseseess s s esesenenene Yes [ X] No[ ]

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

Has the reporting entity self-designated PLGI SECUMIES? ............cccoiiiiiiiiiiii s Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes[ 1 No[X]

8.2



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

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B T 4 T T o= T 1= USSR B
B B oY o T L= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvevieieieeee ettt ettt ettt s e et s et et e b et e s e ae e s s s et e s e b et et e ss e s e s et et et et esesess s ss et esesesesesnssasasesasesesesn B 8,445,110,866
1.14 Total Mortgages in GO0 SANGING .......c.cvovvreeeeeeeeeeeeceeee et e eeaeteteteeessaeae et s s s e seteses s s aesesesessssaseesesasssassssssssassssanssssssnnans $ 8,445,110,866

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 8,445,110,866

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT .......eeeieteteteeeee ettt et ettt et et et et et et e ae e es et a2 et et et esesess s e s e s esesesessssss et a2 e s et et esesesesses e s a2 et e s esesese st eseses et et et eseas s eses e s sebeseseanas S4eaeteteseteeenen ettt et s et eaenene 213.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieeiiieietetetcteeeeee et et e te s et eseses et st et eseseseseseases et et et et et esesess s ss et es et esesesses s e s es et et et esessas s es s e s et et et esess s ssas e s e s e et s eseseeesesene e e s eseseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eivviiiiiuetetieieeteeetetetetesesese s et et e setesesessas et et ssesesesesessss s ssesesesesesessas 2aeseasaseseseseseneneseasesesesesenens 37.000 ‘%
Do you act as a custodian for health SAVINGS BCCOUNES? ...........c.ccueueieieececee ettt ee ettt ee s et sesenseaetetesesensssetesssssensssssesasesenssansenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccooevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOIHING ENLILY? .......cvcviieiecteieieiieeee ettt ettt et a s s s st b st s s s et et s es e s s eseses s nanas Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ovvecucueieieeeeceee ettt s s s st e sesensananeesnas Yes [ ] No [ I NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |




ol

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

..... 00000 .....|..84-3462440 .
..... 00000 .....|[..51-0434766 .
..... 00000 .....|[..39-1338397 .
..... 00000 .....|..52-1952955 .
..... 00000 .....|..84-4427431 .

. |ACE Group Insurance, Inc. ...
. | Axis Reinsurance Company .
. |Axis Reinsurance Company ....
.. |Renaissance Reinsurance US Inc
. |Tactical Risk Solutions LLC ...

SLEL....... Authorized..
SLEL ....... Authorized .
. |Authorized.....

1 2 3 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
VT 0TH/G SLEL....... Unauthor ized




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 1,194,276 |.......... 33,167,662 |........... 1,765,980 |.o.vovvieeeeiiiins e 36,127,918 [...ooeeeiee
2. AlASKA it AK o L s 29,413 |........... 1,882,858 |....covvnee 50,561 |.oeeeieiireiienes [ 1,962,832
3. Arizona ..... .. AZ s 126,879,349 |. 3,651,145 .. 135,540,767 |..
4.  Arkansas .. .. AR 473,788 |.......... 12,099,411 |. .... 13,350,036 |..
5. California .. CA .237 556,001 |. ..494,000,026 |..
6. Colorado ...... .. CO 4,380,698 |. .55,724,110 |..
7. Connecticut .. . CT ....6,688,563 |. .62,834,905 |..
8. Delaware ............. .. DE ...58,341,212 |. .65,991,681 |..
9. District of Columbia . . DC 105,337 | 3,077,414 [ 106,497 [ o 3,289,242 |..
10. Florida .. .. FL ...34,534,529 |........ 388,487,474 |............6, , .. .. 429,183,184 |..
11.  Georgia .. GA 3,074,760 |. ... 4,839,818 |.. ....46,905,987 |..
12.  Hawaii .. .. HI 1,082,161 |........... 7,234,155 [ 2,171 |.. .. 8,318,487 |..
13. Idaho .... . ID ....765,176 |. 1,316,150 |.. ....11,651,185 |..
14.  lllinois ... AL 2,948,038 |. ...8,883,8% |.. .. 117,881,351 |..
15. Indiana . . IN ...12,167,023 |. ... 5,887,066 |.. ....65,839,828 |..
16. lowa ..... LA ... 14,722,920 |. .36,241,675 |..
17. Kansas . .. KS ....401,395 |. .26,869,221 |..
18, KENLUCKY ..o KY | b s 2,842,262 |.......... 19,029,445 |........... 1,084,760 |.......cccooevvrevvnns forrerennn 22,956,467
19, LOUISIANA ..eeveieeeeeiieiceie e LA oL fs 1,380,789 |..........33,512,857 |.ooceoeen 612,970 [ [ 35,505,816
20. Maine ....... ..12,580,055 |. .13,659,722 |..
21.  Maryland . ..68,810,069 |. , ... 17,206,161 |..
22, MasSaChUSELES ..........ccceerueerieeieeieeieeieenens MA |l e 40,548,624 ... 95,414,125 |........... 2,508,487 |.cvieiieiieiiies e 138,471,236
23, MIChigan .....ccoeiuiiiiiieeieee e Ml e b e 3,790,283 | 93,188,983 |........... 2,847,024 ..o [ 99,826,260
24. Minnesota . .. MN ..41,916,644 |. .51,910,441 |..
25. Mississippi .. MS ..17,878,283 |. .19,170,060 |..
26, MiSSOUN ..oovveeeeeieeieeieeieeiesieseeseeseeneenee. MO e Lo [ 447,971 |, 31,340,516 33,067, 141
27, MONtANA ...ooveeeeeieeieeieeieeieeeeeeeneeseeneene. MT e Lo 160,370 | 5,819,857 | oo 5,705 ...................................... 5,990,937
28. Nebraska .. 11,267,404 .12,350,209 |..
29. Nevada ........ . ..9,093,888 .11,404,908 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L 972,400 16,078,534 |..............873,145 | [ 17,924,088
31, NEW JErSEY ..ccoovieiiieiiiiieiee e NJ e b e 40,271,179 | 147,610,599 |........... 4,635,646 |.....ccoovriiiiiin e 192,517,424
32.  New Mexico . 18,635,815 [ 728, 74T [ [ 9,450,283 |..
33. New York ..... 532,896,368 |. .. 642,264,320 |..
34. North Carolina .. ..69,359,483 |. ....16,334,277 |..
35.  North Dakota ,618, . ....8,411,166 |. ....13,298,785 |..
36.  OhiO ............. ... 11,409,743 |. 194,127,671 |. .. 215,155,815
37. Oklahoma . ....876,383 |. ..28,349,915 |. ....29,472,241 |..
38. Oregon ......... ...10,128,797 |. ..20,888,932 |. ....31,351,771 |..
39. Pennsylvania ... ...11,707,822 |. 148,837,703 |. .. 165,707,494 |..
40. Rhode Island .... ....974,081 |. ..11,622,515 |. ... 12,750,371 |..
41.  South Carolina . 3,327,106 |. 26,749,699 .31,545,962 |..
42.  South Dakota ........cccceeeeereeerienninnienieeninnies. SD | b s 3,863,246 .. 3,985,759 |..
43. Tennessee ... .49,326,486 .57,714,148 |..
44, Texas ....... 159,444,941 .. 207,303,631 |..
45. Utah ..... . 13,290,497 ....16,018,269 |..
46. Vermont ..6,796,448 . 1,702,514 |..
47, VIrginia .ooceeeeeeeeeeeiieeeeeeeseeseeseeseeseeieenes. VA e b e 4,811,467 | 58,049,142 |........... 1,767,643 |....ccooeiiiiiiinns e 64,628,252
48.  Washington ........ccceceeveevenieniesiesienienee. WA | b . 6,837,813 |, 47,424,746 |...............310,957 [oorciiiiiiees [ 54,572,716
49.  West Virginia .. 11,372,765 |. .16,678,048 |..
50. Wisconsin .... ..58,353,741 |. .60,829,299 |..
51, WYOMING ..eeeieeieeieeieeieseeseeneeseeneeeneeee. WY L Lo 2,941,097 | 1,187,827 | 488,141 | [ 4,617,065
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS e Ne o 11832 | [ [ oo 11,532
53. Guam .............. v GU e L 30 o 8,369 |- e [ 8,404 |..
54. Puerto Rico ...... .. PR . ..90,953,843 |. e | .91,023,456 |..
55.  U.S.Virgin Islands .........cccoccovveinneniicnnnnens VI e b e 1,675 475,000 [ooveeecne 38 [ [ 476,713
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT ..
59.  Subtotal ......cccoiiiiiiiiiiiii e XXX 691,650,629 .....3,336,516,702 |........ 129,060,458 |.......coooeiiiiiienn | 4,157,227,789 |..... 2,801,675,000
90. Reporting entity contributions for employee benefits
Plans. ... 0,0 O O e
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX feveiiis 3,186,407 |...eoveeiiiiiiieiins e s e 3,186,407 |..ocveiieieine
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 6,060
94.  Aggregate or other amounts not allocable by State. |. . e . ..
95.  Totals (Direct BUSINESS)........ccoevreeerreeenereneneeenesfoeeens XXX fovee... 695,771,891 ... 3,336,516,702 |. 129,066,518 |...o.oovveveercrcicie oo 4,161,355, 111
96.  Plus Reinsurance ASSUMEd.........c..ccoeeeeeeeenennnns [oeers XKoo | 2,317 856 ........... 1,550,620 |. o 1,522,948 e [ 5,391,424 ..o
97  Totals (All Business).... .698,089,747 |..... 3,338,067,322 |........ 130,589,466 |.........ccoocevirriiins e 4,166,746,535 |..... 2,801,675,000
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 32,382,655 |....... 160,493,964 |........ 130,542,308 |....oovvveeirciriiins e 323,418,927 |.oeiieiciein
99. Totals (All Business) less Reinsurance Ceded XXX 665,707,092 3,177,573,358 47,158 3,843,327,608 2,801,675,000
DETAILS OF WRITE-INS
58001. Foreign - other alien ......ccccocevveivnviennicnniennoeee XXX....... . 73,599 |. 562,153 81 |. ..635,833 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvvviiiiiiiiiiece e s D00 O ) R R SRR R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 73,599 562, 153 81 635,833
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccoceviiiiniiiniiec e e D00 O ) R R SRR R
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state........

11
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

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 LIFE 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 LIFE INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

ccl

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
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 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 LIFE 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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..[Nationwide ... . | 47-4523959 .. Eagle Captive Reinsurance, LLC ... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
..[Nationwide ... 26-3260559 .. E-Risk Services, L.L.C. ............. . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... .| 75-6013587 .. Freedom Specialty Insurance Company ........... Scottsdale Insurance Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... 20-4939866 .. Grandview Yard Hotel Holdings, LLC ............. . NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... ..| 20-4939866 .. Grandview Yard Hotel, LLC ..............oeeeeeis . Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide 20-4939866 .. GVY Residential, LLC . [NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... . [41-0417250 .. Harleysville Insurance Company .................. . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Harleysville Insurance Company of New Jersey
..[Nationwide ... [ 2872253669 .. | eieiiiiiiiis | e | e [ .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... |23-2864924 .. Harleysville Insurance Company of New York . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ...|38-3198542 .. Harleysville Lake States Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... ... |23-2384978 .. Harleysville Preferred Insurance Company .... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... . | 04-1989660 .. Harleysville Worcester Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide 20-3289512 .. Jefferson National Financial Corp. ............ Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[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
..[Nationwide ... . |47-1180302 .. NeW YOrK wuvvvevevverieiiiiieeeieiieeiavaveeaevaaaaaaaaes Jefferson National Life Insurance Company |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... 31-1486309 .. Jerome Village Company, LLC ..........eevveennnee Nationwide Realty Investors, Ltd. ........... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 31-1486309 .. JV Developers, LLC Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 74-1395229 .. Lone Star General Agency, Inc. Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... . | 38-0865250 .. National Casualty Company ............ccccceeen. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
[ Nationwide .....eeeeeeeeiii | | National Casualty Company of America, Ltd. . National Casualty Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...

AMCO Insurance Company ...............eeeeeeeenns Ownership..

..[Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ ..87.300 ....|Nationwide Mutual Insurance Company ...
ALLIED Property & Casualty Insurance

..[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 ...

..[Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ LA NIA....... Depositors Insurance Company .................. Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ...
Nationwide Affinity Insurance Company of

..[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

..[Nationwide ... 47-1923444 .. Agency, INC.) wiviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeees NBS Insurance Agency, InC. .......cccevvvrnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

..[Nationwide 42-1015537 .. Nationwide Agribusiness Insurance Company .|Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...

.[NRI Arena, LLC .ooovvveriiiiiiieeees . | Qunership.. ..|Nationwide Mutual Insurance Company ...

..|Nationwide 31-1578869 .. Nationwide Arena, LLC ....

..[Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... .. | 95-0639970 .. Nationwide Assurance Company . Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ..| 31-1036287 .. Nationwide Cash Management Company ............ Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide 31-4416546 .. Nationwide Corporation . [Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 31-1667326 .. Nationwide Financial Assignment Company ..... Nationwide Life Insurance Company .... . [Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 23-2412039 .. Nationwide Financial General Agency, Inc. ... NFS Distributors, Inc. ......ceeeeets . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust |..DE.....|...... NIA....... Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ..| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide 52-6969857 .. Nationwide Fund Advisors . [Nationwide Financial Services, Inc Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... .| 31-1748721 .. Nationwide Fund Distributors LLC . NFS Distributors, . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... 31-0900518 .. Nationwide Fund Management LLC NFS Distributors, Inc. .......ccceeeets . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ... | 31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ... [31-1399201 .. Nationwide Indemnity Company ...........ccccceeee. . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide . |95-2130882 .. Nationwide Insurance Company of America Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...

.|31-1613686 ..
41-2206199 ..

Nationwide Insurance Company of Florida ...... .
Nationwide Investment Advisors, LLC ...........

.|Nationwide Mutual Insurance Company .... Ownership..

. .|Nationwide Mutual Insurance Company ...
Nationwide Life Insurance Company ........... Ownership

.|Nationwide Mutual Insurance Company ...




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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€cl

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) *
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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI 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...... JUUUI R
L0140 ...[Nationwide ..ocooeeeeeeeeieieieeeeeeeeeeeeeeees | e e 21-1288836 .. | .eeeeerereinnn | e L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
L0140 ...[Nationwide ..ocooeeeeeeeeieieieeeeeeeeeeeeeeees | e e 27-1362364 .. | eeeeeeiiiiinn | e L OH] e NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
. 0140 ...|Nationwide ... 45-0469525 .. Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ... [....NO...... JUUUI R
. 0140 ...|Nationwide ... .| 75-1780981 .. Nationwide Lloyds ... n/a contract .. Nationwide Mutual Insurance Company ... [....NO...... 2
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 .....cccooooiin | eeeeeeees | 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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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 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¢l

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

SCHEDULE Y
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1 2 3 4 13 14 15 16
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of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
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 LIFE 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? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

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 QUArET. ............ccociiiiiiii e N/A

Explanation:

Bar Code:

6 6 8 6 9 2 0 2 3 4 9 0 0
6 6 8 6 9 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 6 8 6 9 2 0 2 3 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 6 8 6 9 2 0 2 3 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 6 8 6 9 2 0 2 3 4 4 8 0 0 0 0 A1

o
—

0 1
0 1

o
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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.  Prepaid pension COSES ...ooioiiiiiiciiieeeeeecceetetct et |oreveieseaennas 32,254,434 |................ 27,311,759 | 4,942 675 |.ccveeeene 4,942,675
2505. Disallowed interest maintenance reserve ..........ooocoooooooooooceeeeeeeeeees oo 74,597,037 |ooovoeee 74,597,037 [ oo
2597. Summary of remaining write-ins for Line 25 from overflow page 106,851,471 101,908,796 4,942 675 4,942 675
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and CONTINGENCIES ...oiiiiiiiiiiieicicce ettt nenenens[ereseseensesesenas 4,162,349 |....ccvenree 4,794,248
2505. Reserve for rate stabilizations ..... 16,718,840 ... 16,447,672
2506. Tax credit commitment liabilities .. 48,421,877 ... 49,335,713
2507.  Contingency reserve ................ .. 144 647,518 |... . 196,606,444
2508.  Deferred gain [HabiliTies .ottt sttt b st st s b tesese e s snnn [erenenennetenenas 2,082,182 | 638,143
2597. Summary of remaining write-ins for Line 25 from overflow page 216,032,766 267,822,220
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended

To Date To Date December 31
2704. Change in rate stabilization FESEIVES ... oeeseee e 271,167 | (358,214) |- 249,760
2705.  Change in 10SS FECOGNITION FESEIVES ....iuiuiuiiiiieeieeeiriri ettt seseeeee s seseseaeteesesessseasaeesesesssssesssssans orsesssssssnssssssssasnsssesesasas |oeseassssssesssassnnsssesasasannns [eonsssesssnsnsnnsnsees 400,000
2797. Summary of remaining write-ins for Line 27 from overflow page 271,167 (358,214) 649,760
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquUISItion g .........geem.......... ommuu ... o .. L [ [
3. Current year change in encumbrances .............. JNEE ... . ... AP SO .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeeeveeeee... [ NENER. - B - ... N B B DOy -+ |+vveeeveeneeeneeneeneeneenieens [
5. Deduct amounts received on disposals ............ | AR . B ... B . B - R B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o
7. Deduct current year’s other than temporary impailiiient reCOlllized .. NG ......... ... N ... [OSOIIIIIIIIIIN ... |-.occooeeeieeieete s oo
8.  Deduct CUITENt YEAI'S AEPIECIALION .......ci.iiiiiiieiei ettt ettt et e et e e st e e st e s e e beeee e s e emseeneeeaeeaseenseenseeseeseanneansens [ssesssensseiseeiteeteesesnseennes [oreenteennensse e e e e s
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccciiiiiiiiiiiiiiieeieeiesee e ieesieeies [oreseenie e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiee et e e e e e st e e st e ea e e es e e sae e s e e seenbeenseanseeneeeneeeneenseenseenne [seoeiseeiseeiseaseete et e essennees [oreesseessenseenseenaeeaeeaeeaseas
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 8,401,336,749 |............ 8,228,085,433
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et et e et e et e et e et e e e e e et e et e et e et eee e e eeeeeneeeeeerenne [eereeeeeiaens 171,500,000 |............ 1,292,113,685
2.2 Additional investment made after CQUISITION ...............cccoueueuiiereeieeeeeetet st e st teseeen s st s sttt essesesesssseesesesennanessssssanss |reeeeeessesnnens 24,925,795 .... 13,256,978
3. Capitalized deferred INtErest NG OtNET ............cocvoviviiieeeeeeceeeeee ettt ee et ettt eseses st e st eseas s esesssetetesesesnanesasssssssesesnananas |oeeseseseseneneennes 405,209 ..o 3,396,508
4. Accrual of discount ............ccccoeeiiinnnn.
5. Unrealized valuation increase (decrease) ..
6.  Total gain (I0SS) ON GISPOSAIS ......c.c.viuiueveriiiiieteteteiesse ettt s ettt s st se s s s e ses et s s s sses et s ssssssesesesssnsnsesesesssnsnsesesesnns [oeseessesssacieesnananas 91,937 | 3,461,473
7. Deduct amounts reCeived ON GISPOSAIS .........coovvvivevereeeeeeeeeeeeeeeeeee e e e e e sese e e eae s s s seseseaeseesasssseseseseseaeasesessesesssesessananans [oeeseasenennns 113,430,535 |............ 1,138,958,815
8. Deduct amortization of premium and mortgage interest points and commitment fees ......... ...4,575 ...18,512
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEA .............cccuiiiiiiiiiiiiii s [ o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececeeeee 8,484,824,581 |........... 8,401,336,749
12, TOtal VAIUGHON BIIOWANCE ........veeieiaieiaiteia et s et s ettt [ronesnineenineas (39,713,719) |- (38,795,000)
13. Subtotal (Line 11 plus Line 12) . 8,445,110,862 |............ 8,362,541,749
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 8,445,110,862 8,362,541,749
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 1,696,678,250 |............ 1,198,554,840
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.cuoveicceceeeeie et eceeee et aeaet e s s s asaeses s s ssasassesessasasessesasenanansssnnas |eeesesesesessnanas 8,619,257 |...cccveenee 132,788,918
2.2 Additional investment made after CQUISIION ..............c.c.ccrucueueiiieeececeete et ettt eeeseeae et eseess et es s saeaeaesesennsssesensnenanans [eeesesessnnenes 141,164,89% |............... 719,241,778
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation INCrEASE (AECTEASE) .............cviveveviuieieeeeeetetetetesesee s et et etetesesessases st esssesesesessas et st asesesesesessasasssesasesesesssssnsans [seeeseseseneeenene 8,467,707 |..ccvvveennne 77,259,965
6. Total gain (loss) on disposals ............. (35,052) ... 3,156,064
7.  Deduct amounts reCceived ON AISPOSAS ...........cccovoveveveueueeeeiiieieteteteaeeee ettt e s st eseseses s sss s s sesesesssssssssssesesesessasannans |oeeeeseneeeaeiens 41,806,753 |..cocoenenene 406,318,388
8. Deduct amortization of premium and dEPreCIAtION .............ccc.cviviviieueuiiieieee ettt sesesses s sses s seseseananas [oeeeseseeeeeeeaene 5,850,371 |.ocvoiinee 27,460,647
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............ccueueurueeieieviiiieteeesceieee sttt es et es s enenens|eeeeeeeeeeeaeieeenes 288,617 [ (544,280)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveeeveviveuerereeieieee ettt eseses s es s enens [eeeseseeeneneeeeas 2,850,949 |
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocoeveveururreiieieieeeieeeeeeeeeeiens [eeeieeens 1,804,675,600 |............ 1,696,678,250
12.  Deduct total NONAAMIEA GMOUNES ...........c.cveveuieieieieii ettt ettt sttt s s s s sttt esesessssas s s sesesesessssssssssseseseseanas [eoesestnneseeeneeeaeaene 64,976 .o
13. Statement value at end of current period (Line 11 minus Line 12) 1,804,610,624 1,696,678,250
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 43,907,909,919 |.......... 40,947,100,936
2. Cost 0f bonds and STOCKS @OGUITEM .........covviveeeeeeeeceeeeie ettt s e st ea e e e s s s sasses et et essanasnanasssessenes [eoeseneenes 2,925,584,040 |............ 7,277,609,862
3. Accrual of discount ... 14,393,773 |..coee 32,294 486
4. Unrealized valuation iNCrEASE (AECTEASE) ............ceuivriieirereiiiiiiscsesesessssesese s st s essese s st sssseseseses st sssesese st s snsesesesassssnsssesesessssnns [eessacecessananas 80,365,845 |.............. (196,137,940)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (3,007,984)|.............. (139,695,011)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueueiiieieieeeeeeeee e eeeee e e s ssesesesessssasannans oeeseeeeneeeaa 462,390,904 |........... 3,817,629,791
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 15,370,657 |.............. 66,008,634
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccoviuiueuririniieeeeriiienieesiesesesesesiesessesesssiesessesesssssesans foesesessnesnaees 15,924,337 |...oveeneee. (109,728,352)
9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 1,529,779 | 26,272,186
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .................................................... 6,376,549
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccoeeerereeererirereeeeeeeresesenens |oenenno. 46,461,878,590 |l 43,907,909,919
12.  Deduct total nonadmitted @MOUNLS ..o aes [reeee e e ettt [t e
13. Statement value at end of current period (Line 11 minus Line 12) 46,461,878,590 43,907,909,919
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 a bbbt b e e 21,073,383,226 |............ 1,357,241,956 |................ 255,601,737 |ceeereenee 41,034,647 |.......... 22,216,058,002 |.....oeeeceeieeicciniernieen [ [ 21,073,383,226
2. NAIC 2 () ettt h bt et b et ekt bt h et b et bt b st ettt ettt ee ettt et et b s ete e ane [erenerees 17,241,199,295 |............ 1,377,142,433 |................ 135,287,181 | (7,991,858)|.......... 18,475,062,689 |......coovevieeiiiniciniins e e 17,241,199,295
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,290,992,972 |....cceneeee 92,061,667 |....cccevee 41,754,626 |............... (60,137,189)|............ 1,281,162,824 |...oooiiceeeceenne o o 1,290,992,972
R 2 @2 - ST PSOST ST RPETPRRRTSTTY SRR 511,888,584 |.....cccccenve. 80,696,727 |.......ccenve. 25,000,418 |....coovvenene 38,847,430 |.oeverinnne 606,432,323 ...t [t e 511,888,584
5. NAIC B () ittt ettt b et be s [rr e 77,819,856 |.......occoenvene 4,375,365 |..oooocuricinee 1,158,315 | 2,116,277 | 83,153,183 | e [ [ 77,819,856
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 12,553,687 1,388, 186 795,146 11,960,647 12,553,687
7. Total Bonds 40,207,837,620 2,911,518, 148 460,190,463 14,664,453 42,673,829,758 40,207,837,620
PREFERRED STOCK
8. INAIC 1 bbbt bt bt bt b h s b s b e benene [ et [oeaee e 1,268,945 | e (22,395) e 1,246,550 |...eovoeicececeeeiccieenes o [
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 14,970,333 | 769,242 |..oovvinne 2,470,325 |.....coccvrnnne 1,011,511 [ 14,280,761 ..o o foeeeieisne 14,970,333
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 7,739,924 |...occoine 7,193,237 [ o (108,008)|.......cvmnv.. 14,825,153 ..o o oo 7,739,924
T1. NAIC 4 ettt bt h bttt e bt h bt h et bt b et bbbt ettt ettt eneteeneaes [reenere e 6,230,423 |......ccccovvnee. 1,508,450 |...ooveiicicieirricceies o (269,215)]....cevvennne. 7,469,658 |.....oieieiiiiiens et s 6,230,423
T2, NAIC B ettt bbb bbbttt b e [see s 818,913 [ 900,375 e e 2,087 | 1,721,375 | e [ 818,913
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 646,570 3,377 649,947 646,570
14, Total Preferred StOCK ..o 30,406,163 11,640,249 2,470,325 617,357 40,193,444 30,406, 163
15. Total Bonds and Preferred Stock 40,238,243,783 2,923, 158,397 462,660,788 15,281,810 42,714,023,202 40,238,243,783
(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 NAICE $oie




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 222,500,000 XXX 222,500,000 1,034,357
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieieeeeeeeee ettt eaeass s seseseseseassnnas [ereeeeeeeeennens 167,500,000 |................. 80,000,000
2. Cost of Short-term INVESIMENTS ACGUINET ..........c.cciiiieieeeeeecececcee ettt ettt s e sea s s st e st et esessas s s sesesesesnanas [eeeesaseneeas 252,500,000 |............... 242,500,000
3. ACCTUAL OF AISCOUN ...t e e e e e e e e seeae e s e e aesaeeae e e eseeseeseesesseesessesaeeanann [rnnmmnsmnsmnsens et e e e e e enes [eeieeee e e e e e
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ......ceuuiiuiiiiiiiiiiiti ettt ettt ettt e et e e ae e te e bt e bt e aeeeaeeeaeeeaeeeseenseeseenseenseanseanseeneeeneenseenneenseenseennens |otessssssisisssisesieesinesiaeaes [oaessesaeseesaessaessneesae s
6. Deduct consideration received 0N ISPOSAIS ............c...cviviueuiueriiiieeeeeieieteseseses et es ettt esesesee st st ssssesesesesssssasssesesesesesessasasssasasesens [reneennesennnas 197,500,000 |............... 155,000,000
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ae e he e e bt e she e bt e beeabeea bt eaeesaeesheesbeesbee bt enbeenbeennesnnesnees [omessseesnsinesinesiaessaesaeans [oaessesaeseesessaessae e enes
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 r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceveuiirriiieeeeereeeeeeeeeeieeseeesnas [ereeeeeneeeees 222,500,000 |......ceveencne 167,500,000
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) 222,500,000 167,500,000
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccuivieivereriiriesisetesesssssesesesssssssesesesassssssssesessssssssesesesassssssesesesassnsns sesssesessssses 136,319,956
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............ceveiiiuieeieteiiieeietesetetesesesese s sese st ssssesesess s ssssese st ssssssesesessssssssesesessssssssesesesassssssnsesesss | teebetesssnsscaseetann 788,413
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiieuieuieiet ettt ettt ettt et e e e st e s e e s e e s e e s e ea e ea e e st ea e es e ea e ea e e s b e a e e e b e st e st e s e e s b ea b e st e ne e e et et et e e etes obeabesssatessesseareareseearnsneas

SSAP No. 108 adjustments

Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiitiitiiti it bbbt bbb bbb E e E e E e E e E e E e R E e E e E e b e bt e b e e E e e bt e bt bt e bt bt e b e et e abens eabeabeasesteareasesenarearnare e
Considerations received/(paid) ON tEMMINGHIONS ..ottt s e et e st e st e st e s e e st e st e st e s e e st e s e et et et et et et et et eaes Sabeabeareareare e
AATIOTHZAtION ...ttt s Sbeseenseni et (769,401)
................ (12,816,403)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvurueueiririieiieieieieeseseseisssssese et s s esese e snanses tsteesesssnees 123,522,565

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMIIEA @SSELS ......ccueiiiiiitiiitiiti bbbttt a bt et b et o b e oo b e e b e e bt e b e e et e e ae e eh e e 4 bt o1 h £ e b e e bt et e e et e e et e eb e e sbeesbeesbeeabeeate eeabeeareeareenteateaeeaeearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viuiuiuiiiiiiiieieteiee ettt ettt es sttt ses bbb s st b bbb sssnsebebesassnns shesesaenessees 123,522,565

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..i ittt ettt ettt e b e e e e e e aeeeseeeaeeeseeeaeeeaeeaeebeenneans Sheesseesseeasesaesaesaeaaaeas 1
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ccoiiiiiiiiiiiiei s e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccocveveveieieiies covverereeeeeeeeens 438,204
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieeerreeieeiereteeeeeeeeeeseeesesesesnnes eseseeesesessesenenes (266,508) .....ooceeeeeeeenne 704,712
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS .............cccceveveieeee covrerererens (119,546,408)
78,375,083 ............. (197,921,491) .o (197,216,779)

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 ...........cccccveveveieiiies covvererieieieeieens 438,204
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeeeeeeieeeeeseessee e vesesesssnnes eseeeesesesssseeens (266,508) ......ooceveeeeeene 704,712
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeees covverererens (119,546,408)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveuereeeeeeeeeeererereeiseseeenes erereseseesesens 78,375,083
3.25 SSAP NO. 108 adjUSTMENLS .....ccuiiiiiiiiiiiieirice et e eestee st sanaes saeaesaerenns (197,921,491) ..o (197,216,779)
10 o) o) =TI (g Lo o T q UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ............ccc.c.cveviueueueuiieieeeeeiccieves e 857,276
Less:
4.21 Amount used to adjust basis of hedged IteM .............cccccveieiiiiiiiiiiies eeeeeenerereseieieeas 40,698
4.22 AMOUNE FECOGNIZEA .....c.evevevveeeecaeeeiiete et essesesesese eresesseseseseneeeas 816,578
4.23 SSAP NO. 108 AQJUSIMENLS ......c.cueeiiicteteiieieeee et teteteseees st ese e tebesess eeseaeseseseseeaesesessesebeserene eeeseseasssssssesesenas 857,276
510 o) o) =TI (g Lo o 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 YA .........ciuiiitieiieie ettt ettt ettt et sa e e eae e sheesh e e e Rt e be e beea bt ea bt ee et eaeesheeeheeebeeabeebeen Seemeeeasesaeesaesaesaessaeaaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAT .........ooiiiiiiiee ettt e e et e e st e s Sesseesaeesaessaesaesaesaaeeane s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt ettt e s e et e et e b e e b e e sbeans Saeesaeeaaeesaeenaeeaesae e 1
Deduct total NONAAMIEA @MOUNLS ...ttt e e e e oo e e h e e e e e e e e e e e e e R e e R e SR e S et £ R e £ R e e R e SR e e R e e R e e R e e R e s Rt eeeeeesaeeeeseeseesee s maeestesteseneeeee e e e e eeenes

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....oouiiiiiiiiii ittt b e bbbt e et e ae e ehe e she e ohe e eb e e bt e beea bt embeembeeaeeaheess Seseeeaaeeaeesasesaeesaeesaneanes 1
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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, COIMM 14...... ettt eeseeseesee e ee s eseesees e e e e £ e84 £8 458282 s et en et enrens | eeseesenscnasens 123,522,561

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.cccueureieieieieieieeeeees ceereseeseieieenenens 438,204

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s s st et eseses s s s s s sesesesesennsnsneneneseninenenes s 123,960,765
Part D, SECHON 1, COIUMN B ......ouiuieeereeeeecece e ceeeee s ees s ses e asees e es e e es e s e s es s e e e e et ee s e e essanes | eesesssescnaiens 132,560,719

Part D, SECHON 1, COIUMN 7 ..o ese s es s es e e e s e s e e e e st e e s ss e eesennnnes eeeessesssniinni (8,599,954)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiii ettt sttt nbesbesnesnesnennesiees

Fair Value Check

Part A, Section 1, Column 16 162,536,411

Part B, Section 1, Column 13 (41,484 ,650)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s et et et easss s s s sesesessannnsssnenenesensnenenes e 121,051,761
Part D, SECHON 1, COIUMN O ....uiuieieteaeeeeeeeceee et ese s e e e s s st e et e e esetnes | eeseessnscnaiens 174,886,780

Part D, SECHON 1, COIUMN 10 ... eeeeeesesse s ees s eesees e e ee e eseee s e s s es s e s ee e e e et e e e et e esse s eeetnes | eesessssscnaions (53,835,019)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .oouiiiiiiiiii ittt sttt ettt sre e b e sbeebesnesnesnnneesiees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uuuieieuiiiieireeseiseeet e bbb ss et bbb bbbttt niee sosessnsiniinias 18,167,073
Part B, SECHON 1, COIUMN 20 ......cuuiuceriecereiseeseeseseesssesessasesessesesessesesessesesesse st sess et eseee st s st aess st ees st s st aes st assestaens | sosssssssanseas 250,477,923
Part D, SECHON 1, COIUMN 12 ......uiiuiuiiaeiiiieiseseeisese s eese e sse ettt enie | soieseenissseas 268,644,996
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieee ettt nenennenene i
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 PriOT YEAT .........cccccvoveueveueeeecieieeeteeeteeeeee ettt sesessa s s s sesesens [eoeneneenes 1,176,402,949 |................ 579,640,310
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 18,687,866,029 |........... 51,377,383,304
3. ACCTUAN OF GISCOUNL ...ttt et eeees e eseaeseeeeee e s eseaeeee e e s eaesee e e a2 e e seseeee e 22 anseseseeee s s snsesesesassnsesesesessansnsesesesasnans [osssessssciciesssssennicanennnnes [ooemnicieaeennanas 2,070,901
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens
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 ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 19,712,769,192 |......... 50,782,691,566
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) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 151,499,786 |........... 1,176,402,949
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) 151,499,786 1,176,402,949
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
00-1103452 ... JACKSONVILLE . . 03/17/2023 .. 4.780 |.. 20,000,000 |... ...28,464,444
00-1103519 ... .01/31/2023 .. 45,000,000 |... .. 63,163,200
00-1103523 ... ELMHURST ... . 02/15/2023 .. ....1,000,000 |... ....1,797,000
00-1103524 ... TETERBORO .. .01/31/2023 .. ....9,000,000 |... .. 15,879,000
00-1103525 ... BUFORD ... .01/17/2023 .. 40,000,000 |... .. 63,274,286
00-1103526 ... NEW YORK . 03/02/2023 .. 26,000,000 ... .. 46,698,000
00-1103528 ... FOUNTAIN HILLS .... . 02/24/2023 .. ....6,000,000 |... .. 10,270,630
00-1103529 STATEN ISLAND . 03/30/2023 .. 14,000,000 .. 24,307,818
00-1103530 SALEM . . 02/28/2023 .. .4,500,000
00-1103531 . EXTON ... . 03/23/2023 .. ....6,000,000 |... ..
0599999 Mortgages in good standing - Commercial mortgages-all other 171,500,000 270,811,642
99-0000094 ... PARSIPPANY . 05/13/2022 .. . 144,500,000

99-0000097 ANN ARBOR .. . 02/11/2022 ..

.. 81,818,182

99-0000101 OKLAHOMA CITY . 09/27/2022 .. . 191,690,000
99-0000103 ... PHILADELPHIA ... . 1071972022 .. .. 76,475,000
99-0000108 BELTON L. 02/03/2023 27,300,000
0699999. Mortgages in good standing - Mezzanine Loans 24,925,79% 521,783, 182

0899999. Total Mortgages in good standing 171,500,000 24,925,795 792,594,824

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 171,500,000 24,925,795 792,594,824

[AVE|

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
00-1001283 ... GARLAND 03/03/2003 ....03/21/2023 105,953 |.... 105,953 |. .. 105,953 |...
00-1101901 NASHVILLE .04/26/2019 .. .03/20/2023 4,250,048 |. 4,250,048 |.
00-1101922 .. | JUANITA ... .02/07/2013 .. .02/27/2023 6,004,882 6,004,882 |.
00-1101958 . | PITTSBURGH .08/22/2013 .. .01/06/2023 9,950,250 K 9,950,250 |.
00-1102084 ... WOODSTOCK .. POV T R 01/27/2016 ....02/28/2023 X072 V0 Y 2 O ) RO A OOPOROPPPOUR R R 23,217,172 |.
00-1102242 ... NASHVILLE ... R O R 11/14/2014 ....02/03/2023 .....|oeeeennns 4,024,718 [ceeveeniiiiiiiiiis Jooeeiiiiiiis e fo e s o 4,024,718 |.
00-1102514 ... ONTARIO JUUT O R 01/28/2016 ....02/01/2023 11,300,000 |.... UV S F P N 11,300,000 |........ . N .
00-1102834 .......eevnvnnnnnnnnnens ATLANTA oo e GA..oos |oveeeees v [, 06/22/2018 .....|...... 01/31/2023 .....[.......... L0 R A O A FEPPPPP PP PPPPPPPP N 8,902,305 B2 R R AP
0199999. Mortgages closed by repayment 67,755,328 67,755,328 67,755,328
00-1000929 ... CRANBERRY TOWNSHIP ... [ O R 07/22/2004 ...9,443,120 |.... .. 435,221 |...
00-1000958 ... RN FOU U RN 06/18/2002 879,408 |....
00-1001038 ... R OO R 10/08/2002 [ 3,831,831 [....
00-1001244 ... PITTSBURGH .. F FRRR RN 02/08/2005 ) 10,048,903 |....
00-1001279 ... PITTSBURGH R OO R 01/26/2016
00-1001319 ... RANCHO CUCAMONGA F FRR RN 06/27/2013
00-1100046 ... GLEN CARBON ... [ IO R 01/05/2004
00-1100047 ... SAINT LOUIS ... [ TN RPN 11/14/2003
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SCHEDULE B - PART 3

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

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1100067 ... JOHNSON CITY .. 10/31/2003 75,413 |
00-1100068 ... 01/26/2016 ...92,281 |
00-1100154 ... 10/22/2003
00-1100163 01/26/2016 ..
00-1100173 ALBUQUERQUE . .08/31/2004 ..
00-1100174 SI0UX FALLS .11/12/2003 ..
00-1100195 ... HOUSTON 11/21/2003
00-1100196 ... HOUSTON ... 11/21/2003
00-1100197 ... HOUSTON ... 01/26/2016
00-1100233 ... 01/26/2016
00-1100265 ... ALTAMONTE SPRINGS . 12/18/2003
00-1100272 ... WILSONVILLE ... 01/26/2016
00-1100296 ... CINCINNATI 01/26/2016
00-1100346 ... FARRAGUT ... 05/04/2004
00-1100365 .. | WENATCHEE .08/09/2004 ..
00-1100369 . | HIGHIl00D .05/17/2004 ..
00-1100371 ANDERSON .12/21/72004 ..
00-1100406 ... EDISON ... 05/18/2004
00-1100420 ... ORMOND BEACH .. 06/15/2004
00-1100464 ... GAINESVILLE ... 06/24/2014
00-1100475 ... 06/25/2004
00-1100581 ... CHARLOTTE ... 04/04/2005
00-1100649 ... KNOXVILLE ... 11/04/2004
00-1100677 ... LAS VEGAS ... 02/18/2005 .
00-1100692 ... SALT LAKE CITY .. 01/27/2016 ... 184,413 |...
00-1100738 CHULA VISTA ... ....01/28/2005 .. ..25,681
00-1100756 LAKE OSWEGO ... 11/08/2006 .. 102,729
00-1100773 SIMI VALLEY ... 08/17/2005 ..
00-1100806 RENO ... ... 01/27/2016 ..
00-1100807 ELLENWOOD ...01/27/2020 ..
00-1100822 ... LAS VEGAS ... 08/18/2015
00-1100867 ... CARSON ... 01/27/2016
00-1100868 ... REDMOND ... 01/27/2016
00-1100917 ... W. BABYLON .. 02/05/2008
00-1100918 ... 01/27/2016 . .
00-1100928 ... 01/27/2016 258,784 |. .. 258,784 |...
00-1100999 .| SOUTH JORDAN .. ... 11/07/2005 .. 105,228 |. 105,228
00-1101048 BERKELEY HEIGHTS .12/01/2005 .. 99,256 |. ..99,256
00-1101137 FRANKFORT ... .04/23/2007 .. 42,031 |. ..42,031
00-1101197 .| COLUMBUS . ... 02/06/2007 .. 59,241 |. ..59,241
00-1101509 .| ITHACA ... .. 0773172007 .. .49,989 |. ..49,989
00-1101634 ... PITTSBURGH .. 04/18/2008 ...58,825 . .
00-1101650 ... BEDFORD 09/26/2008 ... 356,335 |...
00-1101695 ... KENT ... 07/15/2010 124,714 |
00-1101700 ... HOUSTON ... 09/01/2010 ... 102,279 |...
00-1101703 ... GLENSHAW . 01/27/2011 [ IO .. 185,448 |...
00-1101727 ... WEST BABYLON 02/15/2011 [l R 2 001,324 |....
00-1101729 ... UPPER ARLINGTON . 07/15/2011
00-1101743 ... CHAPEL HILL ... 11/15/2011
00-1101747 IRVINE .... .05/02/2011 ..
00-1101756 ... NASHVILLE ... 01/27/2020 .. 128,829 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
00-1101776 ... ORANGE ... 09/29/2011 .. 145,694 |. .. 145,694 |...
00-1101784 ... SEATTLE ... 09/30/2011 ...45,510 |.
00-1101799 ... MIDDLE RIVER .. ...02/02/2012
00-1101802 COLUMBUS .. 12/01/2011 ..
00-1101807 LAGRANGE . 1271472011 ..
00-1101808 GAITHERSBURG 12/13/2011 ..
00-1101822 ... BROOKL INE 04/11/2012
00-1101825 ... REISTERSTONN ....eeeeeeeeeeeeemeneeeeeen Jeemmeeeeeemee D e i s 06/01/2012
00-1101830 ....vvvvvvennrevvnnnnn [PITTSBURGH .o [ Pha [ s 05/03/2012
00-1101831 ... 04/25/2012
00-1101832 ... CENTEREACH .. 06/29/2012 ) 11,328,095 |....
00-1101835 ... BRENTWO0D 05/08/2012 ...4,468,148 |....
00-1101841 ... FORT WRIGHT ... 10/12/2018
00-1101863 ... MULLICA HILL .. 06/20/2012
00-1101865 COLUMBUS .. .08/09/2012 ..
00-1101881 NASHVILLE ... .09/10/2012 ..
00-1101882 REDONDO BEACH . .04/03/2013 ..
00-110189%5 ... CHARLESTON 11/13/2012 R IO . .
00-1101906 ... CHICAGO ... 04/01/2013 JUR RN 7,959,618 |.... 157,186 |. ... 157,186 |...
00-1101912 ... COLUMBUS .. 01/27/2020 N 16,209,819 |.... 425,137 |. ... 425,137 |...
00-1101921 ... MAPLE VALLEY .. 01/14/2013 .. 163,711 |...
00-1101929 ... 01/03/2013
00-1101941 ... GRANDVIEW ... 01/27/2016
00-1101946 ... MCLEAN 08/02/2013
00-1101951 ... WOODLAND HILLS .. 09/03/2013
00-1101953 .. | FREDERICKSBURG .. .08/20/2013 ..
00-1101954 .| WEST DES MOINES . .04/24/2013 ..
00-1101956 ..|CHINO ........ .04/11/2013 ..
00-1101963 .. | PORT ORANGE . .04/11/2013 ..
00-1101964 . | BELLMORE ... .04/24/2013 ..
00-1101965 ... SAN FRANCISCO ... 06/04/2013
00-1101966 ... HUNTINGTON BEACH ... 07/01/2013
00-1101967 ... SAN DIEGO 04/30/2013
00-1101970 ... KNOXVILLE 07/03/2013
00-1101971 ... FARMINGTON HILLS 08/20/2013
00-1101973 ... CAMERON PARK .. 08/28/2013
00-1101975 .| SOMERVILLE ..... 10/12/2018 .. ,93,
00-1101976 CITY OF INDUSTRY .07/09/2013 .. . 14,257,403 |.
00-1101980 . |NASHVILLE ...... .07/02/2013 .. . 40,044,656 |.
00-1101982 .. | NENPORT BEACH . ... 06/11/2013 .. 2,724,773 |.
00-1101984 . |WEST VALLEY CITY ...04/26/2019 .. 5,619,617 |. .
00-1101990 ... LADY LAKE 01/27/2016 17,965,935 |.... . 154 602 |. 154 602 |...
00-1101993 ... ROCHESTER ... 10/01/2013 22,733,244 |.... 173,303 |. ... 173,303 |...
00-1101995 ... MENLO PARK .. 01/27/2016 23,450,767 |.... 202,152 |. ... 202,152 |...
00-1101996 ... MIDDLEBURG HEIGHTS .....eevvveneeviiinnnn fvvnnneeeeven O e e s 07/17/2013 ...5,271,000 |.... ... 60,675 |. .. 60,675 |...
00-1102000 ... NEW BEDFORD ....eeevevemneeeermmnneeeeemnnn Joemmmneeeeemne M e s e 08/12/2013 oo |oeeeennn 8,719,770 ... ... 73,439 |
00-1102003 ... 09/17/2013 ) 13,620,257 |.... ....99,606 |. .
00-1102006 ... GREEN (UNTONTONN) . 06/28/2013 oo feeiiiiiiiinn cevrieees [ 8,239,604 |.... .. 156,745 |. ... 156,745 |...
00-1102009 ... AVON 08/22/2013 .....feeeeeeeeeins e [ 27,117,785 |.... .. 244,414 | ... 244 414 (...
00-1102010 MANSF IELD 11/25/2013 .. . 3,914,843 |. 70,112 |. . 70,112
00-1102011 ... MANSFIELD ... 11/25/2013 Lo | i 17,134,485 |.... 301,997 |. .. 301,997 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
00-1102013 ... 09/25/2013 16,881,402 |.... ... 121,605 |...
00-1102015 ... 07/30/2013 10,905,562 |.... .. 129,854 |...
00-1102016 ... ... | ANN ARBOR ... 08/01/2013
00-1102021 .. | EVANSTON .. ....09/09/2013 ..
00-1102024 .. |LAS VEGAS ... 01/27/2016 ..
00-1102027 . | OWASSO . .. 10/10/2013 .. . . 13,937,521 |.
00-1102028 ... MOORE ... 10/10/2013 ) 10,901,949 |.... ... 250,852 |...
00-1102029 ... BROKEN ARROW .. 10/10/2013 .. 150,279 |...
00-1102030 ... LOS ANGELES ... 09/03/2013
00-1102031 ... 09/03/2013
00-1102035 ... HIGHLAND PARK . 07/17/2013 [ R 11,449,928 |....
00-1102038 ... LONE TREE ... 01/27/2016 [ IO 16,938,730 |....
00-1102040 ... CARSON 08/29/2013 JUR 3,376,781 |....
00-1102041 ... SPARTANBURG . 10/23/2013 [ AP 3,947,109 |....
00-1102045 .. |DENVER ... .02/13/2014 .. . 31,773,889 |.
00-1102046 .. |EAST ISLIP .. ... 01/27/2016 .. 9,680,104 |.
00-1102051 . | GAINESVILLE .. 1170172013 .. . . 11,424,837 |.
00-1102065 ... SEATTLE 01/27/2016 [ AP 3,546,386 |....
00-1102066 ... TUKWILA ... 11/01/2013
00-1102067 ... 01/27/2016
00-1102068 ... 01/27/2016
00-1102073 ... 01/27/2016
00-1102089 ... HUNTINGTON BEACH ... 01/27/2016
00-1102093 ... CHATTANOOGA 02/07/2014
00-1102094 ... CHATTANOOGA . 02/07/2014
00-1102096 . | BALTIMORE 11/12/2013 ..
00-1102100 SAN DIEGO ... 01/27/2016 ..
00-1102106 CARROLLTON 12/26/2013 ..
00-1102107 ADDISON ... .04/26/2019 ..
00-1102108 WAUKEE . .12/20/2013 .. . 14,221,130 |.
00-1102109 ... BROOKLYN .. 12/20/2013 10,290,942 |....
00-1102110 ... PITTSBURGH 06/05/2014 [ IO 18,021,323 |....
00-1102111 ... FORT COLLINS .. 01/23/2014 [l R 6,907,627 |....
00-1102116 ... CHARLOTTE ... 01/22/2014 44,033,926 |....
00-1102117 ... 06/02/2014 20,101,367 |....
00-1102121 ... AUBURN HILLS .. 01/29/2014 14,621,454 |....
00-1102128 .. |ONTARIO ... .04/22/2014 .. 6,192,734
00-1102130 .. | LONG BEACH .. ... 10/12/2018 .. 2,103,097
00-1102132 .. |PITTSBURGH .. .03/31/2014 .. 7,002,364
00-1102133 .. | BALTIMORE .03/10/2014 .. . 46,458,798 |.
00-1102138 . | CANONSBURG .03/12/2014 .. 8,569,781 |.
00-1102139 ... ONTARIO 04/10/2014 ...3,315,157 |.... . .
00-1102142 ... ENGL ISHTOUN ... 08/11/2014 14,599,485 |.... 217,363 |. ... 217,363 |...
00-1102147 ... WALNUT CREEK .. 09/29/2014 26,156,844 |.... 174,438 |. .. 174,438 |...
00-1102149 ... ANNAPOLIS ... 06/10/2014 JUR R 3,281,549 |.... ....34,234 |
00-1102152 ... 06/12/2014 N 15,653,506 |.... .. 262,997 |.
00-1102156 ... LOS ANGELES ... 05/16/2014 ....43,823 [.
00-1102161 ... FULLERTON 07/15/2014 ... 36,880 |. . .
00-1102163 ... STERLING . 01/27/2016 .. 124,807 |. .. 124,807 |...
00-1102164 .| ITASCA ... .07/29/2014 .. 51,348 |.
00-1102165 ... FRANKLIN PARK ... 07/29/2014 ...36,489 |.
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
00-1102169 ... ST. LOUIS ... 08/22/2014 ....59,982 |.
00-1102170 ... WATERLOO .... 08/22/2014 ...12,280 |.
00-1102173 ... LEXINGTON ... 09/12/2014
00-1102179 .. | COLUMBUS .. .01/02/2015 ..
00-1102184 .. | CHEVY CHASE . .07/29/2014 .. . 11,526,605 |.
00-1102185 . | CHEVY CHASE . .07/29/2014 .. . . 11,526,605 |. 122,864
00-1102192 ... 09/05/2014 JUR 8,167,951 |.... ... 263,563 |...
00-1102193 ... 09/11/2014 N 16,613,111 |.... .. 175,49 |...
00-1102196 ... SAN DIEGO ... 12/15/2014 .. 11,870 |...
00-1102197 ... VISTA .. 12/15/2014 .
00-1102198 ... VISTA .. 12/15/2014 JUR RN ....25,521 | .
00-1102199 ... SAN DIEGO ..eeeeeeeeeeeeennieeeeeemniees Jeemmeeeeemnnes CAeccccce e e s 07/10/2014 R IO 8,190,802 |.... 132,543 |. ... 132,543 |...
00-1102208 ... SANTA CLARA «..evvviiiieeciiiineeecevnnins Jeevnenneeeeenn A e e s 12/04/2014 [ R 38,351,174 |.... 278,887 |. .. 278,887 |...
00-1102214 ... LONG BEACH .. 09/24/2014 N 14,617,247 |.... 14,736 |.
00-1102215 .. |LEXINGTON ... .11/03/2014 .. .40,322 |.
00-1102223 .. | AMERICAN CANYON . .11/03/2014 .. .65,372 |.
00-1102224 .| CHESTERFIELD .. .09/17/2014 .. .69,467 |.
00-1102232 ... REHOBETH BEACH .....eeeeeeeeereeemennieeees Jeemmmneeeeeenn DB e s e 12/08/2014 ....83,400 |.
00-1102235 ... LOS ANGELES .....covvunvivvirrnnnnenniennnnns fevvneneeeeeennn CAics e e e 09/17/2014 ....18,223 |.
00-1102238 ... COLUMBUS ... eeeeeeeeeeeeeeeieeeeeemmes Jeemmeeeeeeenes OHecc e s e 09/30/2014 R IO ... 42,753 |.
00-1102243 ... ROCKVILLE ..vvvvviiiiiiiiniiiiieciniiees fevvninneeeeene M e e s 11/14/2014 [ R 23,305,871 |.... .. 161,685 |.
00-1102246 ... SAN DIEGO ..eeeeeeeeeeeeeeenieeeeeeneies Jeemmmeeeeeeenes Ao o s et 12/08/2014 [ AP 4,231,793 |.... ...29,353 .
00-1102249 ....oovvvnvvveinnnnneeens [JERICHD Lo [ Y [ s 12/19/2014 12,957,267 |....
00-1102253 ... WASHINGTON .. 12/01/2014 22,232,984 |....
00-1102256 ... DALLAS .... 12/18/2014
00-1102258 .. | STANTON .12/04/2014 ..
00-1102259 .. | WALTHAM ... ... 01/27/2016 ..
00-1102260 .. | BRANDYWINE ... 10/12/2018 ..
00-1102263 .. | DERBY .. .12/01/72014 ..
00-1102265 .| FONTANA .12/08/2014 .. . 62,860
00-1102266 ... SARTELL ... 06/11/2015 ... 125,523 |...
00-1102267 ... RIVERSIDE ... 03/12/2015 .. 154,809 |...
00-1102268 ... WESTPORT ... 12/11/2014
00-1102269 ... WOODLAND .. 12/04/2014
00-1102271 ... COLUMBUS .. 02/17/2015 . .
00-1102272 ... COLUMBLS ... 09/17/2015 12,686,611 |.... 200,818 |.
00-1102274 .. | EL SEGUNDO .04/01/2015 .. . 20,707,005 |. .. 203,262 |.
00-1102275 .. | BURKE .12/16/2014 .. . 45,940,841 |. 303,248 |.
00-1102290 .| TULSA .. .03/02/2015 .. 9,522,347 |.
00-1102292 .. | RICHMOND .06/19/2015 .. . 27,384,202 |.
00-1102293 . | SEATTLE ... .12/30/2014 .. 9,070,278 |.
00-1102294 ... CHESAPEAKE .. 07/30/2015 21,502,634 |....
00-1102296 ... 06/22/2015 14,655,142 |....
00-1102299 ... 04/30/2015 11,312,853 |....
00-1102312 ... MIRA LOVA ... 10/12/2018
00-1102316 ... ROCKVILLE ... 01/27/2020 . . .
00-1102318 ... GRANDVIEW HEIGHTS . 03/23/2020 36,782,528 |.... 524,025 |. ... 524,025 |...
00-1102322 ... CINCINNATI ...09/17/2015 20,462,893 |.... 185,000 |. ... 185,000 |...
00-1102323 ... ANN ARBOR ... 07/01/2015 142,401 |. .. 142,401 |...
00-1102324 .| CANONSBURG ...02/27/2015 .. ..109,032 |. 109,032
00-1102325 ... WILMINGTON .. 10/12/2018 105,497 |. .. 105,497 |...
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00-1102326 ... 06/22/2015 ) 13,834,032 |.... ....92,601 .
00-1102328 ... 04/20/2015 ... foeeeieiiiinn cevniees feeeeennns 3,179,663 |.... ...33,407 |.
00-1102330 ... 04/20/2015 ... feeeeeiiins e [ 35,772,141 |....
00-1102334 .. | CINCINNATI .01/27/2020 .. . 15,798,209 |.
00-1102337 .. | CHATSWORTH .. .04/08/2015 .. 7,792,096
00-1102341 .| CINCINNATI .. 10/12/2018 .. 2,690,258
00-1102348 ... SAN DIEGO ... 08/03/2015 23,877,782 |.... 239,717 | ...239,717
00-1102353 ... PALO ALTO ... 04/26/2019 ...2,491,294 |.... ... 70,609 |. .. 70,609 |...
00-1102354 ... SAN ANTONIO . 05/18/2015 ....64,150 |.
00-1102358 ... JACKSONVILLE BEACH 08/03/2015 ....89,571 .
00-1102360 ... 12/22/2015 ... 20,861 |
00-1102361 ... CHEEKTOWAGA ... 10/12/2018 ...65,940 |.
00-1102362 ... FEDERAL WAY ... 04/30/2015
00-1102364 ... CUYAHOGA FALLS .. 05/28/2015
00-1102366 .. | WILMINGTON ..... 06/18/2015 ..
00-1102367 .. | SAN FRANCISCO . .05/11/2015 ..
00-1102369 .| VANCOUVER ... 1273172015 .. . . 11,050,397 |.
00-1102373 ... MARYSVILLE .. 05/08/2015 R IO 1,994,750 |....
00-1102379 ... SAN ANTONIO ... 05/29/2015 JUR R 4,744,903 |....
00-1102380 ... SAN ANTONIO ... 05/07/2015 [ IO 18,303,459 |....
00-1102381 ... BEVERLY HILLS . 06/26/2015 [ R 21,276,275 |....
00-1102385 ... LAS VEGAS 09/01/2015 R IO 4,824,865 |....
00-1102386 ... ST SIMONS ISLAND ... 06/26/2015 [ R 10,704,078 |....
00-1102387 ... 07/01/2015 [ AP 2,831,881 |....
00-1102388 ... 09/18/2015 ...3,250,516 |....
00-1102391 . .09/09/2015 .. ..27,399,241 |.
00-1102392 .. | SACRAMENTO .. ... 07/07/2015 .. 1,976,695 |.
00-1102394 .. | ANN ARBOR .07/31/2015 .. . 27,962,132 |.
00-1102397 .. | DRAPER . .07/30/2015 ..
00-1102409 .| SAN BERNARDINO 11/13/2015 ..
00-1102423 ... 11/18/2015
00-1102429 ... 11/12/2015
00-1102436 ... FARMINGTON HILLS ... 03/07/2016
00-1102461 ... MIDDLETOUN .. 11/24/2015
00-1102462 ... 03/28/2016
00-1102465 ... SAN DIEGO ... 04/26/2019 .
00-1102468 .. | PITTSBURGH 12/17/2015 .. 3,500,216 |.
00-1102469 .. | ROCHESTER ... 12/15/2015 .. . 34,260,213 |.
00-1102475 .. | SANTA CLARA .12/09/2015 .. . 12,570,495 |.
00-1102487 .. | MALDEN ... ... 10/12/2018 ..
00-1102491 . |MERIDIAN . .. 02/01/2016 ..
00-1102512 ... LAKESIDE .... 11/01/2016
00-1102519 ... ROCKVILLE 04/26/2019
00-1102529 ... FARMINGTON HILLS 11/30/2016 R IO
00-1102530 ... COLUMBUS .. 07/07/2016 ) 15,148,277 |....
00-1102531 ... COLUMBUS .. 07/07/2016 13,254,742 |.... . .
00-1102532 ... COLUMBUS ... 07/07/2016 [ R 9,467,673 |.... .. 134,527 |...
00-1102535 ... CINCINNATI .. ...09/30/2016 21,878,094 |....
00-1102536 ... FAIRFIELD ... 05/18/2016 10,682,682 |.... ...54,541 [.
00-1102542 . | MAUMEE ... .07/25/2016 .. ..12,415,445 |. 78,126 |.
00-1102546 ... CERRITOS . 05/02/2016 10,215,774 |.... ...97,946 |.
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00-1102558 ... FULLERTON 06/30/2016 ) 20,278,118 |.... .. 138,647 |. .. 138,647 |...
00-1102561 ... ANAHEIM ... 06/30/2016 ... |oeeeevnnnns weeeeeens Jeninnd 6,226,118 |.... ...42,570 |.
00-1102563 ... COSTA MESA .. 06/30/2016 ... foeeeeennnns weeeeeees o 13,187,262 |....
00-1102565 .. | COSTA MESA .. ... 06/30/2016 .. . 19,845,749 |.
00-1102566 .. |LAGUNA HILLS ... 06/30/2016 .. 8,474,437
00-1102573 . | LAS VEGAS .. 12/01/2016 .. 8,181,455
00-1102583 ... ATLANTA ... 05/27/2016 ...9,723,451 |....
00-1102584 ... EMERYVILLE .. 06/10/2016 26,685,793 |....
00-1102587 ... 09/30/2016 JUR 9,477,217 |....
00-1102589 ... 05/27/2016 [ IO 11,918,185 |....
00-1102590 ... CHARLOTTE ... 06/06/2016 JUR 7,091,626 |....
00-1102595 ... MILWAUKEE ... 05/19/2016 R IO 9,939,876 |....
00-1102596 ... BROOKFIELD ...ovvvvvvenieivvnnieeeeevnnnnns Jovvneneeeeeenn W e e 05/19/2016 [ R 18,589,978 |....
00-1102598 ... NOVATO .... 07/12/2016 N 13,873,684 |....
00-1102601 . | RICHMOND ... 06/30/2016 .. 2,355,574 |.
00-1102603 .. | OREM ... ... 10/06/2016 .. . 18,110,212 |.
00-1102604 . | BALTIMORE .. 10/03/2016 .. . . 47,747,143 |.
00-1102605 ... CHARLOTTESVILLE ..eeeeeeeeeeeeeeeeeeee Jeemmeeeeeeeee VA o e et 03/08/2017 R IO 3,790,170 |....
00-1102606 ... CHARLOTTE ...evvvviieieceinineeecvnnninns Jevnnenneneeenne NOeenniis e [ 07/12/2016 JUR RN 7,143,906 |....
00-1102616 ......eeevvenneeeeennn [HOUSTON oo e eeeeees T [ [t 08/18/2016 N 32,983,817 |....
00-1102620 ... PORTLAND .evveeevvnineeecnniieeeeeennnns Jevvnnneeeeeennns ORecennncciins o e el 08/25/2016
00-1102621 ... COLUMBUS ....eeeeeeeeeeeemneeeeemmmes Jeemmeeeeeeenees O e [t 10/12/2018 . .
00-1102622 ... CHARLOTTE ...vvivivieeeceviineeecviiinns Jevvninneeeennn NOecs e e s 12/09/2016 19,223,428 |.... .. 266,275 |...
00-1102624 ... INDIANAPOLIS .eeeeeeeeieeeeemeeeeeeee Jeemmmeeeeeeee N e s [ 12/20/2016 14,042,872 |.... 126,863 |.
00-1102625 ... CHATTANOOGA . 10/14/2016 [l R 6,741,781 |.... 292,718 |
00-1102626 ATLANTA ...... ... 07/27/2016 .. . 10,927,789 |. .60,975 |.
00-1102627 HIGHLANDS RANCH ... 02/06/2017 ..
00-1102638 .. |MARIETTA ....... ....04/26/2019 ..
00-1102639 .. | GAINESVILLE ... 08/08/2016 ..
00-1102640 . | WAKE FOREST .. 08/08/2016 ..
00-1102642 ... DURHAM 10/25/2016 e e 7,782,
00-1102661 ... BURBANK ...eeeeeeeeeeeemenieeeeeemnneeeeee Jeemmmeeeeeemnes A e s e 01/27/2020 [ IO 18,372,236 |....
00-1102671 ... [0 07 ) A | PR [SRRUUUOURUUUROR RN 10/11/2016 [ R 6,541,306 |....
00-1102680 ......eevvvmmneeeeemnnns [AUSTIN oo [ T [ e 12/19/2016 31,395,243 |....
00-1102681 ... VANCOUVER ...evvivvinninninvinnnineeernnnnn Jevvneneeeeeeen WAee e s 06/16/2017 12,969,968 |....
00-1102689 ... MACON ... 02/06/2017 10,055,443 |....
00-1102690 .. | WAYZATA ... 01/05/2017 .. 6,059,578
00-1102691 .. |ROCKVILLE ... .04/03/2017 .. 5,976,225
00-1102702 .. | PALM BEACH GARDENS ... 04/11/2017 .. . 13,597,679 |.
00-1102705 .| TUSTIN ... ... 10/12/2018 .. 3,072,583 |.
00-1102707 SEATTLE .. 04/11/2017 .. . . 10,483,304 |.
00-1102709 ... CORONA ... 03/10/2017 [ AP 7,530,299 |....
00-1102710 ... CARSON ... 03/10/2017
00-1102711 ... ONTARIO ... 09/01/2017
00-1102713 ... HAWTHORNE ... 04/17/2017
00-1102714 ... 09/01/2017 . . . .
00-1102721 ... BROOKLYN ... 06/01/2017 11,500,969 |.... 224 763 |. ...224 763 |...
00-1102727 ... CHARLESTON .. 05/22/2017 14,237,885 |.... 179,59 |. ... 179,5% |...
00-1102731 ... 06/01/2017 ...5,284,958 |.... 163,951 |. .. 163,951 [...
00-1102734 . | WASHINGTON ...05/31/2017 .. ..23,282,892 |. .. 128,823 |. 128,823
00-1102740 ... MEMPHIS ... 08/16/2017 12,229,811 |.... 120,113 ). .. 120,113 |...
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00-1102742 ... LAWRENCE .... 09/08/2017 ....69,943 .
00-1102758 ... WOOD DALE ... 09/01/2017 ...40,240 |.
00-1102759 ... 08/08/2017 ..oofoeeeeenniins veeeeeees e 11 874,510 |....
00-1102771 . | RANCHO DOMINGEZ . ... 10/12/2018 .. 4,286,961 |.
00-1102772 .. |NORTHBROOK .. ... 08/10/2017 .. . 12,889,587 |.
00-1102802 . | MOUNT PLEASANT .. 06/10/2019 ..
00-1102805 ......oevvevvvenneeeeennn [SUNPRAIRIE woeniiiiiiniiiciiinccceins e W e s 11/15/2017 ...
00-1102811 ...eeeeeeeeeeeeeeenen [OREM e femeeeeeeeeee U e et 01/08/2018 .....
00-1102813 ... 51210 0 ) R AP AU RN 03/15/2018 .....
00-1102825 ... NAPLES ...eeeeeeeeeeeemneeeeeemnneeeeee Jeemmmeeeeeeenes Pl e et 12/05/2017 ..... .
00-1102831 ... PHOENTX o v A foeeeeee e e 02/12/2018 [ R 16,880,105 |.... ... 183,011 [...
00-1102836 ... WHITTIER e eeeeeeeeeeeeee Jeemmeeeeeenes CAec e e s 12/18/2017 [ IO 19,171,535 |.... ... 158,678 |...
00-1102841 ... RALEIGH ... 01/31/2018 [ R 11,593,171 |.... .. 57,708 |...
00-1102845 ... LAS VEGAS ... 02/28/2018 [ AP 3,511,551 |....
00-1102848 .. | JERICHO ... 07/17/2018 .. . 15,344,663 |.
00-1102857 .. |NEW YORK . .04/12/2018 ..
00-1102858 .| INDIANAPOLIS .04/25/2018 ..
00-1102864 ... SAN FRANCISCO evvveeeeeeeneeeeeeenies Jeemmmeeeeeeenes CAeccc [ s e 05/09/2018 .....
00-1102869 ... HARTLAND .oviviviieneereneieeeevennnne Jevvnineeeeeeen W e e 06/22/2018 .....
00-1102872 ... CHICAGD ...eeeeeeeeeeeeenneeeeeeemneees Jeemmneeeeeene e e e 04/13/2018 ..... R IO
00-1102878 ... SALT LAKE CITY wovveiiiiiiiieinviinennes v UTes e e e 05/31/2018 JUR 9,035,188 |....
00-1102879 ....eeeeeeeeneeeeeennn [MARLTON e eeeee Jemeeeeeeeeeen N [ s 06/26/2018 [ IO 22,536,280 |....
00-1102882 ... HILL AIR FORCE BASE .....evvvnvvvivinnnnns Jevvneneeeeenne UTeei e [ 07/06/2018 JUR R 4,509,268 |....
00-1102887 ... COLORADO SPRINGS ....eevvveeeeeeemmmneeee Jemmmneeeeemnnns 0 [ s e 06/29/2018 [ IO 13,770,736 |.... . .
00-1102888 ... ... | WARMINSTER 06/25/2018 [l R 9,303,3%4 |.... .. 105,873 |...
00-1102892 .. | SALT LAKE CITY .04/26/2019 .. . 18,202,784 |. 112,252
00-1102893 .| INDIANAPOLIS ... 08/14/2018 .. . 18,128,322 |. 121,914
00-1102905 .. |RICHMOND ..... ... 07/27/2018 .. . 16,411,489 |. ..67,245
00-1102907 .. | WESTERVILLE ... 09/07/2018 .. . 14,633,212 |. 106,921
00-1102908 . | SUNANEE ... .. 10/02/2018 .. 9,801,924 |. ..43,729
00-1102011 ... 09/05/2018 23,169,885 |.... ... 120,874 |...
00-1102914 ... PATCHOGUE ......eeeeeeeeeeeemmneeeeeennnn Jemmeeeeeeee N e e s 10/12/2018 27,021,988 |.... ..199,979 |...
00-1102920 ... =1 = 0 N ] PR FOUURUUUUR R 09/28/2018 ) 16,249,663 |....
00-1102927 ... SANTA ANA <. eeeeeneeee Jeemmeeeeeeens CAe s [ e [ 02/01/2019
00-1102028 ... LAKE FOREST ..vvvvieeiiiirnnineeevnnnnnes fevvninnneeeennn CAicas e e e 03/18/2019
00-1102929 ... CARSON ... 03/11/2019
00-1102936 .. | SENECA . 12/21/72018 ..
00-1102942 .. | NEW YORK . 12/12/2018 ..
00-1102945 .. | COCONUT CREEK . .02/28/2019 .. . 30,842,794 |.
00-1102953 .. | ORLANDO ... .03/18/2019 .. 3,677,436 |.
00-1102965 .| COLORADO SPRINGS .02/28/2019 .. . . 14,017,860 |.
00-1102966 ... SAN JUAN CAPISTRANO .. 02/28/2019 N 13,694,741 |....
00-1102968 ... = T ) Y AR FORUUUUUURRR R 02/27/2019
00-1102970 ... QAKWOOD ...eeeeeeeeeeeee e e eeemnee e Jeemmmeeeeeemnes GReeeecee [ e fed 04/12/2019
00-1102971 ... ATLANTA oeiiiinniiiieccieieeeenes v G [ e e 04/12/2019
00-1102978 ....eoeeeeeeeeeeeeeennn [ BURKE e [eeeeeeeemeeen VA [ s 04/11/2019
00-1102083 ... MISSION VIEJO w.evvevvvviiieeciiniineeees fevvnineneeeenn CAeccas [ e el 05/22/2019
00-1102990 ... BOSTON 06/06/2019
00-1102091 ... SPRING HILL . 08/16/2019
00-1102992 .| COLUMBUS .. .. 08/16/2019 ..

00-1102997 ...

PITTSBURGH ..

08/01/2019
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00-1103007 ... LOVELAND . 07/31/2019 [l R 4,699,196 |.... ... 24,275 |.
00-1103008 ... 07/3172019 ..ol e [ 10,674,298 |.... ...58,207 |.
00-1103011 ... ... | COLUMBUS .... 09/20/2019 ... feeeeieiinn e [ 2,337,849 |....
00-1103015 . | KNIGHTDALE .10/28/2019 .. . 20,110,279 |.
00-1103031 .07/31/72019 .. . 26,061,011 |.
00-1103036 .09/30/2019 .. . . 15,946,870 |.
00-1103043 ... 09/18/2019 [ R 3,681,047 |....
00-1103044 ... 10/15/2019 ...6,585,140 |....
00-1103047 ... CORAL GABLES .. 09/09/2019 o |oeeeenn..23,965,003 |....
00-1103052 ... SALT LAKE CITY .. 12/13/2019 R IO 5,664,142 |....
00-1103056 ... NASHVILLE 09/27/2019 [ R 14,663,167 |....
00-1103057 ... SCOTTSDALE 12/13/2019 [ IO 27,619,402 |....
00-1103061 ... SOUTH BRUNSIICK . 02/11/2020 [ R 15,295,774 |....
00-1103073 ... NEW YORK -.eeeeeeeeeeeemmneeeeeemmeeeeee Jeemmeeeeeeene NY e e s 01/10/2020 N 40,000,000 |....
00-1103079 .. | SEATTLE ... .01/28/2020 .. 8,097,067 |.
00-1103082 . | ALBUQUERQUE ... .09/30/2020 .. 3,586,871 |.
00-1103086 TALLMADGE TOWNSHIP .12/06/2019 .. 4,717,846 |. .
00-1103087 ... HOUSTON e eeeeeie Jeemmeeeeeeeees T [ e s 12/23/2019 19,827,585 |.... 186 960 |...
00-1103093 ... OAKLAND ...vvvvveiiivieniieenernnnieeees Jevvnnnneeeeenns CAicci s e e s 12/16/2019 ..22,632,489 |.... .. 124,024 |...
00-1103098 ... COMSTOCK PARK ...eeeeeeeeieeeeemmnineee Jeemmmeeeeeeene Ml e s s 12/06/2019 oo |oeeennnn..8,478,871 |....
00-1103100 ... NEWPORT NEWS ....ovvvviivnnniiiiinnnnnneens vvnenneeeeeen VA e e s 11/21/2019 [ R 13,433,874 |....
00-1103102 ...oeeeeeeeeeeeeeeennn [NEW YORK e [ eeeeeee N [ e 12/09/2019 N 18,728,933 |....
00-1103103 ... FAIRFIELD ©.ovvveniiiiiiiiiiieeiiiiineeees Jevvnineeeeeenen CAecis e [ 01/10/2020
00-1103108 ... PHILADELPHIA .. 02/14/2020 .
00-1103110 ... ... | CHERRY HILL . 10/05/2020 10,638,838 |....
00-1103112 .| NEW YORK . .01/30/2020 .. . 16,037,482 |.
00-1103116 CINCINNATI .. .02/06/2020 .. 7,566,400 |.
00-1103118 . |WESTERVILLE .08/03/2020 .. . 17,064,538 |.
00-1103122 .. | WALPOLE ... .02/19/2020 ..
00-1103128 .| CARY ... .08/11/2020 ..
00-1103137 ... BEAVERTON ...ovvvvveiiiiinniineeeeininnees Jevveeneeeeeene OReceniis oo [ 06/01/2020
00-1103172 ... BENSALEM . eeeeeeeeeeeeemeeeeeen Jeemmeeeeeeene PR e e 07/14/2020
00-1103184 ... TIGARD ivvvviieiiiiiiriinneeeinnineneens Jevvnnnneeeeene ORecenncns o e e 08/31/2020
00-1103187 ... LOUISVILLE e eeeeeneeee Jeemmeeeeeeeen KY e e e et 11/23/2020
00-1103191 ... SOMERSET ..evvvvivvieirvinniieeeevinnne fevvnineeeeeeen N e s 10/30/2020 11,980,035 |....
00-1103200 ... MOUNT PLEASANT 12/15/2020 10,000,000 |....
00-1103201 .. | SHOREWOOD HILLS . .12/09/2020 .. 3,837,179
00-1103210 .. | SAN DIEGO ... .12/22/2020 .. 5,740,865
00-1103212 .. | SIMPSONVILLE .03/3172021 .. . 11,305,803 |.
00-1103214 .. | MANCHESTER .. 12/14/2020 .. 8,929,303 |.
00-1103217 . | WINTERVILLE .01/15/2021 .. . . 29,071,116 |. .
00-1103219 ... PRINCETON 01/15/2021 N 22,041,548 |.... 134 200 |...
00-1103225 ... ALV I 1 R b S AU RN 03/01/2021 .. 389,930 |...
00-1103226 ... GREENFIELD .evvveeeeeeeeeeeeeemieeee Jeemmmeeeeeeene W e s e 02/18/2021 R IO
00-1103231 ... FAIRFIELD ©.ovvveiiiiiiiiiiieiciiiineeees Jevvnineeeeeeen Ndecs e e 02/12/2021 [l R 5,285,618 |....
00-1103232 ... SAN DIEGO ... 04/08/2021 .....
00-1103243 ... GROVEPORT ... 04/22/2021 .....
00-1103262 ... IRVINE 04/30/2021 IR
00-1103263 ... CORONA 06/21/2021 ..o feeeeeeeiiii e [ 9,408,432 |....
00-1103268 . | SUNNYVALE 06/07/2021 .. . 10,538,914 |.
00-1103275 ... BRISTOL ... 06/24/2021 ...3,886,908 |....
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
00-1103276 ... CONYERS 07/15/2021 52,79 |.
00-1103278 ... JEFFERSONVILLE .. 08/26/2021 ....55,167 |.
00-1103279 ... ELKRIDGE . 06/28/2021 12 021,615 |.... ....86,635 |.
00-1103282 . |LEHI ... .06/03/2021 .. . 22,601,837 |. 162,670 |.
00-1103285 .. | CINCINNATI .. .08/05/2021 .. 9,534,540 |. 95,195
00-1103287 . | RIDGEWOORD .. .07/14/2021 .. . 31,156,748 |. 162,353
00-1103294 ... CINCINNATI .. 08/23/2021 137,125 |.
00-1103301 ... MESA ... 08/05/2021 ....31,964 |.
00-1103304 ... DRAPER . 09/03/2021 ...21,074 .
00-1103312 ... ST. LOUIS ... 08/05/2021
00-1103313 ... NASHVILLE ... 09/01/2021 [l R 5,846,945
00-1103318 ... OAKLEY 11/05/2021 55,904,722 |....
00-1103319 ... PLAINVILLE .. 10/01/2021 14,923,282 |....
00-1103324 ... 11/10/2021 ...7,814,575 |....
00-1103325 .. |LOS ANGELES ... 1171072021 .. 6,107,043
00-1103326 .. | SANTA ANA ... 08/17/2021 .. 6,324,310
00-1103327 .| IRVINE ... 1271072021 .. . . 12,718,028 |.
00-1103328 ... CHATTANOOGA . 09/09/2021 R IO 5,741,286 |....
00-1103334 ... CINCINNATI .. 11/23/2021 JUR R 9,209,251 |....
00-1103337 ... CINCINNATI .. 11/23/2021 [ IO 16,459,086 |....
00-1103339 ... DES MOINES 08/31/2021 [ R 11,306,060 |....
00-1103340 ... GARDEN CITY ... 11/19/2021 [ IO 14,590,824 |....
00-1103343 ... GREENBORO ... 11/04/2021 [ R 29,797,731 |....
00-1103348 ... 11/18/2021 R IO 7,817,130 |....
00-1103349 ... CHARLOTTE 10/07/2021 ) 45,872,318 |....
00-1103351 .. | GRANDVIEW HEIGHTS . .10/15/2021 .. 5,491,284 |.
00-1103356 .. | CINCINNATI 1171972021 .. . 15,402,133 |.
00-1103361 .. | MEMPHIS ... 1170472021 .. 5,000,000 |.
00-1103377 .. | LINCOLN 1173072021 .. 9,792,262 |.
00-1103387 . | ADAIRSVILLE .02/09/2022 .. . 19,978,925 |.
00-1103408 ... 03/15/2022 12,875,045 |....
00-1103434 ... 04/28/2022 [ IO 16,808,784 |....
00-1103435 ... 09/01/2022 JUR R 5,724,211 |....
00-1103476 ... HUNTINGTON BEACH ... 08/01/2022 [ IO 23,381,894 |....
00-1103477 ... REDWOOD CITY 08/01/2022 [ R 14,427,126 |....
00-1103480 ... DALY CITY ... 08/01/2022 N 22,884,407 |....
00-1103481 .. | MODESTO ... .08/01/2022 .. . 14,427,126 |.
00-1103488 .. | HOUSTON ... .08/25/2022 .. 9,860,743 |.
00-1103495 .. |MELVILLE .... 1072172022 .. ..31,944,723 |
00-1103505 .| FARMERS BRANCH .10/20/2022 .. 2,796,451 |. 10,730 |.
00-1103519 . CLOSTER 01/31/2023 o ....46,983 |. .
0299999 Mortgages W|th partial repayments 4 638,895,965 (4,575) (4,575) 45,675,207 45,675,207 91,937 91,937
0599999 - Totals 4,706,651,293 (4,575) (4,575) 113,430,535 113,430,535 91,937 91,937
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Ares Capital Europe V Wilmington .... .|Ares Management .... ....06/09/2021 ... 2 . 3,490,038 ..10,078,898 |... ..1.370
Ares Private Credit Solutions Il (Sub Debt) Wilmington . Ares Management .... ..11/16/2021 . .2 . 256,767 |.. 2,836,331
HPS Specialty Loan Fund V, L.P. .... New York HPS Investment Partners ..01/25/2021 . .2 .. 83,906 |.. .. 12,540,000
.. |HPS Specialty Loan Fund V-L, L.P. .. .. [New York ... .[HPS Investment Partners .. . )....01/25/2021 ... |...... 2 ... 4,797,616 |...
.| 1CG SDP Fund 4B . | Grand Duchy .. .| Intermediate Capital . |-.-.08/31/2020 ...|...... 2 9,000,002 |...
.. |Newstone Capital Partners III, L.P. .. . |Wilmington .... .[Newstone Capital Partners .|....09/20/2016 ...|...... 2 ...674,577 |...
.. |Newstone Capital Partners IV, L.P. ... Dallas .|Newstone Capital Partners ... .|....06/02/2019 ...|...... 2 ... 5,461,128 |...
..|Oaktree Opportunities Fund Xb, L.P. .. Grand Cayman . .| Oaktree Capital Management .. .|....06/18/2018 ...|...... 3 . 1,000,000 ... 2,500,000 |...
..|Oaktree Opportunities Fund XI, L.P. .. Grand Cayman .... ...[Oaktree Capital Management .|....01/15/2021 ...|...... 3 .... 4,000,000 ... 5,988,019 |...
.| ORCC Senior Loan Fund LLC New York ..| Owl Rock o|e...0772172021 ... 2 3,375,000
.| 0wl Rock Diversified Lending Insurance Fund L.P. New York ... .| Owl Rock .... ...12/20/2021 ... |...... 2 .... 178,834
TCW Direct Lending VIII LLC ... New York ... TCW Group 01/31/2022 .2 .5,601,149 |..
TCW Rescue Financing Fund LP .. Los Angeles TCW Group ... ..10/13/2021 .3 . 359,665 |.. 6,364,852
..|Vista Credit Opportunities Fund I, L.P. .. [Wilmington .... . .|Vista Equity Partners .. ...05/10/2017 ... 2 ....5,153 1,020,676 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 21,260,826 102,464,390
.| Advent International GPE IX, L.P. .. Grand Cayman .... .|Advent International ... ...10/21/2019 ... 3 .... 149,970 ... 337,260 |...
Advent International GPE X, L.P. ... Grand Cayman . Advent International . .3 440,000 |.. ..10,175,000
Alplnvest Co-Investment Fund (Onshore) VIII, L.P. Wilmington . Alplnvest Partners ... . .3 . 928,552 |.. 3,853,060
.. | Ampersand 2020, L.P. ..cooirniiiiiiiiie e Boston .| Ampersand Capital Partners . . |....11/12/2020 ...J...... 3 ...438,609 ... 946,992 |...
.|BIF IV Renewable Sidecar-B, LP .. |Toronto ..|Brookfield Asset Management ... .|....03/20/2020 ... |...... 3 ... 2,741,538 |...
. |Blackstone Capital Partners Asia Il L.P. . .. |Cayman Islands . ..|Blackstone ... 1172172022 ... |...... 3 4,681,267 |...
.|Blackstone Infrastructure Partners (Supplemental Account I1) L.P. |New York .|Blackstone . |....04/13/2020 ... |...... 3 2,921,319 |...
.|Brookfield Infrastructure Fund IV .....cooneeniiniiniiiieieieeeeieene Toronto .. ..|Brookfield Asset Management ... .|....11/05/2019 ...|...... 3 ... 1,262,727 |...
..|Carlyle Alplnvest Private Markets Fund . . | Wilmington . ..|Alplnvest Partners .|....01/28/2022 ... |...... 3
..|Catalyst Fund Limited Partnership V . | Toronto ..|Catalyst Capital Group . .|....08/12/2015 ...|...... 3
.|Clearlake Capital Partners VII, L.P. ... Dover .|Clearlake Capital .. ...04/26/2022 ... |...... 3 .
Clearlake Flagship Plus Partners, L.P Santa Monica . Clearlake Capital .. 02/05/2021 .3 .484,006 |..
CX VIII Coinvest SCSp ... Luxembourg . Intermediate Capital . 01/20/2023 .2
Dyal Capital Partners IV New York Dyal Capital Partners 06/11/2018 .3 . 164,441 |..
. |EETF Sidecar I, L.P. . New York EnCap Investments . ..04/721/2021 .3 . 305,405 |..
.. |EnCap Energy Transition Co-Investment Fund 1-A, L.P. New York EnCap Investments . ..04721/2021 . .3 .142,721 |..
.|EnCap Energy Transition Fund 1-A, L.P. ..cccvviivnnvinnnnes Houston .|EnCap Investments .... .|....0472172021 ... |...... 3 ... 443,751
.. |EnCap Energy Transition Fund I . Dallas ..|EnCap Investments . .|....02/07/2023 ...|...... 3 ... 3,595,377 |...
.. [EQT Infrastructure V Stockholm .. .| EQT Exeter o |--..08713/2021 ... )...... 3 . 2,281,894
.|FP Solar Finance LP New York ... .| Fundamental Advisors ... .|....07/30/2020 ...|...... 3 ...40,000,000
. |Fundamental Partners IV LP .. Wilmington . .|Fundamental Advisors ... . )....12/11/72020 ... |...... 3 .... 2,500,000
.|Global Infrastructure Partners IV, L.P. New York ... .|Global Infrastructure Partners .. ....10/23/2019 ... [...... 3 ... 386,607
GTCR Strategic Growth Fund I, LP ...... Chicago .. GTCR .......... ..09/29/2022 . .3 .278,250 |..
H.1.G. Europe Middle Market LBO Fund, L.P. Grand Cayman . HIG Capital . ..06/18/2021 . .3 .551,014 |..
ICG Europe Mid-Market Fund ..... Grand Duchy Intermediate Capital . 04/09/2020 .2 . 387,469 |..
L Catterton IX Offshore, L.P. Greenwich .. L Catterton ... 05/22/2020 .3 .180,291 |..
Landmark Equity Partners XVI, L.P. Wilmington . Landmark Partners ..12/06/2018 .3 399,615 |..
. |MBK Partners Fund V Grand Cayman . ..|MBK Partners .|....03/23/2021 ...|...... 3 ... 849,451
..|Mercato Partners Traverse IV QP, L.P. .. Salt Lake City .... .[Mercato Partners .|....04/16/2021 ... |...... 3 .... 106,350
..[Navis Asia Fund VIII, L.P. .ccerrenennnenns Grand Cayman ... Navis Capital Partners . .|....06/11/2021 ...|...... 3 . 1,048,000
..|Northleaf Infrastructure Capital Partners (US) IIl LP .. .. |Toronto ..[Northleaf Capital Partners . .|....07/28/2021 ... |...... 3 . 1,108,988
.| One Rock Capital Partners 111, L.P. .oooevuiiiniiiiieennns ... |New York ... e | .|One Rock Capital Partners ... ....06/22/2021 ...[...... 3 ...469,201
....................... ORCP 111 Triton Co-Investors, L.P. tioviirviinniinneinnnennnennneenns [NEW YOIK tovviiiiiiiiiniiiin e One Rock Capital Partners .......ccceeeeeviivienninnniniinninnnns Jovvvnnnnn s weveeenns [20208/20/2021 L Sevni oo o 452 | i
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. |Peppertree Capital Fund IX, LP ... Chagrin Falls .|Peppertree Capital Management .... ....03/24/2022 ... . 1,375,000 .. 14,000,000 |... ..1.700
Peppertree Capital Fund VII, LP . Wilmington . Peppertree Capital Management . ..11/28/2018 . .. 40,000 |.. . 30,000 2.030
Peppertree Capital Fund VIII, L.P Chagrin Falls Peppertree Capital Management . ..01/27/2020 . 114,000 |.. 1,121,000 1.930
..|PPC Il LP Dover .|Pritzker Private Capital . ]....09/21/2021 ... 2,838,502 |...
..|Public Pension Capital, LLC . New York ..|Public Pension Enterprises . .|....05/10/2022 ... 4,338,036 |...
.. |RiverGlade Capital, L.P. ..... Chicago .. .|RiverGlade Capital .|....07/31/2019 ... ... 1,959,520 |...
..|Riverside Strategic Capital Fund I, L.P. .... New York ... .|Riverside Company, The .... .|....05/23/2017 ... ... 1,073,243 |...
..|Silver Lake Partners VI, L.P. .cocvvvuiiinnnnen Wilmington . ..|Silver Lake .|....01/06/2021 ... .. 1,470,959 |...
.| TPG VIII Croc CI I, L.P. ....... . | Dover .| TPG Capital o |---.04/12/2021 ...
.. | VEEF Il Co-Invest 3-A, L.P. ... . | Wilmington . ..|Vista Equity Partners .. .|....06/09/2022 ...
.|Veritas Capital Fund VIII, L.P. ....... . |Wilmington .... .|Veritas Capital .... ...07/01/2022 ... .. 5,115,752 |...
Veritas Capital Vantage Fund, L.P. Wilmington . Veritas Capital .... 07/01/2021 3,352,581
Vista Equity Partners Fund VIII, L.P. Austin Vista Equity Partners .. 03/28/2023 4,325,988
Vista Foundation Fund IV, L.P. Dover . Vista Equity Partners .. ..07/24/2020 ... 753,084
..|Warren Equity Partners IV, L.P. . . |Dover .... .[Warren Equity Partners . . |....01/24/2023 ... 1,583,399 |... 8,416,601 |...
.. |Whitehorse Liquidity Partners III LP ... Wilmington .... ..|Whitehorse Liquidity Partners ... .|....10/30/2019 ... .... 298,118 1,422,900 |...
.. |Whitehorse Liquidity Partners IV LP Wilmington .... ..|Whitehorse Liquidity Partners ... ....11/25/2020 ... .... 205,282 2,781,546 |...
.. |Whitehorse Liquidity Partners V LP Wilmington .... .[Whitehorse Liquidity Partners ....02/25/2022 ... . 1,016,466 7,659,844 |...
.. | Yukon Capital Partners (IC) Parallel IV, L.P Minneapol is .. .| Yukon Partners .|....12/30/2021 ... ... 433,137 .. 1,157,357 |...
.| Yukon Capital Partners II1, L.P. ... Minneapolis .. .| Yukon Partners .|....07/18/2017 ... 3,431,090 |...
S ZMC L, LPe e New York ...01/03/2020 ... ....691,204 ...281,3% |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 8,619,257 66,629,841 180,586,823
....................... Almanac Realty Securities VITI, L.P vouiveeriiiiiieieiieeiieeeeneeneeens [DOVET i Almanac Realty Investors ......cceveveeeiveiiieiiiieiiieeeineens foeeeveen s cevneeens [ 12/21/2018 ... eeeeneenneeneene 826,684 | [l 9,310,868
..|Ares US Real Estate Opportunity Fund 111, L.P. Wilmington . .|Ares Management . . |....04/15/2021 ... .... 300,478
..|Bell Value-Add Fund VITI, L.P. ..cccoiiiiiiiinns Dover .|Bell Partners .... o|e-o 1172872022 ...
.|BroadVail Fund Il1 Sidecar I, L.P. ...... Dover ... .|Broadvail Capital Partners .... ...05/24/2022 ... ... 248,438 -
BroadVail Growth Equity Fund II1, L.P Dover . Broadvail Capital Partners . 05/23/2022 .261,33%6 |.. .. 13,521,819
Crow Holdings Development Opportunities Fund I, L.P. Wilmington . Crow Holdings Capital Partners .. 11/09/2021 . 3,587,697 |.. .. 10,326,791
Crow Holdings Realty Partners IX LP ..... Dover .... Crow Holdings Capital Partners .. 10/14/2020 . 1,918,151 |.. 3,200,922
..|Crow Holdings Realty Partners VII, L.P. Wilmington . Crow Holdings Capital Partners .. ..05/01/2015 ... .3,769
..|Crow Holdings Retail Fund, L.P. . Dover . Crow Holdings Capital Partners ..04/01/2015 ... 32,855
.| CSF 111, LP . | Dover ... .| CORE Spaces . |-...06/16/2022 ... .... 473,555
..|Dermody Properties Industrial Fund 111, LP . . | Dover .... .| Dermody Properties .|....06/10/2021 ... . 1,126,683
.. [Divcollest Fund VI-A, LP Dover .... .|Divco West Real Estate . . |.-..11706/2020 ... ... 111,071
.. |Embrey Horizontal Living Fund I, LP .. Dover .... .|Embrey Partners .|....02/18/2022 ... .... 486,304
.. |FrontRange Co-GP Property Fund, LP ... Dover ... ..|FrontRange Capital Advisors .|....04/30/2021 ... .... 149,916 4,379,923 |...
.| GEM Realty Fund VI, L.P. .oooviiiiiiiiiiiis Wilmington . .| GEM Realty Capital ...04/15/2016 ... ...480,000 ... 3,419,297 |...
Harrison Street Real Estate Partners VI, L.P. Dover . Harrison Street Real Estate Capital . 08/09/2017 1,186,918
Harrison Street Real Estate Partners VII, L.P. Dover . Harrison Street Real Estate Capital . 03/12/2019 1,174,374
Harrison Street Real Estate Partners VIII, L.P Dover . Harrison Street Real Estate Capital . 03/29/2021 2,687,632
Helios Infraco LLC . Washington . Sol Systems LLC .... ..12/22/2017 6,169,190
HSREP VII1 Co-Investment, L.P. Dover . Harrison Street Real Estate Capital . ..08/11/2021 . .. 1,665,798
.. |Madison Realty Capital Debt Fund V LP .. Dover .... ..|Madison Realty Capital .|....03/27/2020 ... ... 973,315 8,905,487 |...
..|0ak Street Real Estate Capital Fund V, LP ... Dover ... ..|Oak Street Real Estate Capital . |....11/16/2020 ... ,125,000 .. 1,835,000 |...
..|0ak Street Real Estate Capital Fund VI, LP .. Dover .... ..|Oak Street Real Estate Capital ... 1272172022 ... ... 12,972,710
..|0ak Street Real Estate Capital Net Lease Property Fund, LP . Dover ... ..|Oak Street Real Estate Capital .. .|....04/06/2021 ... ....0658,662
.| PCCP Equity IX, LP ... [Dover ... .| PCCP ....03/31/2017 ... . 3,900,000 ..15,118,187 |...
....................... US Regional Logistics Program 11, L.P. tioviiviiiinniinniennnennnnenns [DOVEM tiuiiiiiiiiiiiiiiiiiiie e Affinius Capital ..oieeviiviniininiiiiniiiiniiiiniiinnriiineienneee foeeneeeen s weveneeen [0l 01712/2018 o foeeeen oo [ [0 800,000 i Jeeeeieeeen.... 22,418,070




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

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.|US Regional Logistics Program II1, L.P. .. Dover .[Affinius Capital ....01/27/2021 ... . 6,375,000 ..61,625,000 |...
Walton Street Real Estate Fund VIII, L.P. Wilmington . Walton Street Capital ..05/18/2016 . .. 12,661,360
Waterton Residential Property Venture X1, L.P. Dover . Waterton .. ..11/03/2017 . ... 300,902
.| Waterton Residential Property Venture XIV, L.P . . [Dover .... .| Waterton .. ...12/10/2020 ... 556 494 4,148,242 |...

2199999 Jomt Venture Interests - Real Estate - Unafflllated 38,543,921 265,166,789

¢'€03

..|NW REl (NLIC), LLC . |Co|umbus ..|Nationwide Life Insurance Company .... 5 L ..05/02/2016 ... ... 13,124,518 .. 100.000
2299999 Joint Venture Interests - Real Estate - Affiliated 13,124,518 XXX
.| Pretiun Residential Credit Fund 1, LP w.oooooeveisicrsisiesnes [New YOrk wovoveiesiesiesieseseseserees [ WY, T | |7 I N I 1,488,465 |.ovovoceceeeeeeeisreienn |oreeresiesinias 4,011,635 [coovorerenn, 2.000
2599999 Joint Venture Interests - Other - Unaffiliated 1,488,465 4,011,535 XXX
....................... [Nationwide Affordable Housing Fund 57 RBC Tax Credit Fund 98 LP ... [Cleveland .ooooooovoovesiesressesresorosies Jovenes OHveoreores |ABC TaX Credit LLC covoovvvovuerusiesiessessesnesssneensnessennes ooveeners cesneenee oo 1072772017 v foomioevorrone fooseesreneesenseneeneeneenes oenesnesnsnesnessees 117,328 [ooeroresressesnessessesnenes Joooseosrorseneonerss 465,652 [oovrrrnreene.. 12.990
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 117,323 465,652 XXX
6099999. Total - Unaffiliated 8,619,257 128,040,376 552,695, 189 XXX
6199999. Total - Affiliated 13,124,518 XXX
6299999 - Totals 8,619,257 141,164,894 552,695, 189 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income

Alcentra European Direct Lending Fund |1

(fka: Clareant) . |Kirchberg . |Distribution . ....00/17/2015 ...|....02/16/2023 ...|....... 198,413 |... 198,413 |....... 198,413
Ares Private Credit Solutions, L.P. ... [Wilmington .... .|Distribution . ....06/23/2017 ...|....02/14/2023 ...|....... 107,589 ... 107,589 |....... 107,589
GSO Capital Opportunities Fund I11 LP ....... Wilmington .... .|Distribution . ....06/03/2016 ...|....02/07/2023 ...|....... 296,614 ... 296,614 |....... 296,614
Guggenheim Private Debt Fund 2.0-1, LLC Wilmington . .|Distribution . ..06/03/2016 . .03/10/2023 .. . 123,057 ..123,057 |. 123,057
HPS Specialty Loan Fund V, L.P. . New York . .|Distribution . ..01/25/2021 . .02/24/2023 .. 115,311 115,311 |, 115,311
HPS Specialty Loan Fund V-L, L.P. New York . .|Distribution . ..01/26/2021 . .02/28/2023 .. .101,561 ....... 101,561
Newstone Capital Partners III, L.P. .. . |Wilmington . .|Distribution . ....00/20/2016 ...|....02/28/2023 ...|.... 2,563,077 |... ... 2,563,077 |...
Newstone Capital Partners IV, L.P. ... Dallas ... .|Distribution . ....06/02/2019 ...|....03/22/2023 ...[....... 245,493 |... veve |eennn.. 245,493 |....... 245,493 |...
ORCC Senior Loan Fund LLC New York . .|Distribution . .. |....07/21/2021 ...|....02/28/2023 ...|.... 2,461,588 |... .. R ... |.... 2,461,588 |.... 2,461,588 |...
1799999 Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 6,202,703 6,202,703 [ 6,202,703
................... Advent International GPE IX, L.P. ............ |Grand Cayman ................ooooes feees ML | Distribution oo (101072172019 L L1 08/17/2028 e 18,705 | [ fe [ e e [ 18705 [ 13,705 | e fe e
Alplnvest Co-Investment Fund (Onshore) VIII,
................... LPiiiiiiiiiiiiiieeeeiieeeeeeeeeeseeseeeeeeeeeens Wi Imington o [ DEL | Distribution L [001071172021 L LL108/07/2023 e 18,719 | [ fe [ | e [ 16,719 [ 16,719 | e e e

Blackstone Infrastructure Partners
................... (Supplemental Account 11) L.P. ..........ccceee [New York .ooeoeeeeicenneeeeiiinns e NYeeeeee | Distribution oo, |1...04/13/2020 .. |....08/10/2028 ... ........ 14,595 | fooeeeiiiiiennns foeeniiiiinnnns fovniins o s [ 14,605 | 14,695 | e | 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 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-
CUSsIP 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
Catalyst Fund Limited Partnership V .......... | Toronto . |Distribution . ...08/12/2015 ...|....08/17/2023 ...|e..u. 816,531 [oooeeiiiiiiiiins e feeeeeeee e e e [, 816,531 816,531 |[...
Clearlake Flagship Plus Partners, L.P Santa Monica . .|Distribution . 02/05/2021 .03/31/2023 .. . 226,152 226,152
Dyal Capital Partners IV . New York . .|Distribution . ..06/11/2018 .03/21/2023 .. . 443,464 443,464
Dyal Capital Partners V ... .. |New York ... .|Distribution . ....10/28/2022 ...|....02/28/2023 ...|........ 49,848 |.coeeriiiiiiiis forrenniiiinien Joerneeiiins e fees e .. 49,848 | 49,848
Dyal Finance Investors (US) LP ................ DOVEr eeieeeeeieeeeeeeeeaeeeeees Distribution ...07/29/2022 ...|....01/12/2028 ... eeuuui 212,388 [oeeieiiiiiies e foeeeeeee e e e [0 212,388 ). 212,388 [oeeeeeeeenins Joeeemnieeeeeeen [ e
EnCap Energy Transition Co-Investment Fund
1=A, Lo s New York Distribution ....04/21/2021 ...|....02/23/2023 ... |ceeuuiei 26,525 [ooiiiiiiiiiiiies e e e e e [ 26,525
EnCap Energy Transition Fund 1-A, L.P . | Houston .|Distribution . ....04/21/2021 ... |....02/23/2023 ... |ceuiiii 79,576 |ovureininiiinee foreenneiiiniens Joevineeiineiins Jeereeineeiineen fes s s 79,576
EQT Infrastructure V Stockholm .. . |Distribution . ....08/13/2021 ...]....03/30/2023 ...|. [UPUPTRRRUUT FURTRRRUUI INUUPTRRRTUUPT RUPUPPRRRR INUPRRRRTRPUPPR RRPPRPRRRPRR PR 118,228
Forrest Holdings | LP . | Dover .|Distribution . ....03/15/2021 ...|....01/30/2023 ...|. 008,000 |vuieiiiiiiinee forerneiieen feeeene e fe e o 6,000
Fundamental Partners I11, L.P. .. .. [Wilmington . .|Distribution . ....05/18/2017 ...|....08/24/2023 ... ... 271,908 [ooeeeemmiiiiiee e oo e e e s 271,903
Global Infrastructure Partners IV, L.P. .... [New York ... .[Distribution . ....10/23/2019 ...)....02/17/2023 ...|....n 365,227 [ooeeiiiiniiiins Jovniiiiiiiin [ e [ e [ 365,227
HPS Strategic Investment Partners V, L.P. .. [New York . .|Distribution . ..08/04/2022 . .03/14/2023 .. .328,173
10G Europe Mid-Market Fund Grand Duchy . |Distribution . ..04/09/2020 . .02/06/2023 .. 438,544 . (29,2%)].. (29,295)
1CG Newton SCSp ..... . | Luxembourg . . |Distribution . ..02/25/2022 . .03/17/2023 .. 57,686 (5,819) . (5,819)
KH Aggregator LP Wilmington . .[Distribution . 11/25/2020 .03/29/2023 .. .2,854 ..2,854 |.
Landmark Equity Partners XVI, L.P. Wilmington . .|Distribution . ..12/06/2018 .03/24/2023 .. . 103,206 .. 103,206 |.
Nirvana Holdings | LP . | Dover .|Distribution . ....06/29/2021 ...|....03/31/2023 ...[..c.sie 35,567 |ouurieniiininee foreenneiniiiens Joerinieiiieeiins oo fees e e 35,567
Porcupine Holdings LP .|Distribution . ....12/29/2021 ...|....01/31/2028 ... oeeuuei 36,369 [oeeeeniiies e oo e e e [ 36,369
Public Pension Capital, LLC . New York . .[Distribution . ....05/10/2022 ...]....02/03/2023 ... |ceeeuueeennn 3BT [ i [ e [ e [ 381
Silver Lake Partners VI, L.P. ... Wilmington .... .|Distribution . ....01/06/2021 ...|....02/09/2023 ... |eeuuen 37,210 [ooeeeeeiiiiiies e oo e e e [ 37,210 .
Veritas Capital Fund VIII, L.P. . . |Wilmington .... .[Distribution . ....07/01/2022 ...]....03/10/2023 ...|. O R R R RN 255,345 |....... 255,345 |...
Whitehorse Liquidity Partners 11 LP ... Wilmington .... .|Distribution . ....10/30/2019 ...]J....08/30/2028 ... |oeeuuin 241,920 [oooeeieiniiiies e oo e e e s 241,920
Whitehorse Liquidity Partners IV LP . Wilmington . .[Distribution . ..11/25/2020 . .03/29/2023 .. . 107,604 .. 107,604 |.
Whitehorse Liquidity Partners V LP Wilmington . .|Distribution . ..02/25/2022 . .03/30/2023 .. .413,888 ..413,888 |...... s
Yukon Capital Partners |11, L.P. ... ... |Minneapolis ... .|Distribution . ...07/18/2017 ...]....02/09/2023 ...].... 1,218,509 |... ... 1,218,509 |.... 1,218,509
1999999. Joint Venture Interests - Common Stock - Unaffiliated 5,938,117 5,938,117 [ 5,903,003 (35,114) (35,114)
Ares US Real Estate Opportunity Fund 111,
P e Wilmington ....ccovvveiereeiniiees Joeeennnns DE......... Distribution ....04/15/2021 ...|....03/09/2023 ...|........ 33,286 |-evneeeeeennnn foreeeemmnineeee Jeeneeeeee foeeee e e [ 33,236 |........ 33,236 |-evveeeeeeennn foreeeeeeniieeee e et
BroadVail Fund Il Sidecar I, L.P. ...... Dover .. .[Distribution . ....06/24/2022 ...)....03/14/2023 ...|....... 188,879 [oooeiivininiins Jovnniiiiiiin fooriiii e [ e [ 188,879 |....... 188,879 |...
BroadVail Growth Equity Fund III, L.P Dover .. .|Distribution . ..05/23/2022 . .03/14/2023 .. .298,751 ..298,751 |. 298,751
Centerline High Yield CMBS Fund II, LLC ..... Irving ... .|Distribution . ..06/28/2004 . .01/19/2023 .. o ... 62
Crow Holdings Realty Partners VII, L.P. Wilmington . .|Distribution . ..05/01/2015 . .03/13/2023 .. 37,720 |. .37,720
Crow Holdings Retail Fund, L.P. ............... .[Distribution . ....04/01/2015 ...]....08/31/2023 ...|. .... 4,986,782 |.... 4,986,782 |...
CSF I, LP .|Distribution . ....06/16/2022 ...|....01/10/2023 ...|. e BT e 1,TTR
GEM Realty Fund VI, L.P. .... . .[Distribution . ...04/15/2016 ...|....01/12/2023 ... eeeuenn 5,102 [ i [ e [ e [l 5,102 |..........5,102 |...
Harrison Street Real Estate Partners VI,
LR Dover Distribution ...08/09/2017 ...]....01/31/2023 ...|....... V7T Y ) R ) R R RN 207,949 |....... 207,949
Harrison Street Real Estate Partners VII,
LR Dover Distribution ....03/12/2019 ...]....08/23/2023 ...|....... L1108 P2 O P N R R R R 460,126 |....... 460,126
Madison Realty Capital Debt Fund VI LP ...... Dover .. .|Distribution . ....08/26/2022 ...|....02/14/2023 ...|.... 1,487,960 |... .... 1,487,960 |.... 1,487,960 |...
MDFIV Co-invest 4 Pack LP .......ccovvvvvnnnnnnns Dover .. .[Distribution . ....01/12/2022 ...|....03/23/2023 ...|.... 6,648,019 ... .... 6,648,019 |.... 6,648,019 |...
Nationwide Sol 1LLC .... Washington ... .|Distribution . ...07/21/2016 ...|....01/30/2023 ...|........ 60,748 |...
Nationwide Sol 2 LLC .... .. |Washington . .|Distribution . .01/30/2023 .. .. 38,085
Oak Street Real Estate Capital Fund V, LP .. [Dover .|Distribution . .03/15/2023 .. . 223,765
Oak Street Real Estate Capital Fund VI, LP . [Dover .|Distribution . .03/16/2023 .. 8,836,853 A )
PCCP Credit IX, LP ... . | Dover .|Distribution . .03/28/2023 .. .. 52,499 ... 52,499 |. 52,499
PCCP Credit X, LP .. Dover .. .[Distribution . . .03/23/2023 .. .. 22,302 ... 22,302 | . 22,302
Stonehenge REV | LLC . Columbus . . [Fully Amortized ...12/22/2015 ...|....02/07/2023 ...|.... 1,521,835 [.....ccovvuunns |oeeenn(231,498) )i Jooenniiieeeennn fonns (231,498))... .. 1,290,337 ).... 1,290,337 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

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- (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Stonehenge REV || LLC wevveenieeeiiiieeecenne Columbus Fully Amortized .. ....04/26/2016 ...|....03/31/2023 ...|....... 519,258 |.eeevneeeeennn foeeeee s 74,925 | e | 7925 [ e 594,183 |....... 594,183 ... 1,285,722
US Regional Logistics Program, L.P. Dover ... . DE. .|Distribution ... ....10/18/2016 ...|....01/27/2023 . 1,129,040 |.. .... 1,129,040 |.... 1,129,040 |..
.... |Walton Street Real Estate Fund VIII, L.P. .. [Wilmington ......cccoooiiiiimmnnnnns fovnnnnnns DE......... Distribution ...05/18/2016 ...]....03/31/2023 ...|....... 739,971 |oeeeeeiiinins fooremmmnnnnenene foenneeerennnnns foorrnnnnnneeren fonneneerennnnnns foerennnnnnneeees fonnees 739,971 |....... 739,971
Joint Venture Interests - Real Estate - Unaffiliated 27,500,653 27,344,080 | 27,344,142
|NW REI (NLIC), LLC |Co|umbus ...05/02/2016 ...|....03/31/2023 ...]-... 1,850,000 ... 1,850,000 |.... 1,850,000
2299999. Joint Venture Interests - Real Estate - Affiliated 1,850,000 1,850,000 1,850,000
Pretium Mortgage Credit Partners I, L.P. ... [Wilmington .... Distribution ...03/19/2015 ...|.... 02/21/2023 ...|....... 268,440 268,440 |....... 268,440
..... .... |Pretium Residential Credit Fund Il, LP ...... |New York .... Distribution 04/20/2021 ...]....03/23/2023 ...|....... 238,465 238,465 |....... 238,465
2599999. Joint Venture Interests - Other - Unaffiliated 506,905 506,905 506,905
6099999. Total - Unaffiliated 40,148,378 (156,573) (156,573) 39,991,805 | 39,956,753 (35,114) 62 (35,062) 1,235,722
6199999. Total - Affiliated 1,850,000 1,850,000 1,850,000
6299999 - Totals 41,998,378 (156,573) (156,573) 41,841,805 | 41,806,753 (35,114) 62 (35,062) 1,235,722
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912820-GJ-4 ......... US Treasury Sr Nt 3.500% 01/31/30 .eeevuuuiiiiiinnnaeieemnnniaaeeeennnnaeeeernnnnsseeernnnnsseennnns | seeerensnnnenes |oennnd 01/30/2023 ..... Bank of America BISD DEaler ........cceessseeeeeesuussseseennnsaseennnnssaasennnnnssserennnnnssseennnnnses reennnnnnsseeennnnnsssernnnnnsseeee Joerennnseseennnnnsssenenes 297,611 | 300,000 +ueuuieeernnniareeenennaeeeeeees 1TAFE ...
0109999999. Subtotal - Bonds - U.S. Governments 297,611 300,000
000000-00-0 .........|Romania Unsecured Nt ~ 3.000% 02/27/27 . JUTT 01/23/2023 ..... HSBC Securities USA Inc U U 2,423,925 | 2,660,000 |...
000000-00-0 . ..| SAUDI INTERNATIONAL BOND SAUDI INTERNATIONAL BOND ~ 4.750% 01/18/28 . 01/10/2023 JP Morgan Securities LLC .
000000-00-0 . ..|Hungary Hungary  6.125% 05/22/28 ....... 01/12/2023 Barclays Capital Inc
000000-00-0 . ..|Trust Fibrauno Sr Nt ~ 4.869% 01/15/30 . 01/04/2023 Direct ....
000000-00-0 . ..|ROMANIA Sr Nt~ 3.625% 03/27/32 ... 03/07/2023 Bank of America

D..

D..

D..

D..

D..
000000-00-0 . ..|Romania Sr Nt 7.125% 01/17/33 .... D.. 01/06/2023 Various ...
000000-00-0 . ..|Trust Fibrauno Sr Nt ~ 6.390% 01/15/50 . D.. 01/05/2023 Direct ....
000000-00-0 . ..|Hungary Sr Nt 3.125% 09/21/51 .... D.. 03/01/2023 HSBC Securities USA Inc
30216K-AG-7 . ..|Export-Import Bk India Sr Nt  5.500% D.. 01/11/2023 Various .......oeeeeecueeeeens
698299-BN-3 . ..|Republic of Panama Sr Nt  2.252% 09/29/32 .. D.. 03/06/2023 Bank of America BISD Dealer
698299-BT-0 . ..|Republic of Panama Sr Nt  6.400% 02/14/35 .. D.. 03/22/2023 Goldman Sachs & Company ...
715638-DU-3 . ..|Republic of Peru Sr Unsecured Nt ~ 3.000% 01/15/34 D.. 01/20/2023 Barclays Capital Inc ...
718286-CY-1 . ..|Republic of Philippines REPUBLIC OF PHILIPPINES ~ 4.625¢ D.. 01/12/2023 Various ...
91087B-AV-2 . ..[United Mexican States Sr Nt ~ 6.350% 02/09/35 D.. Various ...
BR4255-69-0 . .|Hungary Sr Nt 2.125% 09/22/31 ....... D.. Bank of America BISD Dealer

D..

BIIBE8S-17-4 ....... ROMANIA ROMANIA  6.000% 05/25/34 ....

03

.. JOPPR PN 03/29/2023 ..... Bank of America BISD Dealer ... P v Lo 2,460,504 2,512,000 |...
0309999999. Subtotal - Bonds - All Other Governments 43,096,081 48,897,000 307,511
452151-LF-8 .... ..||||incis St GO Txbl Pension 5.100% 06/01/33 ... 02/08/2023 ... [VAI§OUS ...uvveeiiiiiiiiiiiii ittt e et s s see e e e s esnreeeeseenine [orereereisiiinereessssinereesiains [errerreesiiiieeeeeeas 5,021,002 [oeeiiiiiiiiiiiinnes 5,075,000 |... . 49,608
0509999999. Subtotal - Bonds - U.S. States, Territories and Po 5,021,002 5,075,000 49,608
649660-L6-5 ......... |New York NY Txbl Social Bonds Ser B-2  5.263% 10/01/52 .....evveeiiiiunnnieiiiiiiiiiieiiinaenss | 03/24/2023 .....[NLIC §/A Pension Risk Transfer ...........cccccoiiiiiiiiiiiiiiiiiiiiiiiiiiiiiesiiiiieeeesiiiiieeeeeens forneeissiisiiseesesissinneeeesianns [onneeeseeiininnneeenns 3,000,000 |.vvveriiiiiiiinnnennns 3,000,000 [..vvveiiiiiiiiiiiiiianns 68,419
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 3,000,000 3,000,000 68,419
088518-PG-4 ......... County of Bexar TX Txbl-Ref ~ 3.031% 08/15/41 01/27/2023 ..... JP Morgan Securities LLC 3,887,526 |. 5,100,000 |... .71,219
455288-47-6 ......... Indianapolis IN Pub Impt Rev Rev Bonds Ser A-2  6.004% 01/15/40 .. ...01/30/2023 ..... NLIC S/A Pension Risk Transfer .. . 40,027
57563R-RE-1 ......... Massachusetts Educ Fin Rev Auth-Ser A 3.605% 07/01/36 .... ...02/07/2023 ..... Citigroup 5,156
64578E-ML-8 . ..[NJ St Econ Dev Auth Txbl Green Bnd Ser A 4.984% 03/01/27 . Loop Capital Markets LLC .
64578E-MM-6 . ..INJ St Econ Dev Auth Txbl Green Bnd Ser A  5.064% 03/01/28 . Loop Capital Markets LLC .
64578E-MN-4 . ..|NJ St Econ Dev Auth Txbl Green Bnd Ser A 5.135% 03/01/29 . Loop Capital Markets LLC .
64578E-MP-9 ......... NJ St Econ Dev Auth Txbl Green Bnd Ser A 5.185% 03/01/30 ..euvvvvnvirenviiiiiiiiiiiiieiiineinns | ceveenieniens o 01/20/2023 ..... Loop Capital Markets LLC ....
64578E-M0-7 ......... NJ St Econ Dev Auth Txbl Green Bnd Ser A 5.198% 03/01/31 .....oooviiiiiiiiiiiiiiiiiiiiiiiiciie | e [ 01/20/2023 ..... Loop Capital Markets LLC ....
64578E-MR-5 ......... NJ St Econ Dev Auth Txbl Green Bnd Ser A 5.298% 03/01/32 ..cevvviivnviieiiiiiiiiiiiiiiiiiiiieenn | ceveeeiiieeeens o 01/20/2023 ..... Loop Capital Markets LLC .... o foen N
64578E-MS-3 ......... NJ St Econ Dev Auth Txbl Green Bnd Ser A 5.398% 03/01/33 .....cooiiiiiiiriiiiiiiiiiiiciiiieees | eeviiiiieenns [ 01/20/2023 ..... Loop Capital Markets LLC . U 1,000,000 |. 1,000,000 ...
717893-U2-5 ......... Philadelphia PA Wtr & Wst Rev Ref B 2.539% 07/01/36 T P 02/07/2023 ..... Citigroup T R 3,029,853 |. 3,880,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 23,841,628 25,485,000 126,861
000000-00-0 ......... Sierracol Energy Andina Sr Nt 6.000% 06/15/28 .........ccooiiiuiiiriiiiiiiiiiieiiiiiiieeeeeiiiies | eeeeeeiiieeees [end 01/13/2023 ..... 0L ORI T R 1,127,860 |.oocvvvveeeeiiiiinens 1,392,000 [ouvveeeeiiiiiiiieeiiiiiees 5,636
000000-00-0 ......... Resorts World / RULV Cap Sr Nt 4.625% 04/16/29 ......ccciiiiummiiiiiiiiiiiieeceieeee s | eeeeviiiieeees feeed 01/04/2023 ..... Direct .... ...9,250
00175P-AB-9 ......... Amn Healthcare Sr Nt 4.625% 10/01/27 ....oveviiiiiiiiiiiiiiiiiiiicccciiiceccciieece e | eeeeeeiieeees [ed 03/01/2023 ..... Various ... . 20,892
00177R-AA-5 ......... American Money Mgmt Corp CLO Ser 2023-26A Cl A1 6.543% 04/15/36 ......ccoocveeeieiiiiiiicnees | evviiiiieenns [ 02/03/2023 ..... RBC Capital Markets LLC
00177R-AB-3 ......... American Money Mgmt Corp CLO Ser 2023-26A Cl A2 6.893% 04/15/36 ........cccvvvvrvivicninennes | eeeeeiieenes [ 02/03/2023 ..... RBC Capital Markets LLC
00177R-AC-1 ......... American Money Mgmt Corp CLO Ser 2023-26A Cl B1  7.043% 04/15/36 ......ccoovcuimrieiriiiiinees | eevviiiiiienns [ 02/03/2023 ..... RBC Capital Markets LLC
00177R-AE-7 . ..| American Money Mgmt Corp CLO Ser 2023-26A Cl C  7.993% 04/15/36 RBC Capital Markets LLC ..
013090-AA-6 . ..|Albertsons Inc Sr Nt 6.500% 02/15/28 ... Bank of America BISD Dealer ...
015271-AR-0 . ..|Alexandria Real Estate Equity Sr Nt ~ 3.375% 08/15/31 . Suntrust Robinson Humprey Inc
015271-BA-6 ......... Alexandria Real Estate Equity ALEXANDRIA REAL ESTATE E  4.750% 04/15/35 ... Goldman Sachs & Company
01741R-AL-6 ......... Allegheny Technologies Inc Sr Nt 4.875% 10/01/29 ...oveviniiiiiiiiiiiiiiniciceeeeieeeieenies | eeveeiieenes o 02/27/2023 ..... MarketAxess
031162-D0-0 ......... Amgen Inc Sr Nt 5.250% 03/02/30 .....evereeiiiiiiiieeeeiiiiee e e e e e e e e snnee e e eans | eeeeeiinnneees [eeeead 02/15/2023 ..... Bank of America BISD Dealer ...
031162-DS-6 ......... Amgen Inc Sr Nt 5.600% 03/02/43 ........ceeiiiiiiiiiiiiiiiiiiiiie e esrnee e | eeeeeeiiieeees [end 02/15/2023 ..... Various . . .
03465l-AA-9 ......... Angel Oak Mortgage Trust RMBS Ser 23-1 CL A1 4.750% 09/26/67 . R U 01/27/2023 ..... Goldman Sachs & Company ... U U ....48,020,315 |. ....49,385,000 |...
03674X-A0-9 ......... Antero Resources Corp Sr Nt 7.625% 02/01/29 ....ccovvveieiiiiiuniiieiiiiiiiiiieciiiiiiieescsisiiiees | eeeeeeiinienees |onead 02/23/2023 ... VAT TOUS .uutteite i ittt e e s e it e e e e ettt e e s e ettt e e e e s et e e e e e e e e e et e e s e e e e e e e 4,881,234 [.ooiiiiiiiniiiinnns 4,777,000
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037989-AA-8 ......... Apidos CLO CLO Ser 2023-44A Cl A1 6.666% 04/26/35 ......cceiiiuuimieeriiiiiiiieeeeiiiieee s | eeeeviiiieeees feeeead 03/24/2023 ..... Bank of America BISD Dealer ... ....30,150,000 |. ...30,150,000 |...
037989-AE-0 ......... Apidos CLO CLO Ser 2023-44A Cl B 7.216% 04/26/35 .......ccoviuvveeieiiiiiiiiieeiiiiinnieeescinens | eeeeeeiiieeees [end 03/24/2023 ..... Bank of America BISD DEAIEr .......ccuviiiiiiiiiiiiiii it o [erreeee e 6,000,000 |...cvvriiieeiiiianns 6,000,000 |...
043176-BJ-6 ......... Arthur J Gallagher & Co Sr Nt 4.850% 02/13/26 ......ccciiiuueiiriiiiiiiiiieeciiiieeeeceiieeeees | eeeviiiieeees feeeead 02/14/2023 ..... Stonecastle Securities LLC . ..10,000,000 |...
04433L-AA-0 ......... Ashland LLC Sr Nt 3.375% 09/01/31 ...eviiiiiiiiiiiiiiiiiiiiiececciiecce e | eeeeeeiieeees [end 01/05/2023 ..... MarketAxess
053332-BD-3 ......... |Autozone Inc Sr Nt 4.750% 02/01/33 .....cceiiiiuiiiiiiiiiiiiiiee e e s eenneeeeees | reeeee e [eeed 01/23/2023 ..... JP Morgan Securities LLC .... ... 13,800,000 |...
053680-AA-5 .........|Avid Automobile Rec Trust ABS Ser 2023-1 Cl A 6.630% 07/15/26 ........ccovvvviereeiiiniennnens | veneeeeeeeiins [ 02/16/2023 ..... JP Morgan Securities LLC .... e 5,850,000 |...
06406R-BII-8 ......... Bank of NY Mellon Corp Sr Nt Fixed to Float  5.834% 10/25/33 ........ccoociiiiiiriiiiiiiiecinie | eeviiiiieenns [ 01/24/2023 ..... Wells Fargo SecUrities LLC .....coiiueeeieiiiiiii et e e s s snees [oreneeeeeeiee e e e s s seene e s s sees [ereeereeeeeanneee e 7,928,010 |oeeeeeeeeiiiieenne 7,314,000 |...
06763H-AC0 ......... Babson CLO Ltd CLO Ser 4A CI B 7.509% 10/20/34 ......cccvviiieiiiiiiiiiiiiiiiiineceeiiieeeeees | eeeeeeiieeees [end 03/24/2023 ..... NLIC /A Pension Risk Transfer .........cccooiiiiiuiiiiiiiiiiiiicc s [oreiee e ees [oreere e 2,450,000 f.....coccurniiiniinnns 2,450,000 ...
073096-A*0 ......... Bayport Polymers LLC Sr Nt 4.770% 02/15/28 .....eoeveiiiiiiiiieiiiiiiiee e eeieeeeeees | eeeeeiiiieeees [eeeead 02/15/2023 ..... Mizuho Securities USA Inc ... ....23,000,000 |. ....23,000,000 |...
073096-A@-8 . ..|Bayport Polymers LLC Sr Nt~ 4.890% 02/15/30 . 02/15/2023 Mizuho Securities USA Inc .15,000,000 |. .15,000,000 |.
08576P-AK-7 . ..|Berry Global Inc Sec Nt ~ 5.500% 04/15/28 .. 03/27/2023 Citigroup ...
08860F-AA-6 . ..|BHG 2023-A A ABS Ser 2023-A Cl A 5.550% 04/17/36 03/15/2023 Suntrust Robinson Humprey Inc
092113-A0-2 ......... Black Hills Corp Sr Nt  4.350% 05/01/33 02/01/2023 ..... JP Morgan Securities LLC
092113-AV-1 ......... Black Hills Corp Sr Nt  5.950% 03/15/28 03/02/2023 ..... Various
092610-AA-2 ......... Blackrock DLF 1X CLO Ser 2020-1X Cl A-1  6.068% 07/21/30 .. 03/29/2023 ..... Blackrock Funds ....
10568M-AA-2 ......... BRAVO Residential Funding Tr RMBS Ser 2023-NQM1 CI A1  5.757% 01/25/63 ... 01/20/2023 ..... Barclays Capital Inc ...
10568\-AB-0 ......... BRAVO Residential Funding Tr RMBS Ser 2023-NM1 Cl A2 ~ 6.350% 01/25/63 ... 01/20/2023 ..... Barclays Capital Inc ...
11135F-BJ-9 ......... Broadcom Inc Sr Unsecured Nt 3.500% 02/15/41 ...cevuniiriiiiiiiiiiiiiiineciieceeeeieevieeviees | ceeeenieenes o 02/23/2023 ..... JP Morgan Securities LLC ....10,000,000 ...
11135F-BV-2 ......... Broadcom Inc Sr Nt 4.926% 05/15/37 ...eveeeiiiiiiiiiiiiie et e s sneeees | eeeeeiiiineees [eeeead 02/23/2023 ..... BNP Paribas SecuUrities COp .......iccueeieiiiiiiiiiei it e e e e iee e e s s siies [oeeeeeeseinnn e e s seieeneesesine [eeeeeessseeneneenees 7,018,320 L 8,030,000 |...
11271R-AB-5 ......... Brookfld Fin LLC/Fin INC Sr Nt 3.450% 04/15/50 ........ccocvvririiiiiiiiiniciiiiiiienccciiiieees | eeeeeeiiieeees [end 02/14/2023 ..... JP Morgan Securities LLC .... K ..12,096,000 |...
12544A-BII-6 . .. Countrywide Home Loans RMBS Ser 2006-20 C| 1A36  5.750% 02/25/37 . 01/01/2023 Interest Capitalization ........cceeiiiiiiiiiii e e [ re e B | 3|
126650-DT-4 . ..|CVS Health Corp Sr Nt 5.125% 02/21/30 02/13/2023 JP Morgan Securities LLC . 9,933,300 .10,000,000 |.
126650-DV-9 . ..|CVS Health Corp Sr Nt 5.625% 02/21/53 ... 02/13/2023 Bank of America BISD Dealer 9,985,600 |. .10,000,000 |.
131347-CM-6 . ..|Calpine Corp 1st Lein HY Nt 4.500% 02/15/28 Various ... .. 736,944 |. .. 794,000 |.
14040H-CY-9 . .|Capital One Financial Corp Sr Nt Fixed to Float 5.817% 02/01/34 Various ... 11,341,518 | . 11,332,000 |
14367R-AA-6 ......... CarNow Auto Receivables Trust ABS Ser 2023-1A Cl A 6.620% 12/16/24 .......coovvvvnviinnnnniis | emeeeiieeees [l 01/26/2023 ..... Deutsche Bank Capital ...........cccouiiiiiiiiiiiiiiiiiiii e e e 2,749,934 | 2,750,000 |...
144285-AL-7 ......... Carpenter Technology Corp Sr Nt 6.375% 07/15/28 ...eevunieeeieeeieeeeeeiieeeeee e eeneeenieeen | ceeieveiieeeins foeeens 02/16/2023 ..... Jane Street Advisors A
168298-AG-8 ......... Chick-Fil-A, Inc Sr Nt Ser G 2.090% 10/29/30 .......ccevviuurirriiiiiiiiiiieiiiiiieneeeiiiiienees | eeeeeeiiieeees [end 02/02/2023 ..... Seaport Global Securities LLC ... .. 1,678,400 |. ..2,000,000 |...
20268J-AB-9 ......... Commonspirit Health Sec Nt 3.347% 10/01/29 ......oviiiiiiiiiiiii e | e [ 02/24/2023 ..... JP Morgan Securities LLC . ...15,114,008 |. ....17,290,000 |...
20268J-AF-0 ......... Commonspirit Health Nt 2.782% 10/01/30 evuvvevuniiriiiiiiieieeeicere e eevieeniees | creeeenieenens o 02/08/2023 ..... Goldman Sachs & COMPANY ...uievuuierunieruieriieri ettt e et s eri s erasenseernsernsennsernnsernnrenns Jorsneersneernnrersneersneernnenins Joovneernneennnennnnens 2,612,293 |, 3,076,000 |...
20557#-AG-6 Computershare US Sr Nt Ser B 4.360% 11/20/28 .....cooiiummiiiiiiiiiiiiiee e eeieeee e | eeeeeiiiieeees [ 01/12/2023 ..... Stonecastle Securities LLC ....23,615,500 |. ...25,000,000 |...
209111-EQ-2 . ..|Consolidated Edison Co NY Inc Sr Nt  5.700% 12/01/36 . 02/21/2023 Seaport Global Securities LLC .. 6,663,612 |. .. 6,646,000 |.
210385-AB-6 . ..|Constellation En Gen LLC Sr Nt  5.600% 03/01/28 .. 02/21/2023 Barclays Capital Inc 11,978,323 |. .11,980,000 |
210385-AC-4 . ..|Constellation En Gen LLC Sr Nt  5.800% 03/01/33 .. 02/21/2023 Barclays Capital Inc ... .49,988,000 |. .50,000,000 |.
22822V-BA-8 . ..|Crown Castle Inc CROWN CASTLE INC ~ 5.000% 01/11/28 . 01/09/2023 JP Morgan Securities LLC . 4,281,088 |. 4,285,000 |.
2334501-AA-5 . .|DT Midstream Inc Sr Nt 4.125% 06/15/29 .... 01/26/2023 Various ......eeeeeeiinnnns 2,508,895 |. 2,829,000 |.
233450M-AB-3 DT Midstream Inc Sr Nt 4.375% 06/15/31 .....ooiiiiiiiiiiiie e eiees | eeeeviinieeees [ 02/08/2023 ..... Barclays Capital Inc ... 700,000 ...
233853-AG-5 . ..|Daimler Trucks Finance NA Sr Nt 2.375% 12/14/28 .....oevuiiiriiiiiiiiiiinieiinccinecieeeieeenins | ceeviiiiienn o 01/11/2023 ..... Wells Fargo Securities LLC ......oiiiiiiiiiiiiiiiiiiii i orrrrrninnenrnneneeennnnnnees [evvnnnnnnneennens L4277 | 1,670,000 |...
233853-AQ-3 .........|Daimler Trucks Finance NA DAIMLER TRUCKS FINAN NA ~ 5.125% 01/19/28 .....cceevveeviiiiiiiineens | veeeeeiiiiins [ 01/12/2023 ..... VAITOUS .t e et ettt e e e s e e e e s s e e e e e s s mne e e e e s s smnneee s s ssnnnneaesssnnns [ornnessessinnneessssinnnnassaasinn [onnneeseesiinnneeneee 7,600,425 i, 7,608,000 |...
245826-AA-2 . .|Delaware Basin Residue, LLC Sr Nt 3.000% 09/30/36 .....ccvuveruniernnieinieiiienieenieenineenns | evereieenineenn fonnad 03/31/2023 ..... Carlyle Group Capital Markets ... ...2,445,652 |...
25746U-DQ-9 .. . [Dominion Resources Inc Sr Nt Ser B 4.850% 08/15/52 ........eeveveeiiiiiiiiieiieiiiieeceeinees | ceeeeiiiineees feeead 02/14/2023 ..... Morgan Stanley & Co LLC X ..1,000,000 |...
26253E-AA-6 ......... Dryden Senior Loan Fund CLO 2022-113A Cl A1 6.63%% 10/20/35 .......ccevvvvieeiiiiiiiieeeiiiiins | eeeeeeiieeees [ 03/20/2023 ..... Various ... .... 29,943,000 |. ....30,000,000 |...
268440-AA-5 ........ Ellington Financial RMBS Ser 23-1 Cl A1  5.732% 02/25/68 ...02/02/2023 ..... Nomura Securities Intl LLC . .. 15,307,867 |. ... 15,308,000 |...
26884L-AG-4 ......... EQT Corp Sr Nt 7.000% 02/01/30 ...03/10/2023 ..... Barclays Capital Inc ... 3,497,468 |.......ccoeeeveeinnns 3,370,000 |...
28622H-AB-7 . ..|Elevance Health Inc Sr Nt 4.750% 02/15/33 02/08/2023 Various ..........ccceees . 59,841,212 |. .60,006,000 |.
28622H-AC-5 . ..|Elevance Health Inc Sr Nt ~ 5.125% 02/15/53 ... 01/30/2023 Barclays Capital Inc ..9,963,400 |. .10,000,000 |.
20001Y-AA-1 . .| ELM22 2023-1A B CLO Ser 2023-1A Cl A 6.432% 04/17/36 02/08/2023 Citigroup ... .47,100,000 |. .47,100,000 |.
29001Y-AC7 ......... ELM22 2023-1A B CLO Ser 2023-1A Cl B 6.832% 04/17/36 ... 02/08/2023 ... Lo T ST PP P PP ROTP OO 2,050,000 [.vvveiiiiiiiiinnnnnnne 2,050,000 |...




¢'v04

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
29003Y-AA-9 ......... Elmwood CLO 23 Ltd Ser 23-2A CL A 6.458% 04/16/36 ....eeeeeeeeeeieeeeeeeeeeeeceeieeeeceenees | cevvviniineens e 03/13/2023 ..... RBC Capital Markets LLC .... 47,350,000 |. .... 47,350,000 |...
29336T-AD-2 ......... ENLINK MIDSTREAM LLC Sr Nt~ 6.500% 09/01/30 ..evvviiiiiriiniiiiiiiiiiiiiiiiinceecvniieenennnies | eeeeeenniieeees fonnid 03/30/2023 ..... Wells Fargo Securities LLC .... 825,660 |. 834,000 |...
29362U-AD-6 . ..|Entegris Inc Sr Nt 3.625% 05/01/29 ..ceereeeiiieiieiie e eeeeen e eeenne e eeennnneeeeeene | cevvrininnnns [ennnd 02/09/2023 ..... VAT TOUS . eeeete e e e ettt e e e e e e e e e e e e e e s e e e e e e e e e e e enn s e e e e e nnn e e e eennnnneeeennnnnees reernnnnaaeeennnnaaeeeennnnnaaeees Joernnian e e 1,268,050 [..oeevvvenneeeeeinnnnns 1,498,000 |...
204429-AT-2 .........|Equifax Inc Sr Nt 2.350% 09/15/31 ..evviniiiiiiiiiiiiiiiiii i [ eerrneeeeeeen [ 02/08/2023 ..... Jefferies & Company Inc .. ..11,626,768 |. .... 14,200,000 |...
29444U-BE-5 ......... [Equinix Inc Sr Nt 3.200% 11/18/29 ....iiiieeie e eee e eeenn e ees | eerrineeeeinn [eeend 01/18/2023 ..... Goldman Sachs & COMPANY .....eeruuueeeerreueeeeeinnnaeeeeennneeeeeernnnaeeeeennnnnaeeeennnnnaeeeennnnnes |oeeernnnnnereermnnnaneeeennnnneees Joeernnnnnneeeennnnneees 9,908,282 |ooiiiiiiiiiiiiiiiinnes 6,508,000 |...
20444U-BH-8 .........[Equinix Inc Sr Nt 2.150% 07/15/30 ....ooiiiiriiniiiiiiiiieeciiin e eernieees [ eernnieeeeeenn [ 01/25/2023 ..... Goldman Sachs & Company ... R 3,190,000 |...
29444U-BS-4 ......... [Equinix Inc Sr Nt 2.500% 05/15/31 ....eiieeiiiiie e eeeee e e eenne e eeennnees | evvrninneennnns [ereead 01/25/2023 ..... Various ... 5,120,290 |eerenniieeinniees 6,080,000 |...
20444U-BU-9 .. . |Equinix Inc Sr Nt 3.900% 04/15/32 ...euvniiiiiiiiiiiiiiiiiie e [ eernieeeeennn [ 02/14/2023 ..... Various ... ... 22,811,431 |. .... 25,230,000 |...
30161N-AY-7 Exelon Corp Sr Nt 4.700% 04/15/50 .....eeerrmmeeieiiiiieeeeeeeieeeeeeennee e e eeeenee e e eennnnneeees | cevvvnniiinnnns Joennid 01/30/2023 ..... Goldman Sachs & Company ... .. 17,020,920 | ..18,000,000 |...
30161N-BE-0 . ..|Exelon Corp Sr Nt  3.350% 03/15/32 01/12/2023 Tax Free Exchange .... 3,276,049 |. 3,375,000 |.
30161N-BH-3 . ..|Exelon Corp Sr Nt 4.100% 03/15/52 01/12/2023 Tax Free Exchange . 3,697,483 |. 3,700,000 |.
30161N-BL-4 . .|Exelon Corp Sr Nt 5.600% 03/15/53 02/16/2023 Barclays Capital Inc ... 4,984,550 |. 5,000,000 |.
337738-BD-9 ......... FiServe Inc Sr Nt 5.450% 03/02/28 ......ccevmmeiieimnniaeeeeiniiaeeeeeenieeeeeeenneneeeennnnneeees | cevvvnnniinnnes Jonnid 02/27/2023 ..... Bank of America BISD Dealer ... 8,558,859 |eeveuiiieeinniens 8,570,000 |...
337738-BE-7 ......... FiServe Inc Sr Nt 5.600% 03/02/33 ....cevvunniiiiiiiiiiieiiiiin e ereni e eenniiseneenns | eeeeeenniineees fonnsd 02/27/2023 ..... Bank of America BISD Dealer ... 8,332,298 [.....covvnnniiiiinnnnns 8,350,000 |...
33830G-AA-9 ......... Five Corners FND TR 11 Sr Nt 5.791% 02/15/33 ..eeereeiieeieeeee e eeeeeneeeeeennees | cvvvviniinnens feennid 03/01/2023 ..... Credit Suisse Securities LLC . ....30,000,000 |. ....30,000,000 ...
33835P-AA-4 ......... Five Corners FND TR IV Sr Nt = 5.997% 02/15/53 .....ccevvviiiiiiiiiiiiiiiiiiinneccviineecceiiins | eeeeeeniieeens ol 03/01/2023 ..... Credit Suisse Securities LLC . ....10,000,000 [. ....10,000,000 ...
34501*-AB-9 ......... Footbal | Club Term Notes 2023- Football Club Term Notes 2023-  5.370% 10/05/29 ......cccceve | vovvvvnnnnnnnns ounnd 03/28/2023 ..... Bank of America BISD DEalEr .......cceeeuuuieeeirieieeeeeeenie e e e eeene e e e e eenn s e e e eennaseeeeennnanns eeeennnnaaeeeennnnaeeeennnnaenees Joernniae e e 3,000,000 [.eeeeeemennaeeeeens 3,000,000 |...
34501*-AC-7 ......... Footbal | Club Term Notes 2023- Football Club Term Notes 2023-  5.470% 10/05/33 ........cccoe | covvvennnneenns founnd 03/28/2023 ..... Bank of America BISD Dealer ....10,000,000 [. ....10,000,000 ...
35906A-BF4 ......... Frontier Communications 1st Lien  5.000% 05/01/28 ........cevieemmmmiiieeiniiiieeeeeeniieeeeenees | cevvvvniiinnnns feennid 03/27/2023 ..... VAT TOUS . eeeete e e e et e e e e e e e e e e s e e e e e e e e e e e e e e e e e enn s e e e e e s neeeeennnnneeeennnnnees reernnnnaaeeernnnaneeeennnnnaanees Joernniae e e 1,175,007 [ooeeeeeeiieeieeinnnnns 1,326,000 |...
37940X-AD-4 Global Payments Inc Sr Nt 2.900% 05/15/30 ... 02/14/2023 ..... Bank of America BISD Dealer .. 12,649,650 |. .... 15,000,000 |...
37940X-AR-3 . ..|Global Payments Inc Sr Nt  5.950% 08/15/52 ... 02/15/2023 Various ... 9,550,300 |. .10,000,000 |.
38869A-AD-9 . ..|Graphic Packaging Intern Sr Nt ~ 3.750% 02/01/30 02/28/2023 Various .. 749,453 |. 869,000
40410K-AA-3 . ..|Fuller HB Co Sr Nt ~ 4.250% 10/15/28 ................ 02/23/2023 Various ..607,205 |. ..691,000
42250P-AE-3 . . |Heal thpeak Properties HEALTHPEAK PROPERTIES  5.250% 12/15/32 Various . 12,168,697 |. 12,172,000
428102-AE-7 . .|Hess Midstream Operation Sr Nt 4.250% 02/15/30 MarketAxess ..500,000 |.
432833-AJ-0 Hilton Domestic Operatin Sr Nt 3.750% 05/01/29 ......coovvvviiiiiiiiiiiiiiiiiiiiiinieccciiinneeees | eeeeeeniieeens ol 01/19/2023 ..... RBC Capital Markets LLC .. ... 94,000 |...
444859-BX-9 Humana Inc Sr Nt 5.500% 03/15/53 ...eeeeeeiieeeeeiieeeeeeeie e e eeernee e e e eenee e e eennneneeeennnns | cevvvnniiinnens Jonnid 02/27/2023 ..... Barclays Capital INC .oeeeueuuieiieiiiii e eieieie e e e e e et e e e enne e e e e ernnne e e e ernnnnneeeeens [ereernnnnnneeernnnnaneeeennnnnneeee Jreernnnnnneeeennnnnnnes 3,211,152 | 3,330,000 |...
452327-AN-1 I1Tumina Inc Sr Nt 2.550% 03/23/31 .evvveniiiiiiiiiiii i eeennn | eeeeeeenni [ 01/19/2023 ..... Various ....10,000,000 ...
452327-AP-4 .........[I11umina Inc Sr Nt 5.750% 12/13/27 eereeieeeeiee e eenn e eeenns | eevrineenenns [eeend 01/18/2023 ..... Morgan Stanley & Co LLC e 6,129,000 |...
452763-AA-3 . .| Imperial Fund LLC RMBS Ser 2022-NQM7 Cl A1 7.369% 11/25/67 ....oovvvvvinniiiiiiiiiniiiciiiinns | eeeeeeniieeeees | 02/08/2023 ..... Nomura Securities Intl LLC .... ... 16,405,712 |. ....16,061,887 ...
45276K-AA-5 Imperial Fund LLC RMBS Ser 2022-NQM3 Cl A1 4.380% 05/25/67 .... 01/25/2023 ..... Bank of America BISD DEalEr .......cceeeuuuieeeireeieeeeeeene e e e eeene e e e eeenn e e e e eennaseeeeennnnnns eeeennnnaeeeeennnnaaeeeennnnaenees Joernniaere e 3,664,817 |ocoeeieeiieieeeeeee 3,763,008 |...
45290B-AA-7 . ..| Imperial Fund LLC RMBS Ser 2023-NQM1 CI A1 5.941% 02/25/68 . 01/31/2023 Nomura Securities Intl LLC . .28,828,824 |. . 28,829,000 |.
45569K-AA-1 . .|PRA Health Sciences Inc Sr Nt  2.875% 07/15/26 . 03/09/2023 MarketAxess ... .. 179,250 |. ..200,000 |.
459200-KX-8 . .| International Bus Machs Corp Intl Business Machines Corp  4.500% 02/06/28 01/30/2023 Goldman Sachs & Company .. 998,450 |. 1,000,000
460599-AE-3 . ..|International Game Tech 1st Lien Nt  5.250% 01/15/29 .. 02/28/2023 Citigroup ... ..465,000 |. 500,000
46188B-AC-6 . .| Invitation Homes OP Sr Nt ~ 2.700% 01/15/34 ... 02/14/2023 Wells Fargo Securities LLC . 5,128,482 |. 6,693,000 |. .
46188B-AD-4 ......... Invitation Homes OP Sr Nt 4.150% 04/15/32 .eeereeiiieiiiei e eeeene | eeeeeeiiiis oeeens 03/01/2023 ..... Various 3,902,899 [...ccvvveneieeinnnnns 4,417,000 |... .66,008 [2.B FE ..........
46604C-AA-4 .........[Ivy Hill Middle Market Credit CLO Ser 20A CI A 7.058% 04/15/35 .....coevvivrreiiiiiiinininnes [ eevniieeeeneenn [l 02/13/2023 ..... Natixis ... .... 29,500,000 [. .... 29,500,000 ...
49327M-3H-5 ......... [Key Bank NA Sr Nt  5.000% 01/26/33 01/23/2023 ..... KeyCorp ... ...21,818,326 |. ... 21,924,000 |...
501797-AW-4 ......... L Brands Inc Sr Nt 6.625% 10/01/30 ... 02/21/2023 ..... T T R KSR D o | N 11 T EO . 1,414,000 |...
548661-DS-3 ......... Lowes Cos Inc Sr Nt  4.550% 04/05/49 .. 01/30/2023 ..... VAT TOUS . eeertee e e e eeete e e e e e et e e e e e et e e e e e e e e e e e e nn e e e e eennnneeeeennnnnneeeennnnnnneeeennnnnaes [reeernnnnnereernnnaneeernnnnnaenes [reernnnnnneeeennnnneees 4,100,350 | 4,600,000 |...
548661-Dii-4 ......... Lowes Cos Inc Sr Nt~ 5.125% 04/15/50 .. 01/30/2023 ..... BNP Paribas Securities COrp .........cuuiiiiiiiiiuiiiiiiiiiiiiiniieiiiis e srnniie s orrrrrniinneerinsneerresinnees foevennnnnneeennnnne.9, 445,236 | 5,601,000 |...
548661-EL-7 ......... Lowes Cos Inc Sr Nt ~ 5.000% 04/15/33 .. ...02/08/2023 ..... Citigroup ....10,000,000 |...
55261F-AR-5 ......... M&T Bank Corp Sr Nt Fixed to Float 5.053% 01/27/34 ... ...01/24/2023 ..... Various . ....61,130,000 |...
55285P-AA-2 . ..|MFRA Trust ABS Ser 23-NaM1 CI A1 5.750% 11/25/67 .. 01/18/2023 Barclays Capital Inc ... . 18,287,913 |. . 18,304,000 |.
55286G-AA-1 . ..|MFRA Trust RMBS Ser 2023-INV1 CI A1 5.920% 09/25/66 . 02/08/2023 Wells Fargo Securities LLC . .20,783,210 |. .20,869,000 |.
55286G-AB-9 . .|MFRA Trust RMBS Ser 2023-INV1 Cl A2  6.450% 09/25/66 . 02/08/2023 Wells Fargo Securities LLC . e 8,810 [ 8,642 |.

55286G-AB-9

MFRA Trust RMBS Ser 2023-INV1 CI A2  6.450% 09/25/66 ....

02/08/2023 ..... Wells Fargo Securities LLC ....
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55336V-BV-1 .........|MPLX LP Sr Nt = 5.000% 03/01/33 ....ceiiimiiiiieiiiiiiiee e e eiieee e e e eienee e s sneneee e | rneeeeeiiinns [eees 02/03/2023 ..... Various .... 13,387,015 |. .... 13,545,000 |...
55354G-AH-3 ......... |MSCI Inc Sr Nt 4.000% 11/15/29 ....ccvviiiiiiiiiiiiii i ees | eeeeeeeeeins [ 03/09/2023 ..... HSBC Securities USA INC ....eeiiiiiuueiiiiiiiiiiiii et snnneeees [oeeeeeeesinene e esnnee e e esins [oeeeeeeennneeeeeeen 1,572,784 L 1,770,000 |...
55354G-AQ-3 ......... |MSCI Inc Sec Nt 3.250% 08/15/33 .....coiuuieiieiiiiiiiiie e e e e eneneeees | eeeeeeeiiinns [eeed 01/13/2023 ..... Bank of America BISD Dealer ...
505240-A#-2 ......... |Mid-Atlantic Interstate Mid-Atlantic Interstate Transm  5.390% 03/01/33 ........ccooeeeiiiiiis | covieiiiiieeen [ 02/27/2023 ... Mizuho Securities USA Inc ....20,000,000 |...
59980D-AA-9 ......... Mill City Mortgage Trust RUBS Ser 2023-NOM1 CI A1 6.050% 10/25/67 .....cceeviuvieereeiiiiins | eeeriiiiiienns [ 02/24/2023 ..... Goldman Sachs & Company e 5,940,000 ...
607120-FQ-0 ......... Mobile Airport Authority Mobile Airport Authority — 5.130% 11/09/42 ......cccvviiiiiiiiininnns | eeeeiies [l 01/31/2023 ..... Bank of America BISD Dealer ... ....36,000,000 |. ....36,000,000 |...
629377-CT-7 ......... NRG Energy Inc ist Lien Ser 144A  7.000% 03/15/33 ......cccuumeiieiiiiiiiiieeeiiiiieeeeeiiieees | eeeeiiiiiieeees feeeead 03/02/2023 ..... Various ... 24,781,092 |. ....25,000,000 |...
6533%K-BP-4 ......... Nextera Energy Capital Sr Nt 6.051% 03/01/25 .......ccooviuviiiiiiiiiiiiiieiiiiiiececcciieneeees | eeeeeeiieeees [ 02/22/2023 ..... JP Morgan Securities LLC . .. 12,671,600 |. .... 12,640,000 |...
6533%K-CJ-7 ......... Nextera Energy Capital Sr Nt 5.000% 07/15/32 .....eeeiiiiiumiiiiiiiiiiiiieeeceiieee e eeiineeees | eeeeviiiieenes feeed 01/19/2023 ..... HSBC SecUrities USA INC ...eeeiiiiiieiieii it e et e s s sinnenee s [oeereeessinnneessssinnreesssine [ereeeeeseesieeeneenee 4,168,905 [ 4,050,000 |...
653420-AK-8 . ..|NextEra Energy Operating Sr Nt  4.250% 07/15/24 01/25/2023 Wells Fargo Securities LLC . N 1,097,000 |.
654730-BD-4 . ..|NiSource Finance Corp Sr Nt  5.650% 02/01/45 . 01/27/2023 Morgan Stanley & Co LLC . 15,670,150 |. . 15,000,000 |.
655844-C0-9 ......... |Norfolk Southern Corp Sr Nt  4.450% 03/01/33 ... 02/21/2023 Various .........coeees .21,086,078 |. . 22,545,000 |.
670843-AA-9 .........|Onslow Bay Financial RUBS Ser 2023-NOM2 CI A1 6.319% 03/25/63 02/21/2023 ..... Barclays Capital Inc ... ....47,810,886 |. ....47,908,000 |...
670855-AA-3 ......... 0BX 2023-NQM1 A1 RMBS Ser 2023-NOM1 CL A1 6.120% 11/25/62 ......oovvviunviierniiiiiiiiennciiins | eeeeeeiieeees [ 01/24/2023 ..... Various .... 14,033,575 |. ... 14,024,938 |...
67T117A-AR-4 ......... OHA Credit Partners Ltd CLO Ser 2023-14A Cl A 6.375% 04/20/36 ......ccooivumeeeeeiiiiincneeens | eeeiiiiiiienns [ 01/31/2023 ..... BNP Paribas Securities Corp ....59,400,000 |. ....59,400,000 |...
67117A-AE-6 ......... OHA Credit Partners Ltd CLO Ser 2023-14A Cl B 6.875% 04/20/36 ........coovcuvveineiicinninnnnns | eeeeeiieeees [ 01/31/2023 ..... BNP Paribas Securities COrp ........cccoueiiiiiiiiiiiiiiiiiiiiiie e sies [oreeee e e 5,700,000 |..vvvereeiiniinnnannne 5,700,000 |...
67118#-AA-2 ......... OHA Tactical Investment Fund, OHA Tactical Investment Fund,  7.830% 02/03/26 .........ccooow | orriiinnnnnns foresd 02/03/2023 ..... Morgan Stanley & Co LLC ....20,000,000 |. ...20,000,000 |...
67118L-AA-9 ......... Onslow Bay Financial MBS Ser 22-NOM9 CI A1A  6.450% 09/25/62 03/14/2023 ..... Goldman Sachs & COMPANY ..........cieiuriiiiiiiiiiiiie et ssnnes [oreeeeeeesineee e e e s snereeeeanins [orrenreeeeninnneeeeas 5,000,996 |.
68233J-Cl-4 ......... Oncor Electric Delivery Sec Nt  4.950% 09/15/52 01/20/2023 ..... Tax Free Exchange 1,990,747 [oeeeeieiiiiiieee 2,000,000 |...
68389X-CN-3 Oracle Corp ORACLE CORP  4.650% 05/06/30 ... 02/02/2023 ..... LOT LT R U R 9,968,200 |. ....10,000,000 |...
68389X-CP-8 . ..|Oracle Corp ORACLE CORP  4.900% 02/06/33 ... 02/02/2023 HSBC Securities USA Inc 9,993,000 |. .10,000,000 |.
69346V-AA-7 . .| Performace Food Group Sr Nt 5.500% 10/15/27 ... 02/16/2023 Morgan Stanley & Co LLC .. 363,350 |. .. 370,000 |.
693475-BJ-3 . .|PNC Financial Services Group Sr Nt Fixed to Float 6.037% 10/28/33 . 01/27/2023 Morgan Stanley & Co LLC . 13,083,956 |. . 12,085,000 |.
693475-BM-6 . ..|PNC Financial Services Group Sr Nt Fix to Float 5.068% 01/24/34 PNC Capital Markets LLC ..
69370C-AC-4 . |PTC Inc Sr Nt 4.000% 02/15/28 ........cccuvvvereerinnas MarketAxess ............

694308-HD-2 .........
694308-HH-3 .........
6944PL-2H-1 ........
701638-AA-2 .........
7T18172-DA-4 .........
718172-0B-2

744320-BL-5 .
74989M-AA-9 .
75000K-AA-5 .
75000K-AC-1 .
76131V-AB-9 . .
776743-AL-0 .........
78409V-BF-0 .........
78409V-BG-8 .........
80386II-AB-1 .........
812127-AA-6 .........
81785E-AA-8 .........
81785E-AE-0 .........
81785E-AG-5 .........
82967N-BA-5 .
842400-HU-0 .
842400-HV-8 . .
843163-B*-6 .........

Pacific Gas & Elec Co 1st Lien
Pacific Gas & Elec Co 1st Lien

PACIFIC LIFE GF Il PACIFIC LIFE GF I1

Parliament Funding 111 LLC Nt
Philip Morris Intl Inc Sr Nt
Philip Morris Intl Inc Sr Nt

..|Prudential Financial Inc Jr Sub
..|RR LTD CLO Ser 2023-26A Cl A1
..|RR Ltd CLO Ser 2023-25A CI At
..|RR Ltd CLO Ser 2023-25A CI A2
.|Retail PPTYS Of America Sr Nt

Roper Technologies Inc Sr Nt

S&P Global Inc Sr Nt 4.750% 0
S&P Global Inc Sr Nt 4.250% O
Sasol Financing USA LLC Sr Nt

Sealed Air Corp Sr Nt 6.125%
720 East CLO Ltd CLO Ser 23-1A
720 East CLO Ltd CLO Ser 2023-I
720 East CLO Ltd CLO Ser 2023-I

..|Sirius XM Radio Inc Sr Nt 5.0
..| Southern CA Edison Co Southern CA Edison Co
.| Southern CA Edison Co 1st Lien

Southern IN Gas & Elec Co Sr Nt

Nt 4.600% 06/15/43 .

4.750% 02/15/44
1.600% 09/21/28 .
7.462% 12/01/33 .
5.125% 02/15/30 ..
5.375% 02/15/33
Nt 6.750% 03/01/53
6.438% 04/15/38 .
6.458% 04/15/36 .
7.158% 04/15/36 .
4.750% 09/15/30 .
1.750% 02/15/31
8/01/28 .
5/01/29 .
6.500% 09/27/28 .
02/01/28
Cl A1 7.040% 04/15/36 ...
ACl B 7.440% 04/15/36 ..
AC  8.240% 04/15/36 ...
00% 08/01/27 ...........
5.300% 03/01/28
5.700% 08/01/53 .....
4.980% 03/15/28 ...

01/26/2023
01/27/2023
03/23/2023
03/13/2023
02/13/2023
02/13/2023
02/22/2023
02/17/2023
02/01/2023
02/01/2023
02/21/2023
02/08/2023
03/01/2023
03/01/2023
01/04/2023
01/17/2023
02/15/2023

...02/15/2023
...02/15/2023

02/28/2023
02/27/2023
02/27/2023
03/15/2023

Barclays Capital Inc ...
Morgan Stanley & Co LLC ..
Goldman Sachs & Company ...
Direct
Citigroup ...
Bank of America BISD Dealer ...
JP Morgan Securities LLC .
Citigroup ...
Bank of America BISD Dealer
Bank of America BISD Dealer
Wells Fargo Securities LLC .
Various
Tax Free Exchange ....
Tax Free Exchange ....
Direct
Goldman Sachs & Company ...
JP Morgan Securities LLC ....
JP Morgan Securities LLC ....
JP Morgan Securities LLC .
Various ..ooooeeeeeeeiiiiinnns
Wells Fargo Securities LLC .
Wells Fargo Securities LLC .
Mizuho Securities USA Inc ...

.. 19,835,600 |.
9,979,300 |.
.24,096,000 |.
.36,100,000 |
. 28,525,000 |.
.10,550,000 |
.. 6,625,273 |.
....17,378,870 |.
.... 17,587,884 |.

.. 22,673,504 |.

.... 70,950,000 |.
... 15,600,000 |.
.. 2,650,000 |.

..... 7,000,000 |.

....20,000,000 |...
...10,000,000 |...
. 24,096,000 |.
.36,100,000 |
. 28,525,000 |.
.10,550,000 |
.. 7,357,000 |
....21,789,000 |...
.... 17,400,000 |...
...21,500,000 |...
..600,000 |...
..188,000 |...
.... 70,950,000 |...
.. 15,600,000 |...

..... 7,000,000 |...
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845467-AS-8 ......... Southwestern Energy Sr Nt 5.375% 03/15/30 evvveneeiieneiieeeeeie e eeeenneeeeeennes | cevvviniinnnes e 03/29/2023 ..... VAT TOUS e eeete e e e ee e e e e e e e e e e s e e e e e e e e e e e e e e e e e enn e e e e eennn e e e eennnnneeeennnnnees reernnnnaaeeeennnaaeeeennnnnaeeees Joernniaae e 2,879,738 |oeeeeeeieeeieiens 3,163,000 |... .66,886 [3.A FE ..........
85205T-AN-0 ......... Spirit Aerosystems Inc 1st Lien  9.375% 11/30/29 ....ccovvvviiiiiiiiiiiiiiiiiiiiiiciiiiniieeinnn | e ol 02/13/2023 ..... JP Morgan Securities LLC ....viiiiieiiiiiiiiiiis i eenns [eeerrri e s e 3,777,021 [oeiiiiiiiieiieees 3,503,000 |... . 55,348 [3.CFE ..........
857477-CA-9 ......... State Street Corp Sr Nt Fixed to Float 4.821% 01/26/34 . 01/23/2023 ..... Goldman Sachs & Company ... 26,190,000 |. ...26,190,000 |...
858912-AG-3 ......... Stericycle Inc Sr Nt~ 3.875% 01/15/29 03/02/2023 ..... MarketAxess

.... 15,635,000 |...
....30,000,000 |...
..10,000,000 |...

.... 15,503,902 |.
.... 29,957,400 |.
..... 9,784,300 |.

866677-AJ-6 ......... Sun Communities Sun Communities Operating LP
87612G-AC-5 ......... Targa Resources Corp Sr Nt 6.125% 03/15/33

5.700% 01/15/33 ..

01/10/2023 ..... Various
01/03/2023 ..... Suntrust Robinson Humprey

87612G-AD-3 ......... Targa Resources Corp Sr Nt 6.500% 02/15/53 .. 01/03/2023 ..... Suntrust Robinson Humprey .

879369-AG-1 ......... Teleflex Inc Sr Nt 4.250% 06/01/28 03/01/2023 ..... Various 1,283,051 [oovveeeeiiiiiienne 1,384,000 |...
88033G-DH-0 ......... Tenet Healthcare Corp 1st Lien 4.625% 06/15/28 01/20/2023 ..... Tax Free Exchange .... ..1,108,167 |. ..1,079,000 |...
88033G-DM-9 . .| Tenet Healthcare Corp 1st Lien  4.250% 06/01/29 .. 01/20/2023 Tax Free Exchange . L7777 . .. 933,000 |.

.| 37 Capital CLO Ltd CLO Ser 2023-1A

88429R-AA-6 . . 6.708% 04/15/36 ... 03/31/2023 JP Morgan Securities LLC . . 71,400,000 |. . 71,400,000 |.
88429R-AC-2 . ..|37 Capital CLO Ltd CLO Ser 2023-1A CI B 7.358% 04/15/36 03/31/2023 JP Morgan Securities LLC . . 13,700,000 |. . 13,700,000 |.
89364M-BZ-6 ......... Transdigm Group Inc Tranche 1 Term Ln Nt 1 3.901% 08/10/28 .... 03/10/2023 ..... Goldman Sachs & Company ... 1,534,828 |oeeveeeeieeennn, 1,531,000 |...
89B16K-AA-2 ......... Tricolor Auto Sec Trust ABS Ser 2023-1A Cl A 6.480% 08/17/26 ......cevvvvveeiicniniieeeiiiiins | eeeeeeiieeees [ 02/09/2023 ..... JP Morgan Securities LLC ...oocuuveiiiiiiiiiiiie e e [rere e 5,999,854 |...ccuviiiiiiiiiinns 6,000,000 |...
896239-AE-0 ......... Trimble Inc Sr Nt 6.100% 03/15/33 ....eeeiiiiiiiiiiiiiee e eeenee e | eeeesiinineees [eeeead 02/23/2023 ..... Various ....48,879,280 |. ....48,930,000 |...
89788M-AL-6 ......... Truist Financial Corp Sr Nt Fixed to Float  4.873% 01/26/29 .....ccevuviveviiniiiiiiiiiiiiiiinnes | ceveeeiiiiians o 01/23/2023 ..... Suntrust Robinson Humprey .... 37,510,000 |. .... 37,510,000 |...
89788I1-AM-4 ......... Truist Financial Corp Sr Nt Fixed to Float  5.122% 01/26/34 ......ooiiiiiiiiiiiiiiiiiinieiiiis | e [ 01/23/2023 ..... Suntrust Robinson Humprey TR ROUU REOTOPO R OPUUUPRTTROPPUPURPI FEUTROTPUPRTTTRORRN 4,815,000 |.eeveeeriiiiiieannne 4,815,000 |...
90265E-AU-4 ......... UDR Inc Sr Nt 1.900% 03/15/33 01/18/2023 ..... Wells Fargo Securities LLC .......cccuiiiiiiiiiiiiiii it niies [oreeeeeeesinere e sieee e eees [orreeeeeeeenneeee e 1,537,766 |..ccvvveeeeeeiiiiaens 2,030,000 |...
9159H-JL-5 ......... US Bancorp Sr Nt Fixed to Float  4.839% 02/01/34 .... 01/26/2023 ..... Us Bancorp Investments Inc .... ... 19,150,000 |. ... 19,150,000 |...
91913Y-BC-3 Valero Energy Corp Sr Nt 2.800% 12/01/31 01/18/2023 ..... JP Morgan Securities LLC ....occuuviiiiiiiiiiiiie e o e 1,736,036 |.oovvvveieeeiiiinens 2,030,000 |...
926400-AA-0 . ..|Victoria's Secret & Co Sr Nt ~ 4.625% 07/15/29 03/01/2023 Various ... 3,524,186 |. 4,313,000 |.
92735L-AA-0 . .. | Chesapeake Energy Corp Sr Nt 6.750% 04/15/29 03/01/2023 Various ... 4,970,180 5,078,000 |.
927958-AA-6 . ..|Visio RMBS Ser 23-1 6.314% 03/25/58 ........ 03/17/2023 Barclays Capital Inc 1,999,997 |. 2,000,000 |.
92939U-AL-0 . .| WEC Energy Group Inc Sr Nt  4.750% 01/15/28 . Barclays Capital Inc . 10,446,088 |. .10,460,000 |.
958667-AC-1 . ..|Western Midstream Operat Sr Nt ~ 4.300% 02/01/30 Bank of America BISD Dealer .. 1,376,250 |. .. 1,500,000 |.
963320-BA-3 ......... Whirlpool Corp Sr Nt ~ 5.500% 03/01/33 02/14/2023 ..... BNP Paribas Securities Corp ... .... 29,974,200 |. ...30,000,000 |...
969457-BB-5 ......... Williams Companies Inc Deb Ser A 7.500% 01/15/31 .. 01/18/2023 ..... Deutsche Bank Capital ..........cooceeeiiiiiiiiieii e [ereree e [eeeere e 1,611,813 |.

988462-AA-5 ......... Yukon IV Sr Nt 6.000% 12/31/31 ..ouiiiiiiiiiiiiiiie e eeins | eeeeeeiieeees [end 02/13/2023 ..... Direct

988498-AL-5 ......... Yum Brands Inc Sr Nt 4.750% 01/15/30 ..ccoiiuimiiiiiiiiiiiiee e eeie | eeeeeiiiieeees [ 02/27/2023 ..... SMBC Nikko Securities America ... .
988498-AR-2 ......... Yum Brands Inc YUM! BRANDS INC ~ 5.375% 04/01/32 .. 01/12/2023 ..... RBC Capital Markets LLC K ..150,000 |...
98956P-AB-8 Zimmer Hldgs Inc Sr Nt 5.750% 11/30/39 .... 01/18/2023 ..... Robert W Baird & Co Inc 1,525,587 ooeeiiiiiiiiieies 1,470,000 |...

J2167#-AA-9 . ..|Equinix Japan K.K. Sr Nt  2.000% 03/08/35 . 03/08/2023 Mizuho Securities USA Inc . 74,621,433 |. . 74,621,433 |.
.| Kosmos Energy Ltd Sr Nt

U5007T-AA-3 . . 7.125% 04/04/26 .. 02/22/2023 Direct . 260,000 |.

000000-00-0 . ..|First Quantum Minerals LTD Sr Nt  6.875% 03/01/26 A. 01/09/2023 Direct . 770,000 |.

000000-00-0 . ..|Canacol Energy Ltd Sr Nt 5.750% 11/24/28 .... A.. 01/12/2023 Direct ....

11271L-AB-8 . ..|Brookfield Fin Inc Sr Nt ~ 4.700% 09/20/47 .... A.. 02/14/2023 JP Morgan Securities LLC . GFE ..
136385-AE-1 . ..|Canadian Natural Resources Sr Nt  6.450% 06/30/33 A.. 01/18/2023 Morgan Stanley & Co LLC .. FE ..
36168Q-AM-6 . ..|GFL Environmental Inc Sec Nt  3.500% 09/01/28 .. A. 02/23/2023 SWBC Nikko Securities America FE ..
361680-AN-4 . .|GFL Environmental Inc Sr Nt  4.750% 06/15/29 A. 02/08/2023 Citigroup FE ..

588056-BB-6 . ..[Mercer Intl Inc Sr Nt  5.125% 02/01/29 ..... 03/29/2023 Various X X X X AFE L
78016F-ZX-5 . ..|ROYAL BANK OF CANADA ROYAL BANK OF CANADA 5. A.. 01/09/2023 RBC Capita K K . K . K 1.EFE ..
000000-00-0 . ..|National Bank of Oman Sr Nt  5.625% 09/25/23 . D.. Direct .... . . CFE ..
000000-00-0 . ..| Vedanta Resources Sr Nt 13.875% 01/21/24 D.. Direct . FE ..
000000-00-0 Nickel Mines LTD Sr Nt  6.500% 04/01/24 .... | S R 01/06/2023 Direct .... FE
000000-00-0 International Bank 0f AZ Sr Nt~ 3.500% 09/01/24 .. | SUUUTTRRRR R 02/22/2023 Direct .... FE
000000-00-0 . ..|MSU Energy / UGEN SA 1st Lien 6.875% 02/01/25 ... D Direct . FE ..
000000-00-0 . ..| Turk Telekomunikayson AS Sr Nt  6.875% 02/28/25 .. .. Direct . ,505, FE ..
000000-00-0 YPF Energia Electrica SA Sr Nt ~ 8.500% 07/28/25 | S R 02/22/2023 ..... Direct .... 780,000 ... FE
000000-00-0 Ulker Biskuvi Sanayi AS Sr Nt ~ 6.950% 10/30/25 ... | SUUUTTRRR R 01/19/2023 ..... DITECT e eins e [ereeeeeeeeeeeeeen 887,088 [ 1,055,000 |... FE
000000-00-0 . ..|HTA Group LTD Sr Nt ~ 7.000% 12/18/25 ........ 02/22/2023 Direct . 1,410,000 |. FE ..
000000-00-0 Greenko Dutch BV 1st Lien  3.850% 03/29/26 .......eveeeeeiuveeeeeeeeiiiieeeeeeiiieeeeeeeiieeeeeeeee [ Dol o 03/15/2023 ..... Direct .... (16,200)|... FE
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000000-00-0 . ..| AES Panama Gerneration HL Nt ~ 4.375% 05/31/30 02/13/2023 Direct .
000000-00-0 . ..|UPL Corp LTD Sr Nt ~ 4.625% 06/16/30 ... 01/04/2023 Direct .
000000-00-0 . ..|Banco Internac Del Peru Sub Nt ~ 4.000% 01/04/2023 Direct .
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000000-00-0 Seplat Energy PI Sr Nt 7.750% 04/01/26 D.. 01/24/2023 0L o3 U RO UUPUPPRTRRSP ISPUPTRRPPPPRRRRRPPRN <.  07:s B ISP 1,185,000 |... . 25,440 (4.
000000-00-0 . ..[Medco Oak Tree PTE Ltd Sec Nt  7.375% 05/14/26 . D.. 01/04/2023 Direct . 4.
000000-00-0 . .| Tullow Oil Plc 1st Lien 10.250% 05/15/26 ........ D.. 01/19/2023 Direct . 5.
000000-00-0 . ..| YPF Energia Electrica SA Sr Nt 10.000% 07/25/26 D.. 01/19/2023 Direct . 5.
000000-00-0 . ..[Unigel Luxembourg SA Sr Nt  8.750% 10/01/26 .... D.. 01/12/2023 Direct . 3.
000000-00-0 . ..|Arabian Centres Sukuk |1 Sr Nt 5.625% 10/07/26 .. D.. 02/14/2023 Direct . 3.
000000-00-0 . ..|Electricidad Firme De Me Sec Nt ~ 4.900% 11/20/26 . D.. 01/03/2023 Direct . 3.
000000-00-0 Medco Bell PTE Ltd 1st Lien  6.375% 01/30/27 D.. 03/06/2023 Direct .... 4.
000000-00-0 Silknet JSC Sr Nt 8.375% 01/31/27 D.. 02/14/2023 Direct .... 4.
000000-00-0 . ..|Aydem Yenilenebilir Energy Nt ~ 7.750% 02/02/27 . D.. 01/18/2023 Direct . 4B FE
000000-00-0 . ..| Continuum Energy Levante Nt ~ 4.500% 02/09/27 . D.. 01/16/2023 Direct . 3.BFE ..
000000-00-0 Freeport Indonesia PT Sr Nt 4.763% 04/14/27 ... D.. 02/24/2023 Direct .... 2.CFE
000000-00-0 Orazul energy Egenor SCA Sr Nt  5.625% 04/28/27 D.. 01/09/2023 Direct .... 3.C FE
000000-00-0 . ..|Energean PLC Nt  6.500% 04/30/27 ................ D.. 01/03/2023 Direct . 4.AFE ..
000000-00-0 . ..|Bangkok Bank PCL/HK Sr Mtn  4.300% 06/15/27 D.. 02/14/2023 Direct . 2.AFE ..
000000-00-0 . ..[Leviathan Bond Ltd Sec Nt  6.500% 06/30/27 D.. 02/23/2023 Direct . 3.CFE ..
000000-00-0 . ..| YPF Sociedad Anonima Sr Nt ~ 6.950% 07/21/27 D.. 01/04/2023 Direct . 5.C FE ..
000000-00-0 . ..|Banco General SA Sr Nt  4.125% 08/07/27 ....... D.. 02/24/2023 Direct . 2.BFE ..
000000-00-0 . ..| C&W Senior Financing DAC Sr Nt  6.875% 09/15/27 D.. 02/22/2023 Direct . 4.AFE ..
000000-00-0 . ..| IHS Netherlands Holdco Sr Nt ~ 8.000% 09/18/27 .. D.. 02/22/2023 Direct . 4.AFE ..
000000-00-0 . Vivo Energy Investments Sr Nt  5.125% 09/24/27 . D.. 01/11/2023 Direct . 2.CFE ..
000000-00-0 . ..|Kia Corporation Sr Nt~ 3.500% 10/25/27 ........... D.. 02/23/2023 Direct . 2.AFE ..
000000-00-0 . ..|Altice Financing SA Nt Ser REGS  5.000% 01/15/28 . D.. 02/22/2023 Direct . 4BFE ..
000000-00-0 . ..|Termocandelaria Power Sr Nt  7.875% 01/30/28 D.. 02/03/2023 Direct . 3.CFE ..
000000-00-0 . ..|UPL Corp LTD Sr Nt  4.500% 03/08/28 ... D.. 01/04/2023 Direct . 2.CFE ..
000000-00-0 . ..|Firstrand Bank LTD Sub Nt Fix to float . D.. 01/03/2023 Direct . 4.AFE ..
000000-00-0 . ..|Eastern & Southern AFRIC Sr Nt  4.125% 06/30/28 .. D.. 01/24/2023 Direct . 3.AFE ..
000000-00-0 . ..|LG CHEM LTD Sr Nt  3.625% 04/15/29 ............. D.. 01/09/2023 Direct . 2.AFE ..
000000-00-0 Invest Energy Res Ltd Nt  6.250% 04/26/29 .... D.. 03/01/2023 ..... Direct .... 3.C FE
000000-00-0 Cntl Amr Bottling Corp Sr Nt 5.250% 04/27/29 .. D.. 02/27/2023 ..... Direct .... 3.B FE
000000-00-0 . ..|Gold Fields Orogen Hold Sr Nt ~ 6.125% 05/15/29 . D.. Direct . 2.CFE ..
000000-00-0 . ..|Empresas Public Medellin Sr Nt  4.250% 07/18/29 D.. Direct . N N . 3.AFE ..
000000-00-0 Altice Financing SA Sr Nt 5.750% 08/15/29 D.. 01/13/2023 ..... Direct .... U U 750,375 |. 4.B FE
000000-00-0 EMAAR Sukuk Ltd Sr Nt  3.875% 09/17/29 D.. 01/19/2023 ..... Direct .... 1,644,320 |. 2.CFE
000000-00-0 . ..|PTTEP Treasury Center Co Ltd Sr Nt  2.993% 01/15/30 D.. Direct . 2.AFE ..
000000-00-0 . ..|BRF-Brasil Foods SA Sr Nt  4.875% 01/24/30 D.. Direct . 3.CFE ..
000000-00-0 Cable Onda SA Sr Nt  4.500% 01/30/30 D.. 02/22/2023 ..... Direct .... 3.AFE
000000-00-0 Braskem Netherlands Sr Nt ~ 4.500% 01/31/30 D.. 01/03/2023 ..... Direct 2.C Fl
000000-00-0 . ..|Gaci First Investment Co Sr Nt  4.900% 02/14/30 D.. 02/07/2023 JP Morgan Securities LLC . 1.F A
000000-00-0 . ..|MAF Sukuk Ltd Sr Nt  3.933% 02/28/30 ........... D.. 02/28/2023 Direct .... B Fl
D.. C Fl
D.. C Fl
D.. A Fl
D.. B Fl
D.. C Fl
D.. .G Fl
D.. A Fl
D.. B Fl
D.. C Fl
D.. A Fl
D.. B Fl
D.. B Fl
D.. C Fl
D.. C Fl
D.. A Fl
D.. C Fl
D.. C Fi

E
E ..

2.BFE ..

2.CFE ..

2.CFE ..

3.AFE ..
000000-00-0 . ..|Axiata SPV2 BHD Sr Nt 2.163% 08/19/30 ........... 02/14/2023 Direct . ,124,000 |. 2.BFE ..
000000-00-0 . ..|Enfragen Energia Sur SA 1st Lien 5.375% 12/30/30 02/03/2023 Direct . ..725,000 |. 3.CFE ..
000000-00-0 . ..|Codelco Inc Sr Nt 3.750% 01/15/31 .. 03/10/2023 Direct . 1.G FE ..
000000-00-0 . ..|MARB BondCo PLC Sr Nt ~ 3.950% 01/29/3 01/01/2023 Direct . 3.AFE ..
000000-00-0 . ..|Minerva Luxembourg SA Sr Nt ~ 4.375% 03/18/31 01/04/2023 Direct . 3.BFE ..
000000-00-0 . ..|Energean Israel Finance Nt  5.875% 03/30/31 01/05/2023 Direct . . 3.CFE ..
000000-00-0 . ..|CAP SA Sr Nt~ 3.900% 04/27/31 .. 02/08/2023 Direct . 1,370,000 |. 3.AFE ..
000000-00-0 . ..|Millicom Intl Cellular Sr Nt  4.500% . 02/22/2023 Direct .... ..290,000 |. 3.BFE ..
000000-00-0 . ..|Development Bank of Kazakhstan Sr Nt  2.950% 05/06/31 01/23/2023 HSBC Securities USA Inc .. 2,340,000 |. 2.BFE ..
000000-00-0 . ..|Bharti Airtel Ltd Sr Nt ~ 3.250% 06/03/31 ........ 02/21/2023 Direct .... .12,710,000 |. 2.CFE ..
000000-00-0 Pakistan Water & Power Sr Nt ~ 7.500% 06/04/31 .. 02/10/2023 ..... 0L T3 OO O OPPUSRROP SOOI H 1,300,000 |... 5.CFE .ooonnes
000000-00-0 Nemak SAB DE CV Sr Nt  3.625% 06/28/31 .. 01/03/2023 ..... Direct .... 3.A FE
000000-00-0 . ..|MC Brazil Dunstrm Nt ~ 7.250% 06/30/31 ... 01/06/2023 Direct . 3.CFE ..

2.

000000-00-0 Adani Electricity Mumbai 1st Lien 3.867% 07/22/31 . 01/05/2023 ..... Direct ....

m
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000000-00-0 Minsur SA Sr Nt  4.500% 10/28/31 D.. 02/13/2023 Direct .... U U N ..510,000 |... . 3.AFE
000000-00-0 . .| ICTSI Treasury BV Sr Nt~ 3.500% 11/16/31 .. D.. 03/02/2023 Direct . . 5.BGI ..
000000-00-0 . ..|Burgan Bank Sub Nt Fix to Float 2.750% 12/15/31 . D.. 01/31/2023 Direct . 2.AFE ..
000000-00-0 . ..[LA Construccion SA Sr Nt  4.750% 02/07/32 .... D.. 03/29/2023 Direct . 2.BFE ..
000000-00-0 . ..| Israel Electric Corp LTD Unsecured Nt ~ 3.750% D.. 02/01/2023 Direct . 2.AFE ..
000000-00-0 . ..|CSN Resources SA Sr Nt 5.875% 04/08/32 ............ D.. 01/04/2023 Direct . 3.BFE ..
000000-00-0 . ..|Freeport Indonesia PT Sr Nt MTN  5.315% 04/14/32 . D.. 03/30/2023 Various 2.CFE ..
000000-00-0 GCC SAB DE CV Sr Nt  3.614% 04/20/32 D.. 03/15/2023 Direct .... 2.CFE
000000-00-0 Braskem SA Sr Nt 7.250% 02/13/33 02/08/2023 Direct .... 2.C FE
000000-00-0 . ..|Kazmunaygas National Co Sr Nt ~ 3.500% 04/14/33 . 03/01/2023 Direct . 2.CFE ..
000000-00-0 . ..|OTP Bank NYRT Sub Nt Fix to Float 05/15/2028  8.750% 05/15/33 . 03/30/2023 Direct .... N N 3.BFE ..
000000-00-0 COMISION FEDERAL DE ELEC COMISION FEDERAL DE ELEC ~ 3.875% 07/26/33 . 03/29/2023 Goldman Sachs & Company ... 3,046,000 [oeuviiiiinnnnnninnnnns 4,000,000 |... 2.BFE
000000-00-0 Interconexion Electrica SA ESP Sr Nt 3.825% 11/26/33 ... 02/24/2023 Direct .... 7,040,550 |eeevenniieeinniens 8,490,000 |... 2.BFE
000000-00-0 . ..|PTT Treasury Center Company Li Sr Nt  5.875% 08/03/35 02/03/2023 Direct . 5,268,691 2.
000000-00-0 . ..|Greensaif Pipelines Bidco Sr Sec Nt ~ 6.129% 02/23/38 . 02/09/2023 Direct . 1,841,000 1
000000-00-0 . ..[Transmantaro Sr Nt~ 5.200% 04/11/38 .................. 02/01/2023 Direct . 3,818,125
000000-00-0 . ..|Votorantim Cimentios Intl Sr Nt  7.250% 04/05/41 . 01/04/2023 Direct . 977,850
000000-00-0 . ..|Ooredoo Intl Finance Sr Nt  4.500% 01/31/43 .. 01/04/2023 Direct . 2,982,844

E ..
E ..
E..
E ..
E ..
000000-00-0 . ..|GTL Trade Finance Inc Sr Nt 7.250% 04/16/44 ... 01/31/2023 Direct .... 1,310,625 E ..
000000-00-0 . ..| ABU DHABI CRUDE OIL ABU DHABI CRUDE OIL ~ 4.600% 11/02/47 03/02/2023 Barclays Capital Inc 5,487,000 E ..
000000-00-0 . ..|SABIC Capital | BV Sr Nt ~ 3.000% 09/14/50 . 01/04/2023 Direct . 2,715,600 E ..
000000-00-0 . ..|Fresnillo PLC Sr Nt ~ 4.250% 10/02/50 ..... 03/28/2023 Direct . 856,090 E ..
000000-00-0 . ..| Infraestructura Energetica Nov Sr Nt 4.750% 01/15/51 02/27/2023 Direct . 2,802,750 E ..
000000-00-0 . ..|Reliance Industries LTD Sr Nt  3.625% 01/12/52 . 02/15/2023 Direct . 2,996,715 E ..
000000-00-0 . ..| Interchile SA Sec Nt ~ 4.500% 06/30/56 ... 02/15/2023 Direct . 2,919,875 E ..
000000-00-0 . ..|Saudi Arabian Oil Co Sr Nt 3.500% 11/24/70 .. 02/23/2023 Direct .... 309,378 E..
00217G-AB-9 . ..|Aptiv PLC / Aptiv Corp Sr Nt ~ 3.250% 03/01/32 01/18/2023 Deutsche Bank Capital 1,759,969 E ..
015398-AC-4 . .|ALFA S.A. Sr Nt 6.875% 03/25/44 ................ 02/23/2023 Direct .... 3,015,000 E..
E
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03512T-AE-1 ......... Anglogold Holdings PLC Sr Nt 3.750% 10/01/30 .. 02/23/2023 ..... Direct .... 7,999,575 | 9,100,000 |...

05523R-AD-9 .........|BAE Systems Plc Sr Nt ~ 3.400% 04/15/30 Various ... 3,904,440 |..ocviiiiiiiiiiiens 4,380,000 |... E
059597-AE-4 . ..|Banco General SA Sr Nt  4.125% 08/07/27 .... Direct . E ..
05971V-2C-8 . .|Banco De Credito Del Peru Sub Nt Fixed to Float  3.125% 07/01/30 . Direct . E..
192714-AE-3 Colbun SA Sr Nt 3.150% 01/19/32 Direct .... E
21987B-BF-4 Codelco Inc Sr Nt 5.125% 02/02/33 Direct .... 1.G FE
279158-AE-9 . ..|Ecopetrol SA Sr Nt 7.375% 09/18/43 Direct . 3.AFE ..
279158-AP-4 . .|Ecopetrol SA Sr Nt 4.625% 11/02/31 Direct . 3.AFE ..
279158-AS-8 Ecopetrol SA Sr Nt 8.875% 01/13/33 ... Direct .... 3.A FE
20249F-AA-4 Empresa Gen Elec Haina Sr Nt  5.625% 11/08/28 02/06/2023 ..... Direct .... 3.CFE
302154-Dii-6 . ..|Expor t-Import Bank Korea Sr Nt  5.125% 01/11/33 01/04/2023 Direct . 1.C FE ..
358070-AB-6 . ..|Fresnillo PLC Sr Nt~ 4.250% 10/02/50 .......... 01/20/2023 Direct . 2.BFE ..
36830D-AF-8 . ..|GC Treasury Centre Co Sr Nt  5.200% 03/30/52 ... 02/15/2023 Direct . 2.BFE ..
39541E-AC-7 . ..|Greensaif Pipelines Bidco Sr Sec Nt  6.510% 02/23/42 . 02/09/2023 Direct . 1.EFE ..
40053X-AA-7 . ..|Grupo Energia Bogota Sr Nt ~ 4.875% 05/15/30 .. 02/06/2023 Direct . 2.BFE ..
45112F-AN-8 . ..[ICICI Bank LTD/Dubai Sr Nt ~ 3.800% 12/14/27 .. 02/24/2023 Direct . 2.CFE ..
45434M-2A-9 .........| Indian Railway Finance Corpora Sr Nt  3.249% 02/13/30 . 02/24/2023 Direct . 2.CFE ..
45846A-AA-8 . ..| Interchile SA Sec Nt ~ 4.500% 06/30/56 ... 02/24/2023 Direct . 2.AFE ..
45853N-AA-0 . ..| Interconexion Electrica Sr Nt~ 3.825% 11/ . 02/17/2023 Direct . X X 2.BFE ..
46654X-AA-T . ..|JSW Infrastructure Nt~ 4.950% 01/21/29 ........... 02/01/2023 Direct .... .. 1,163,538 |. .. 1,306,000 |. 3.BFE ..
55952M-AA-1 ..|Magnetite CLO Ltd CLO Ser 2023-34A CI A 6.910% 04/20/36 01/18/2023 RBC Capital Markets LLC . 33,550,000 | . 33,550,000 | 1.AFE ..
5595201-AC-7 . ..|Magnetite CLO Ltd CLO Ser 2023-34A CI B 7.139%% 04/20/36 .. 01/18/2023 RBC Capital Markets LLC .. 1,075,000 |. 1,075,000 |. 1.CFE ..
625454-AB-9 . ..|Multibank Inc Sr Nt~ 7.750% 02/03/28 ........cceeeeunnns 01/27/2023 Direct ..ccvveeeiiiiiiinens .. 1,602,583 |. .. 1,619,000 |. 3.AFE ..
632525-BC-4 .........|National Australia BankLimited Sr Nt ~ 6.429% 01/12/33 01/04/2023 Goldman Sachs & Company .30,000,000 | .30,000,000 |. 2.AFE ..
639057-AH-1 . ..[Natwest Group PLC Sr Nt ~ 6.016% 03/02/34 .. 02/28/2023 Various .........cceceees . 22,573,872 |. . 22,584,000 |. 1.G FE ..
639057-AJ-7 ......... Natwest Group PLC Sr Nt ~ 5.847% 03/02/27 ... D.. 02/28/2023 ..... Natwest Securities ... ... 14,203,504 |. .... 14,290,000 |... 1.G FE
71568Q-AF-4 ......... Perusahaan Listrik Negara Sr Nt  6.150% 05/21/48 . D.. 01/27/2023 ..... Bank of America BISD Dealer ......ccccoiiiiiiiiiiiiii i feeeeeeeeeeeerre s e 3,956,000 [..oceriiiiiiiaaians 4,000,000 |... 2.BFE
71654Q-DN-9 . .|Petroleos Mexicanos Sr Nt 10.000% 02/07/33 ... D.. 01/31/2023 Direct .... 1,025,850 |. 1,050,000 |. 4.AFE ..
73730E-AD-5 POSCO Sr Nt 5.750% 01/17/28 D.. 02/15/2023 ..... Direct .... 5,269,384 |....cvviieiiiiiinn 5,148,000 |... 2.A FE
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73730E-AE-3 POSCO Sr Nt 5.875% 01/17/33 .... D.. 01/12/2023 Direct .... 2.A FE
73730E-AE-3 . ..|P0OSCO Sr Nt 5.875% 01/17/33 .... D.. 01/09/2023 Direct .... 2.G FE ..
77586T-AE-6 . ..|Romania Sr Nt MTN  6.125% 01/22/44 D.. 02/24/2023 Barclays Capital Inc 2.CFE ..
78392B-AE-7 . ..|SK Hynix Inc Sr Nt 6.375% 01/17/28 D.. 01/10/2023 Direct .... 2.CFE ..
78392B-AF-4 . ..|SK Hynix Inc Sr Nt  6.500% 01/17/33 ... D.. 01/10/2023 Direct . 2.CFE ..
82460E-AR-1 . ..[Shinhan Bank Co Ltd Sub Nt  4.375% 04/13/32 .. D.. 02/23/2023 Direct . 2.AFE ..
87266G-AA-8 . .| TMS ISSUER SARL TMS ISSUER SARL  5.780% 08/23/32 . D.. 02/09/2023 Direct . 1.F FE ..
88167A-AE-1 Teva Pharmaceuticals NE Sr Nt 3.150% 10/01/26 C.. 03/06/2023 Direct .... 3.CFE
892938-AA-9 Trane Technologies Global Hold Sr Nt 5.250% 03/03/33 D.. 02/16/2023 JP Morgan Securities LLC .... 2.BFE
90014T-AH-4 . ..|TC Ziraat Bankasi AS Sr Nt ~ 9.500% 08/01/26 . D.. 01/25/2023 Direct .... 4.CFE ..
90015L-AG-2 . .| Turk lhracat Kr Sr Nt 9.375% 01/31/26 ..... D.. 01/24/2023 Direct . X X 4.CFE ..
91911T-AK-9 Vale Overseas Ltd Sr Nt 6.875% 11/10/39 .. D.. 02/21/2023 Direct .... 3,093,750 [o.oeeiiiiiiiiiieiinns 3,000,000 |... 2.CFE
91912E-AA-3 Vale SA Sr Nt 5.625% 09/11/42 D.. 02/15/2023 DL T SO OU O OTT U URTROUPUUURTTRO ROTTORTTRORRT 2,950,000 [..oeeiiiiiiiiaeins 2,950,000 ... 2.CFE
98105E-AV-9 . ..|Woori Bank Sr Nt  4.875% 01/26/28 D.. 01/17/2023 Direct . 3,597,365 3,610,000 1.EFE ..
98955D-AA-8 . ..|Ziggo BV 1st Lien 4.875% 01/15/30 . D.. 02/17/2023 Various ... 320,908 370,000 4.AFE ..
AS0278-34-9 . ..|Kazmunaygas National Co Sr Nt  6.375% 10/24/48 . D.. 01/26/2023 JP Morgan Securities LLC . 2,632,500 3,000,000 2.CFE ..
AS6777-63-3 . ..| ICL Group Limited Sr Nt ~ 6.375% 05/31/38 D.. 02/23/2023 Direct . 2,942,625 . 2,950,000 2.CFE ..
AU4588-16-9 . ..|DP World PLC Sr Nt  5.625% 09/25/48 ......... D.. 01/24/2023 Various 9,995,805 10,000,000 2.CFE ..
BJ4178-92-4 . ..| Indonesia Asahan Alumini Sr Nt  5.800% 05/15/50 .. D.. 01/25/2023 Citigroup 2,775,000 3,000,000 2.CFE ..
BK5401-42-1 . .. Tengizchevroil Fin Co Inc Secured Nt  3.250% 08/15/30 D.. 03/21/2023 Direct . 429,662 570,000 3.AFE ..
BT4389-51-1 . ..|Sweihan PV Power Co PJSC Nt ~ 3.625% 01/31/49 . D.. 02/28/2023 Direct . 3,883,732 4,721,863 2.AFE ..
EK1410-14-2 . ..|ALFA' S.A. Sr Nt  6.875% 03/25/44 ............. D.. 02/24/2023 Direct . 3,022,500 3,000,000 2.CFE ..
EK1596-13-0 . ..|Saudi Elec Global Sukuk Sr Nt  5.500% 04/08/44 . D.. 01/04/2023 Direct .... 2,158,000 2,075,000 |. 1.F FE ..
G3076*-AF-3 . ..|Envol Investments Ltd Sr Nt 5.478% 01/04/32 B.. 01/04/2023 RBC Capital Markets LLC 37,114,000 .37,114,000 |. 2BFPL ..
L4R020-AA-8 . ..|Guara Norte Sarl Sec Nt  5.198% 06/15/34 ... D.. 01/06/2023 Direct .... 370,084 ..436,163 |. 3.AFE ..
16388G-HV-5 . ..[Millicom Intl Cellular Sr Nt  6.250% 03/25/ D.. 02/17/2023 Direct . 707,906 755,100 | 3.BFE ..
L67359-AA-4 . ..|Nexa Resources SA Sr Nt ~ 6.500% 01/18/28 ........ D.. 01/03/2023 Direct . 750,365 770,000 |. 3.BFE ..
18903B-AS-1 . ..|Turkcell Iletisim Hizmet Sr Nt ~ 5.800% 04/11/28 D.. 01/23/2023 Direct . ..530,040 600,000 |. 4.BFE ..
POR3BA-AA-S ......... Alsea SA Sr Nt 7.750% 12/14/26 D.. 01/19/2023 ..... Direct .... 759,352 |. ..760,000 |... 3.CFE .ooes
P30838-AD-7 ......... Consorcio Transmantaro SA Sr Nt ~ 4.700% 04/16/34 . D.. 02/24/2023 ..... 0L ORI T R 3,000,812 |. 3,325,000 ... 2.CFE
P4R53V-AA-1 . ..|Grupo Energia Bogota Sr Nt~ 4.875% 05/15/30 D.. 02/15/2023 Direct . 8,558,813 |. 9,350,000 |. 2.BFE
PPFMIB-7R-5 ......... Meter Serve (Holdco2) Ltd Meter Serve (Holdco2) Ltd  5.570% 03/31/40 .... 03/29/2023 ..... Direct .... ....24,628,000 |. ....24,628,000 |... 2BZ ..
PPFNMG-31-1 ......... GNL Quintero HoldCo Sr Sec Nt ~ 6.497% 06/30/29 D.. 01/17/2023 ..... Direct ....19,780,964 |. ....20,000,000 |... 2027 ...
00305#-AA-8 . ..|Ambient Bidco Pty Ltd Sr Nt Ser A 6.260% 02/15/33 . D.. Commonweal th Australia Sec LLC .31,000,000 |. .31,000,000 | 2BPL
07160#-AR-0 . .|Orica Finance Ltd Sr Nt ~ 5.820% 10/16/32 ..... .. |D.. Citigroup ... .23,000,000 | .23,000,000 | ... |2.BFE ..
V/3855-AA-5 Greenko Power |1 LTD Sr Nt 4.300% 12/13/28 .......occouveeieiiiiiiiiiiiiiiiiiiie e D.. Direct 163,210 |. ..593 [3.B FE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,772, 148,900 10,205,372
000000-00-0 ......... Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ......cevvuvirnnviiniiiiiiiiiiiiiiines | ceeeeeiieins o 03/31/2023 ..... Interest Capitalization
000000-00-0 ......... Animal Supply Company New 1st Lien Term Ln Nt 1 13.299% 08/14/25 ....ceuvvveniiiiniieiieenieeen | eeevviiiieiins o 03/31/2028 ..... Interest Capitalization
000000-00-0 ......... Nice-Pak Products Inc. Term Loan 18.398% 09/30/27 ........cccoviiiiiiiiiiiiiiiiiiiiiiiiieeeniins | e [ 03/31/2023 ..... Interest Capitalization
000000-00-0 ......... Service Logic Incremental Term Ln Nt 2 10.307% 10/30/27 eunveeeniieneeiiieeiieeeeieeeiieeeieeeen | ceeieeeiieiiins foeees 01/31/2028 ..... Tax Free Exchange .
000000-00-0 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 10 7.906% 02/28/28 .......ccevvvvvnnvevnnenn | veveviniieas o 02/28/2023 ..... Direct
000000-00-0 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 6.750% 03/01/28 ......eevveeeeeiiiiiienes | eeeeiiiieenes [ 02/01/2023 ..... Guggenheim Securities LLC ...
000000-00-0 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 6.750% 03/01/28 .....evvvvunvivniiiineenn | ceveeeiieins o 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 03/27/2023 Direct .... K
000000-00-0 ......... Excelitas Delayed Dram Nt 1 10.606% 08/02/28 ..........cceiiiiummireiiiiiiiieeeciiiieeeeeeeieeees | eeeviiiiineeees feeeead 02/14/2023 ..... Guggenheim Securities LLC ... ..139,628 |...
000000-00-0 ......... Denali Buyerco Delayed Draw Term Ln Nt 7 10.564% 09/15/28 .......cevuvirnnviinnviinniiiiiiiiiinens | ceveeeniienens o 02/02/2023 ..... Tax Free Exchange .... 121,000 |...
000000-00-0 ......... Denal i Buyerco Delayed Draw Term Ln Nt 2 11.026% 09/15/28 ........ccevvvveeiiiiiiiiieiiiiiiiiees | eeeviiiiieeees [ 03/09/2023 ..... Tax Free Exchange . .. 1,037,486 |...
000000-00-0 ......... Partstown 1st Lien Term Ln Nt 1 11.292% 11/01/28 ....vvvniiiiiiiiiiiiiiiiiieciieciicceieceiees | e o 03/07/2023 ..... Guggenheim SEcUrities LLC ..vvvuiiriiiriieiiie et eri e esa e enn e enans Joreerineerin e eri e erineenens Jorereerineenneenneeen. 981,250 | 1,000,000 |...
000000-00-0 ......... Lincoln Property Company Term Ln B Nt 1 9.875% 01/09/29 .....iivuniieeniieiieeiiieeinieeinneennns | cveieiiineiiens Jovees 02/07/2028 ..... GUGYENheim SECU i 1185 LLC ..evvnieirieeeieieeeeueeeueeeueeeueeesnseesnseesnseesnaeennseesnsersnsersnss Joonseeennseenneeenneeenneeenneeenns Joonneereneeenneeeeneeee 2,490,000 |ouuuiiiuiiiiuinnnnnnes 2,500,000 |...
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000000-00-0 ......... Wor Idwide Produce Acquisition DD Term Ln A Nt 1 6.901% 02/17/29 .....ccooiiiiiiiniiiiiiiicnes | e [ 03/31/2023 ..... Direct .... .. 183,605 |... 4AZ ...
000000-00-0 ......... Wor Idwide Produce Acquisition DD Term Ln B-1 Nt 1 6.901% 02/17/29 .....cccevvvvrviiiininnnnes | eeeeiieeees [l 03/31/2023 ..... Direct .... ... 22,951 |... 4AZ ...
000000-00-0 ......... Wor Idwide Produce Acquisition Term Ln Nt 1 7.151% 02/17/29 ..eovvviiiiiiiiiiiiiiiiieieeeeee | e [ 02/17/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... PerkinElmer US LLC Term Ln Nt 1 7.401% 03/13/29 .....covvviiieiiiiiiiiiiiiiiiiecccciiiiieneeen | eeeeeeiieeees [ 03/13/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Playon Sports Inc Revolver Nt 1 11.101% 03/14/29 .......cccvviiiiiiiiiiiiiiiiiiieee e | eeeeviiiieeens [ 03/31/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... United Digestive LLC Term Ln Nt 1 7.401% 03/30/29 .....ooevviiiiiiiiiiiiiiiiiiiiiiciiiiiienceein | eeeeeeiieeees [ 03/30/2023 ..... Direct .... K 4AZ ...
000000-00-0 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 1 7.501% 03/31/29 .....cccoiiiiiiiniiiiiiiinns | e [ 03/31/2023 ..... Direct .... 147,481 |. 147,481 |... 4AZ ...
000000-00-0 ......... Wood Mackenzie Term Ln Nt 1 11.557% 01/31/30 ...ooooiuviriiiiiiiiiiiiiiiiiiiicceccciiieeeecciiies | eeeeeeiiieeees [ 01/31/2023 ..... Direct .... ... 22,453,704 |. ....23,148,148 |... 4BZ ...
000000-00-0 ......... Groundworks LLC Term Ln Nt 1 6.806% 03/14/30 ......cceeiiimimiiiiiiiiiiiee e ceiieeeees | eeeeviiiiienes feeead 03/14/2023 ..... Direct .... 4AZ ...
000000-00-0 . ..|Helix Acquisition Holdings Term Ln Nt 1 7.751% 03/31/30 .. 03/31/2023 Direct . 4.h2
00228*-AD-8 . ..|ATI Restoration LLC 1st Amendment DD Term Ln Nt 3 10.040% 07/31/26 . 02/28/2023 Direct . 1.FPL ..
00228*-AD-8 . .| ATI Restoration LLC 1st Amendment DD Term Ln Nt 4 10.041% 07/31/26 . 03/30/2023 Direct .... 1.FPL .. .
023586-AA-0 ......... AmerCareRoyal LLC Term Ln Nt 1 9.840% 11/25/25 ......oevviiiiiiiiiiieiiiiiecec e | eeeeeiiiieeens [ 01/03/2023 ..... Interest Capitalization .. 4BPL ..........
03768#-AB-8 ......... Apex Services Partners Term Ln Nt 1 10.254% 01/06/29 .....cceuvvvenviinviiiniiiiiiiiiiieiiieeiinees | ceveeeiiieniens o 01/06/2023 ..... Direct .... 4AZ ..
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 7 6.151% 02/06/29 ........coveeeeeiiiunncnnenns | ovriiiiiienns [ 03/31/2023 ..... Direct .... 4AZ ...
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 1 10.197% 02/06/29 ......evvunvevunvennneennnnen | ceveeriiiiinns o 02/06/2023 ..... Direct .... 4AZ ..
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 2 10.304% 02/06/29 .......ccoveiiiuuiirnnennicis | evviiiiinenns [ 02/21/2023 ..... Direct .... 4AZ ...
03957N-AB-2 ......... Archkey Holdings 1st Lien Term Ln Nt 5 10.075% 06/30/28 ......c..ovevvnvernnviiniieniniiiiiieninnes | ceveeenieeies o 02/28/2023 ..... Tax Free Exchange . 4BFE ..........
040094-AA-2 ......... Ares PCS APCS Cl A Nt 1 12.375% 11/10/33 ..eoiiiiiiiiie e sineeees | eeeeeiinieeees [eeeead 03/20/2023 ..... Direct 2BPL ...
040094-AB-0 Ares PCS APCS CI B Nt 1 0.000% 04/09/33 .......ceiiurmiiiiriiiiiiiieeiiiiinee e eeireeeeeesnnnnees | eeeeeeiiieeees [eeed 03/20/2023 ..... Direct .... .. 205,414 |. 3.BPL
066832-AD-1 . ..|Banyan Software Holdings 2nd Amendment DD Term Ln Nt 12 11.292% 12/16/27 01/17/2023 Direct . 56,566 |.
06683@-AD-1 . ..|Banyan Software Holdings 2nd Amendment DD Term Ln Nt 13 11.308% 12/16/27 .. 01/20/2023 Direct .... 35,197 |.
06683@-AD-1 . .|Banyan Software Holdings 2nd Amendment DD Term Ln Nt 1 11.909% 12/16/27 03/31/2023 Tax Free Exchange . 91,763 |.
08182C-A*-7 . .|Benefytt Technologies Inc Term Ln Nt 1 12.243% 08/12/27 ... Interest Capitalization
08182C-B*-6 . .|Benefytt Technologies Inc Delayed Draw Term Ln Nt 1 12.269% 08/12/27 . Interest Capitalization
12749#-AB-3 ......... CPI Buyer LLC Delayed Draw Term Ln Nt 3 6.413% 11/01/28 .....ccevvveieiiiiiiiiiiiiiiieiecciin | oo [ 03/03/2023 ..... Direct
15644G-A#-1 ......... Centric Brands Inc 1st Lien Exit Term Ln Nt 1 10.000% 10/29/23 ...cevuvivenieeiiienieeiiieens | ceeeeeeiieeiins e 02/22/2023 ..... Interest Capitalization ..
15644G-A%-5 ......... Centric Brands Inc DIP Ln Nt 2 10.184% 10/09/25 ..........ccccuvviiieiiiiiiiieiiiiiieeeceeciiiees | eeeeeeiieeees [end 01/31/2023 ..... Direct
15644G-A%-5 ......... Centric Brands Inc DIP Ln Nt 12 10.283% 10/09/25 .....coeeviiiiiiiiiiiiie e ceieeeeees | eeeeviiiieeees [ 01/10/2023 ..... Direct ....
15644G-A%-5 ......... Centric Brands Inc DIP Ln Nt 10 10.401% 10/09/25 .........ccocvviiiiiiiiiiiiiieiiiiieeeeeciiees | eeeeeeiieeees [ 01/18/2023 ..... Direct ....
15644G-A*-5 Centric Brands Inc DIP Ln Nt 10 10.401% 10/09/25 01/23/2023 ..... Tax Free Exchange .
22821K-AD-8 . ..| Crown Buyer Inc (Barton Associ Revolving Term Ln Nt 1 11.256% 07/26/27 . 03/15/2023 Direct ....
23362%-AB-0 . ..|DFS Holding Company Inc Term Ln Nt 1 7.751% 01/31/29 ... 01/31/2023 Direct ....
29670%-AB-4 . ..|Essential Services Hldg Corp 4th Amendment DD Term Ln Nt 1 10.504% 11/16/26 . 01/23/2023 Tax Free Exchange .
30050*-AB-2 . .|Evolent Health LLC Incremental Term Ln Nt 1 6.801% 01/20/29 .. 01/20/2023 Direct ....
31570%-AA-3 . Fiberlight Term Ln Nt 1 12.278% 08/21/25 .......cevvvvvennnne 03/31/2023 Interest Capitalization
31570%-AB-1 ......... Fiberlight Incremental DD Term Ln Nt 1 11.201% 08/21/25 ......ccoumviiiiiiiiiiiiiieiiiieeeeees | e [ 01/09/2023 ..... Interest Capitalization
31570%-AB-1 ......... Fiberlight Incremental DD Term Ln Nt 2 13.797% 08/21/25 .....ovvvvunviiniiiiiiiiieiiineeiiieennns | ceeeeeiiiieies o 02/28/2023 ..... Tax Free Exchange .
350424-AC-6 ......... Foundation Consumer Brands Term Ln Nt 1 10.373% 02/12/27 .....ccooiiiiiiiiiiiiiiiiiiiieciiiieees | e [ 03/27/2023 ..... Direct
40409V-AS-3 ......... H B Fuller Company Term Ln B Nt 1 7.306% 10/01/24 ....ovvvvnniiiiiiiiiiiiiiiiiiiiciiineiiieeiiiees | ceeeeniiineens o 02/06/2023 ..... JP Morgan Securities LLC ....
449580-A*-3 ......... 1G Investments Holdings LLC Term Ln Nt 1 11.143% 09/22/27 ......ceevviiiiiiiiiiiiiiiiiieeeeens [ e e 02/27/2023 ..... Tax Free Exchange
44989*-AC-7 ......... |QNavigator Inc Term Ln Nt 2 9.728% 05/02/29 .. 02/08/2023 ..... Tax Free Exchange
451730-A0-7 ......... Coherent Co Term Ln B Nt 1 7.581% 07/01/29 .... ...02/15/2023 ..... JP Morgan Securities LLC ....
456760-AA-4 ......... Infinity Home Services Holdco Delayed Draw Term Ln Nt 1 7.501% 12/28/28 .. ...03/17/2023 ... Direct
45763F-AN-8 . ..[Inmar Inc Initial TermLn Nt 1  8.852% 05/01/24 .............. 01/30/2023 Tax Free Exchange .
45836#-AB-7 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 5  7.306% 11/21/28 .. 01/03/2023 Direct ....
45836#-AB-7 . .| Inszone Mid LLC Delayed Draw Term Ln Nt 1 7.306% 11/21/28 .. 03/01/2023 Tax Free Exchange .
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 11 7.751% 11/21/28 ...oovvviiicnnnnneeiiiiiieieeiiiiins [ eeeiiiieeeeaes o 03/16/2023 ..... Direct
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45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 6 11.665% 11/21/28 .......cooiiiiiiiiiiiiiiiiiieciiis [ e s 02/01/2023 ..... Direct .... ... 14,145 |. 3.CPL .o
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 10 11.764% 11/21/28 ......ocovvimviiiiiiiiiiinineiiiiies [ e | 03/03/2023 ..... LT P O SOOI 2,804 |.
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 9 11.765% 11/21/28 .....ocoiiiuiiiiiiiiiiiiiiieiiiciens [ e s 03/01/2023 ..... Direct .... 88,170 [ 88170 [ [3LCPL
482406-AE-T7 ......... K2 Insurance Services LLC 8th Amendment DD Term Ln Nt 3 9.962% 07/01/24 .......ovvvvvvnnnnnnn [ eeveeeeeeens il 03/01/2023 ..... Direct ....
48240@-AE-7 ......... K2 Insurance Services LLC 8th Amendment DD Term Ln Nt 1 10.159% 07/01/24 ...ovvenvvennvennnes | eeeeiiiieinns e 03/31/2028 ..... Tax Free Exchange .
51206#-AB-7 ......... Al Fire Delayed Draw Term Ln Nt 5 11.125% 03/22/27 ......ccovuviiiiiiiiiiiiiiiiiiiiiiccceeiiies | eeeeeeiieeees fend 03/10/2023 ..... Direct
532298-AA-0 ......... Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 10.693% 03/01/28 ........coceiiimiiiniirnics | evriiiiiienns [ 02/28/2023 ..... Interest Capitalization ..
552462-B#-9 ......... Lytx Delayed Draw Term Ln Nt 1 10.859% 02/28/26 ........vevuniimuiiiiiiiriiieniieeniieeniieenineens | ceveeeniienies o 02/28/2023 ..... Tax Free Exchange
55340#-AG-4 ......... MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 1 7.000% 10/14/28 ...cenvvvrnveeneeiiieennns | ceeveeiieviins oo 03/31/2028 ..... Tax Free Exchange
55340#-AG-4 . ..|MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 2 11.041% 10/14/28 02/15/2023 Guggenheim Securities LLC
55302%-AA-8 . ..|MBS Services 1st Lien Term Ln Nt 1 10.302% 07/30/24 .. 03/31/2023 Interest Capitalization
57671#-AB-0 . ..|Mather Group LLC Delayed Draw Term Ln Nt 4 10.426% 03/31/28 . 02/06/2023 Direct ....
57671#-AB-0 ......... Mather Group LLC Delayed Draw Term Ln Nt 5 10.615% 03/31/28 .... 03/31/2023 ..... Direct ....
65685*-AC-9 ......... North Amer Science Assoc Inc Delayed Draw New Term Ln Nt 2 10.783% 09/15/26 . 02/24/2023 ..... Direct
677786-AC-1 ......... Oil Changer Inc Incremental DD Term Ln Nt 3 11.556% 02/08/27 ....ovevuneeeneeniieenieeniieennnes | ceveeeiieeiins foeeees 01/25/2028 ..... Interest Capitalization ..
677788-AC-1 ......... Oil Changer Inc Incremental DD Term Ln Nt 5 11.712% 02/08/27 ...vvvvnviinnviiniiiiniiiiiiiiinees | ceveeeiieins o 01/25/2023 ..... Interest Capitalization
68144#-AB-6 ......... Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 13.793% 02/28/28 ......cevvvnveenieenns | vevvviiieiinns foes 03/31/2028 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9  9.406% 02/28/28 .. 01/11/2023 ..... Direct
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9  9.406% 02/28/28 .. 03/10/2028 ..... 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#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 5 13.661% 02/28/28 .. 01/31/2023 Interest Capitalization ..
68144#-AC-4 . .| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 3 13.693% 02/28/28 01/31/2023 Interest Capitalization ..
68144#-AC-4 . .| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 8 13.759% 02/28/28 Interest Capitalization ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 13.793% 02/28/28 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 01/31/2028 ..... Interest Capitalization . A .
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 7 13.809% 02/28/28 01/31/2023 ..... Interest Capitalization .143 ). L1438
68144#-AD-2 ......... Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 10.000% 09/24/26 .........ceevveervecunnnnans [ covineenennins | 03/31/2023 ..... Interest Capitalization .. ... 15,505 |. ... 15,505 |...
70559@-AF-3 ......... Pegasus Global Enterprise Hlds 2nd Amendment Incre DD TL Nt 1 10.768% 05/29/25 ......ccvvvne | cevnvvrnniinnns Jos 03/23/2023 ..... Direct .. 166,99 |. .. 166,99 |...
71579*-AE-2 Pestco LLC Term Ln A Nt 1 11.197% 02/17/28 02/06/2023 ..... Direct .... ,189,763 |. . 1,189,763 |...
74501#-AB-1 . ..|Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 5 10.682% 08/23/28 02/01/2023 Direct . .. 256,381 |.
T4713*-AA-1 . ..|Pyramid BMC Intermediate LLC Senior Secured Term Ln Nt 1 12.756% 12/31/26 . 01/19/2023 Direct .... ,487,204 |.
75734@-AB-9 . ..|Reddy Ice Holdings Inc Term Ln Nt 12 11.159% 07/01/25 ............... 01/17/2023 Tax Free Exchange . 3,545 |.
75734@-AC-7 . ..|Reddy Ice Holdings Inc Delayed Draw Term Ln Nt 10  8.250% 07/01/25 . 01/17/2023 Tax Free Exchange . .. 455 |.
78486@-AA-5 . ..| SSE Buyer Inc Term Ln Nt 1 14.371% 06/30/26 ............. 01/19/2023 Interest Capitalization 32,807 |.
816307-AC-1 ......... Selectquote Inc Initial Term Ln Nt 1 10.701% 10/31/24 ....coooiiimiiiiiiiiiiiiiiiieeeeiees | e [ 03/31/2023 ..... Interest Capitalization ...57,106 |...
848636-AA-6 ......... Spirit RR Holdings Inc Term Ln Nt 2 11.390% 09/13/28 .......cevveviiiiiiiiiiniiiiiiiececeniiieees | eeeeeeiieeees [ 03/17/2023 ..... Tax Free Exchange .... ..271,833 |...
85789#-AB0 ......... Stealth Holding LLC Delayed Draw Term Ln Nt 1 11.708% 03/01/26 ......cccoiiumiieriiiiiiiiineeens | eeviiiiieenns [ 02/28/2023 ..... Tax Free Exchange .... ...54,761 |...
85789#-AC-8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 10 11.565% 03/01/26 .. 02/17/2023 ..... Tax Free Exchange .... ... 18,479 |...
85789#-AC8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 3 11.678% 03/01/26 ... 02/28/2023 ..... Tax Free Exchange .... ... 37,050 |...
85789#-AC-8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 9 11.776% 03/01/26 02/17/2023 ..... Tax Free Exchange .
90347B-AJ-7 ......... Axalta Coating Systems Term Ln B-4 Nt 1 7.963% 12/20/29 ...03/20/2023 ..... Various . 6,160,000 |...
91823C-AB-3 ......... V Global Hids aka Vertellus Revolver Nt 5 10.574% 12/22/25 .. ...02/08/2023 ..... Direct .. 170,526 |...
928432-A%-4 . Visual Edge Technology Inc Term Ln Nt 2 10.703% 08/31/23 ..... 02/28/2023 Interest Capitalization 13,464 |.
928432-A0-2 . Visual Edge Technology Inc Delayed Draw Ln Nt 1 10.556% 08/31/23 ... 02/28/2023 Interest Capitalization 12,270 |.
92974*-AB-5 . .|Discovery Life Sciences LLC Delayed Draw Term Ln Nt 2 11.252% 03/30/24 . 03/29/2023 Direct ..ccvvreeiiiiiiinnns 123,547 |.
000000-00-0 Burger King Term Ln B-4 Nt 1 6.590% 11/14/26 01/31/2023 ..... JP Morgan Securities LLC .... .. 195,780 |...
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000000-00-0 ......... Burger King Term Ln B-4 Nt 1 6.590% 11/14/26 .. A.. VPR IO 03/10/2023 ..... JP Morgan Securities LLC .... 226,771 |. .. 227,838 |... 3BFE .covnnennn
000000-00-0 . ..|Burger King Term Ln B-4 Nt 1 6.590% 11/14/26 .. A. . 03/10/2023 JP Morgan Securities LLC . ..567,531 |. 570,383 |. 3.B FE
039854-B*-4 ......... Ardonagh Midco 3 PLC Term Ln B5 Nt 1 1.151% 01/30/29 ... .. |D.. TP 01/30/2023 ..... Direct I I 967,347 |. .. 967,347 |... .. |4AZ ...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 64,112,941 64,912,153 36,950
2509999997. Total - Bonds - Part 3 2,911,518, 163 2,990,665,518 10,794,721
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 2,911,518,163 2,990,665,518 10,794,721
000000-00-0 Kasikornbank PCL HK Jr Nt Fix to Float  4.000% Perpet. .. D.. R 03/16/2023 ..... Direct .... ...2,050,000.000 |.... . . 3.B FE
000000-00-0 . ..|Bank Negara Indonesia Jr Sub Nt ~ 4.300% Perpet. ........... D.. Direct . ...230,000.000 |. 3.CFE ..
000000-00-0 . ..|Krung Thai Bank/Cayman Jr Sub Nt Fix to Float  4.400% Perpet. D.. . Direct . 950,000.000 |. 3.CFE ..
000000-00-0 NBK Tier 2 Ltd Jr Sub Nt Fix to Var  4.500% Perpet. .............. D.. JUTPR AU 01/24/2023 ..... Direct .... ...820,000.000 |.... 2.C FE
000000-00-0 I'tau Unibanco Hidg SA/KY Jr Sub Nt Fixed to Float  4.625% Perpet. .. D.. R 03/28/2023 ..... Direct .... 280,000.000 |.... 4B FE
000000-00-0 . ..[Network i2i Ltd Sub Nt Fix to Float 5.650% Perpet. ........... D.. Direct . ,570,000.000 |. 3.BFE ..
000000-00-0 . ..|Emirates NBD Bank PJSC Jr Sub Nt Fix to Var  6.125% Perpet. . D.. . Direct . ,278,000.000 |. 1.G FE ..
000000-00-0 Banco do Brasil (Cayman) Jr Sub Nt Fix to Float 6.250% Perpet. .. D.. JUTPR AU 02/03/2023 ..... Direct .... 980,000.000 |.... 5.A FE
000000-00-0 MAF Global Securities Jr Sub Nt Perp  6.375% Perpet. .......... D.. R 01/03/2023 ..... Direct .... ...745,000.000 |.... 3.AFE
000000-00-0 . ..|Rizal Commercial Banking Jr Nt Fix to Float 6.500% Perpet. D.. Direct . ...240,000.000 |. . 4.AFE ..
000000-00-0 . ..|Banco Davivienda SA Jr Sub Nt ~ 6.650% Perpet. .............. D.. Direct . ,050,000.000 |. . 4B FE ..
000000-00-0 MAF Global Securities Sub Nt Fixed to Float  7.875% Perpet. . D.. Direct .... 610,000.000 |.... 620,431 |. 3.AFE
05946K-AG6 ......... Banco Bilbao Vizcaya Arg Jr Sub Nt Fix to Float  6.500% Perpet. .. .. |D.. P RN 03/15/2023 ..... Direct .... ..1,600,000.000 |.... .. 1,520,250 |. 3BFE .ouveens
151290-CB-7 .........| Cemex SAB de CV Sub Nt Fix to Var  9.125% Perpet. ........ccccoeeerns . |D.. e Jeennn 03/09/2023 ..... Direct .... I 271,000.000 |.... 271,000 ). . 4.AFE ..........
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 11,640,250 XXX 161,675
4509999997. Total - Preferred Stocks - Part 3 11,640,250 XXX 161,675
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 11,640,250 XXX 161,675
31340#-00-1 .... ..|Federa| Home Loan Bank Com Cl B . .. | 03/14/2023 ..... Direct .... I ....23,937.000 |.... 2,393,700 .
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,393,700
63867R-61-3 ......... Nationwide FAd-R (Seed) ...........ooeeiiiiiiiii [ 03/13/2023 ..... Direct ....
63868D-67-0 . ..|Nationwide Loomis GQG US Quality Equity-Eagle 03/13/2023 Direct .
63868D-68-8 . ..|Nationwide Loomis GQG US Quality Equity-Ins Srv 03/13/2023 Direct .
63868D-69-6 . ..|Nationwide Loomis GQG US Quality Equity Fd-R6 03/13/2023 Direct .
63868D-71-2 . .|Nationwide Loomis GQG US Quality Equity Fd-A Direct .
63868D-76-1 . ..|Nationwide Loomis Mellon Disc Value Fund Eagle Direct .
63868D-78-7 ......... Nationwide Loomis Mellon Disc Value Fund Cl R6 [ U RN 03/13/2023 ..... Direct ....
63868J-87-5 ......... Nationwide Var Ins Tr Govt Money Market Fund (Seed) ........coeveeisiiiiemmuinneeermmninnaerennines | cevvninennnnnes Joennnd 03/31/2023 ..... 0T PO - o 1< | AP - o AP AP P PP PPPPPPPRNN ISP PPPPPPTTRrY
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 31,942 XXX XXX
5989999997. Total - Common Stocks - Part 3 2,425,642 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,425,642 XXX XXX
5999999999. Total - Preferred and Common Stocks 14,065,892 XXX 161,675 XXX
6009999999 - Totals 2,925,584,055 XXX 10,956,396 XXX
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..38377J-311-3 | GNMA Ser 2010-113 CI PE  4.000% 09/20/40 ... |....... . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 119,287 |........... 119,287 |........... 122,512 |l 120,065 [oovvveiiiiiinns fevvvnnnnnns (WZ£:) ) R RN (WZ£:) ) A RN L C TR 7 U RO R N 745 |. 09/20/2040 . [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, 31,415 | 31,415 |........... 32,562 [..evvennnnee 31,558 |oeeiiiiiiiiiins e (LX) PO (LX) 1 PO STLA5 [ e e e 366 |. 09/15/2025 . [1.A ........

Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-LQ-7 |6.750% 06/15/28 .....ooeeenriiiiieiiiiiiieeeeiis | eeens . 03/01/2023 . |Paydoun ...

..912828-P7-9 |U S Treasury Nt 1.500% 02/28/23 ........oee |eeeeees . 02/28/2023 . | Maturity .

. 06/15/2028 . [1.A ........
. 02/28/2023 . [1.A ........

0109999999. Subtotal - Bonds - U.S. Governn.m.ents XXX XXX

New York NY Txbl Social Bonds Ser B-2 NLIC S/A Pension Risk
..649660-L6-5 [5.263% 10/01/52 .. .. 03/03/2023 . | Transfer . .. P P 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 {.... cee |- A [ co Lo 3,000,000 |.. . . 10/01/2052 . |1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 3,000,000 3,000,000 3,000,000 3,000,000 3,000,000 . XXX XXX

S04

American Mun Pwr Ohio Inc Rev Bld Amer Bd

..027650-EQ-3 |6.270% 02/15/50 ...oeevviuiiiiiiaiiiiiiiiieeeis . 02/15/2023 . [Call 100.0000 o foeeeee. 160, ....ene.. 160,000 ... 187,794 |........... 184, e | K v | PR R 184, .. cor e (24,387) ... . 02/15/2050 .

..3128MJ-2Z-2 | FHLMC Giant Pool #G08791  3.000% 12/15/47 . 03/01/2023 . | Paydoun ... . 12/15/2047 .
..3128MJ-3M-0 | FHLMC Gold Pool #GO8803  3.000% 03/15/48 ... 03/01/2023 . | Paydoun . 03/15/2048 .
..3128M1J-4X-5 | FHLMC Pool #G08837 ~ 4.500% 09/15/48 ......... 03/01/2023 . | Paydoun . 09/15/2048 .
..3128IMJ-03-7 | FHLMC Giant Pool #G08473  3.500% 01/15/42 . |....... . 03/01/2023 . |Paydown ... . 01/15/2042 .
..3128MJ-T8-3 | FHLMC Pool #G08574  4.500% 02/15/44 ......... |....... . 03/01/2023 . |Paydoun ... . 02/15/2044 .
..312915-UF-6 | FHLMC REMIC Ser 1504 Z  7.000% 05/15/23 .... |....... . 03/01/2023 . |Paydown ... o | . e | K v | PR R . .. . 05/15/2023 .
..313206-AX-8 |FHLMC Pool# SB8122  1.500% 10/25/36 ......... |....... . 03/01/2023 . |Paydoun ... o foerenn... 500, eeennnn. 500, , ..ennnn..505, e foneen (4,531 ) UV AR S U R , .. . . 10/25/2036 .
..31320W-BY-8 |FHLMC Pool #3D8155  2.000% 07/25/51 ........ |eeeeees . 03/01/2023 . |Paydown ... o foereeen. 501, , , eeennnnn 507, v foneenn(5,354) | coee e (5, PR R .501, .. . . 07/25/2051 .
.. 313200-CH-4 | FNVA Pool #8D8172  2.000% 10/25/51 .......... |....... . 03/01/2023 . |Paydoun ... oo foreennn. 260, ..250, ..251, e 261, coo feneenn (1,088) | ceee e (1 U R .250, .. . 10/25/2051 .
.. 31339D-SE-9 | FHLMC REMIC Ser 2416 PV 6.000% 02/15/32 ... | ....... . 03/01/2023 . |Paydown ... . 02/15/2032 .
..31339G-JU-6 | FHLMC REMIC Ser 2367 ZK  6.000% 10/15/31 ... |....... . 03/01/2023 . |Paydoun ... R e | K e | U R .. . . 10/15/2031 .
..3133AP-VZ-9 | FNVA Pool #QC5132  2.500% 08/25/51 ... 03/01/2023 . | Paydoun E . X K .. (13,049) |. . , E E . . 08/25/2051 .
..3133KG-U2-2 | FHLMC Pool #RA1501  3.000% 10/25/49 .... 03/01/2023 . | Paydoun R , , , K , K (1,085) | . (1, R , R . . 10/25/2049 .
..3133T2-YE-4 |FHLMC REMIC Ser 1643-E  6.500% 05/15/23 ... 03/01/2023 . | Paydoun . 05/15/2023 .
..31337T3-KF-4 | FHLMC REMIC Ser 1628-KZ  6.250% 12/15/23 ... |....... . 03/01/2023 . |Paydoun ... . 12/15/2023 .
..313376-M4-0 | FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |....... . 03/01/2023 . |Paydown . 04/15/2026 .

FHLMC Structured Ser 2008 M 7.000% 11/20/27

B K 1 I [P . 03/01/2023 . | Paydown . 1172072027 . |1.A ........

FHLMC Structured Ser FSPC T-9 A6

.. 3133TC-AU-2 | 03/25/29 . 03/01/2023 . |Paydown ... . 03/25/2029 . |1.A ........

..3133TE-LG-7 |FHLMC REMIC Ser 2064 M 6.000% 06/15/28 .... 03/01/2023 . | Paydoun . 06/15/2028 . |1.A .

.. 31359B-DN-4 | FNVA REMIC Ser 1993-115G  5.500% 07/25/23 .. 03/01/2023 . | Paydoun . 07/25/2023 . |1.A .

..31359B-ZK-6 | FNMA REMIC Ser 1993-119GA  6.500% 07/26/23 |....... . 03/01/2023 . |Paydoun ... . 07/25/2023 . |1.A ........

..31350E-LJ-8 |FNVA REMIC Ser 1993-204ZA  6.500% 10/25/23 |....... . 03/01/2023 . |Paydown . 10/25/2023 . |1.A ........
FNMA REMIC Ser 1993-225 Cl UB  6.500%

L 31359G-DE-3 | 12/25/23 ..evviiiiiiiiiiiieiee i [ . 03/01/2023 . |Paydown . 12/25/2023 . |1.A ........

..31359G-P3-4 | FNVA REMIC Ser 1994-37L  6.500% 03/25/24 ... |....... . 03/01/2023 . |Paydoun ... . 03/25/2024 . |1.A ........

.. 313590-UN-2 | FNVA REMIC Ser 1997-56 Z  7.000% 09/18/27 . |....... . 03/01/2023 . |Paydown ... . 09/18/2027 . |1.A ........
FNMA REMIC Ser 1998-37 CI VZ  6.000%

.. 31359T-6P-8 | 06/17/28 ..eeveeiiiiiiiiiiiiiiieceeiieccecn [ e . 03/01/2023 . |Paydown ... . 06/17/2028 . |1.A ........

..31350U-TL-9 | FNVA REMIC Ser 1998-54C  6.000% 09/18/28 ... |....... . 03/01/2023 . |Paydoun ... . 09/18/2028 . [1.A ........
FNMA REMIC Ser 1998-73 CI MZ ~ 6.300%

L B18BQV-BH-5 | 10/17/38 v [ . 03/01/2023 . Paydown .....occcuuiiiiiinns feeeie e 2,335 | 2,335 |oeeeennn. 2,395 | 2,349 | e (1) | e (1) | [ 2,335 [ooeeeeeeeiii e e e 25 [.10/17/2038 . |1.A ........
FHLMC REMIC Ser 3803 CI CP 4.000% 01/15/40

CBMBTAT-20-8 | [ . 03/01/2023 . [Paydown .....ccceviiiieiiiis [ [ 356,458 |........... 356,453 |........... 340,302 |........... 355,621 [oeeeeiiiiiiins e 833 [ e 833 [ e 356,458 [ooeeeeiiiiiies e e e 1,844 (. 01/15/2040 . |1.A ........

..31381H-TG-9 | FNVA DUS Pool #461459 5.450% 11/26/23 ...... |....... . 03/01/2023 . [Paydown ....oooovvveeieiiisn Joveeiiiiiiiiiiiiiin e 458,791 |....oee.. 458,791 |........... 472,19 |........... 458,056 [o.ooeeiiiiiiiirs Joviiininnnn T4 foiiiiiiiiiis e T4 [ e 458,791 fooveeeeiiiii e foviiiiiiiiiis i 5,642 |. 11/25/2023 . [1.A ........
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..31381H-TR-7 |FNMA DUS Pool #461460 5.350% 09/25/23 ...... [....... . 03/01/2023 . | Paydoun ... ... 60,823 ...60,823 ...60,705 |.... L7 ..60,823 |.. . 09/25/2023 . [1.A ........
..31381L-NY-9 |FNMA Pool #464007  6.650% 01/25/28 .......... [....... . 03/01/2023 . |Paydown ......cooeeieniiiins Jeviiiniiiini e 8,921 ....8,921 ....9,509 |.... ... (588) | ...8,921 |.. . 01/25/2028 . [1.A ........
..31381N-V3-4 |FNMA Pool #466034 6.210% 12/25/29 ........... |....... . 03/01/2023 . | Paydoun ... ... 28,625 ...28,625 ...30,373 |.... ... (1,748) | ..28,625 |.. . 12/25/2029 . [1.A ........
..31381P-KS-6 |FNMA Pool #466605 6.340% 01/25/29 ........... [...cen . 03/01/2023 . | Paydoun ... ... 15,897 ...15,897 ...16,908 |.... . (1,011) ). ..15,897 |.. . 01/25/2029 . [1.A ........
..31381T-KS-8 |FNMA Pool #470205 6.740% 07/25/29 ......eevvn [oeennn . 03/01/2023 . | Paydoun ... .. 19,389 ...19,389 ...21,047 |.... ..19,389 |.. . 07/25/2029 . [1.A ........
..31384V-0L-9 |FNMA Pool #535159  7.000% 02/25/30 .........e. [eeennn . 03/01/2023 . | Paydoun ... ... 3,049 2,977 | ... 3,049 |.. . 02/25/2030 . [1.A ........
..3138A9-CV-4 |FNMA Pool #AH7283 ~ 4.000% 03/25/41 ........eeu |oeeeenn . 03/01/2023 . | Paydoun ... ...13,860 ... 13,975 |.... ..13,860 |.. . 03/25/2041 . [1.A ........
..3138AB-YQ-6 |FNMA Pool #AHO718  4.000% 04/25/41 .......... [....... . 03/01/2023 . | Paydoun ... ...62,306 ...62,816 |.... ..62,306 |.. . 04/25/2041 . [1.A ........
..3138AC-AR-8 |FNMA Pool #AH9915 ~ 3.500% 04/25/41 ........... [....... . 03/01/2023 . | Paydoun ... L. 7,946 ... 7,871 . 04/25/2041 . [1.A ........
..3138AP-JX-7 |FNMA Pool #A19277  4.000% 08/25/41 03/01/2023 . |Paydown 9,877 |. .9,79% . 08/25/2041 . [1.A .
..3138EK-TC-9 |FNMA Pool #AL3246  3.500% 10/25/42 03/01/2023 . |Paydown . 161,028 |. . 10/25/2042 . [1.A .
..3138EL-GL-1 |FNMA Pool #AL3802  3.000% 02/25/28 03/01/2023 . |Paydown 37,014 |. . 02/25/2028 . 1.A .
..3138L2-PT-8 |FNMA Pool #AM2233  7.250% 01/25/31 ...ccevvees [eeennnn . 03/01/2023 . | Paydoun ... . 01/25/2031 . [1.A ........
.. 3138MJ-HZ-5 |FNMA Pool #AQ2047  2.500% 11/26/27 .....eeeves [oeennnn . 03/01/2023 . | Paydoun ... . 11/25/2027 . (1.A ........
..3138MR-ML-2 |FNMA Pool #AQ9362  2.500% 01/25/28 ........... |..cccen . 03/01/2023 . | Paydoun ... . 01/25/2028 . [1.A ........
..31389-GS-3 | FNMA Pool #AS0208  3.500% 08/25/43 ........... [....... . 03/01/2023 . | Paydoun ... . 08/25/2043 . [1.A ........
..3138W9-GU-8 |FNMA Pool # AS0210  3.500% 08/25/43 ......... [....... . 03/01/2023 . | Paydoun ... . 08/25/2043 . [1.A ........
..3138WD-FK-2 |FNMA Pool #AS3769  4.000% 11/25/39 ........... [.eeeees . 03/01/2023 . | Paydoun ... 206,962 |.... . 11/25/2039 . [1.A ........
..3138WF-LC-8 |FNMA Pool #AS5722  3.500% 09/01/45 ........... |..cccn . 03/01/2023 . | Paydoun ... . 09/01/2045 . [1.A ........
..3138WQ-AY-8 |FNMA Pool #AT2722  3.000% 05/25/43 ........... [...... . 03/01/2023 . | Paydoun ... . 06/25/2043 . [1.A ........
..313810-B8-4 |FNMA Pool #AT2762 2.500% 05/25/28 03/01/2023 . |Paydown . 05/25/2028 . (1.
..3138WW-BK-4 |FNMA Pool #AT8141  3.000% 08/25/43 .. 03/01/2023 . |Paydown . 08/25/2043 . (1.
..3138X0-23-5 |FNMA Pool #AU1661 2.500% 07/25/28 .. 03/01/2023 . |Paydown .. 163,537 . 07/25/2028 . (1.
..3138X2-LF-9 |FNVA Pool #AU3025  3.000% 08/25/43 . |. 03/01/2023 . | Paydown 38,198 . 08/25/2043 . (1.
..3138X3-A0-5 |FNMA Pool #AU3614  3.000% 07/25/43 . |- 03/01/2023 . | Paydown 16,4% . 07/25/2043 . (1.
..3138X6-KE-4 |FNMA Pool #AUB592  3.500% 01/26/44 ........... [....... . 03/01/2023 . |Paydown ......cooeveeiiiiins foeniiininien e 6,190 . 01/25/2044 . (1.
..3138X9-SH-3 | FNMA Pool #AU9519  3.500% 10/25/43 ........... [....... . 03/01/2023 . | Paydoun ... ... 23,448 . 10/25/2043 . [1.A ........
..3138XH-D5-7 |FNMA Pool #AV5523  4.500% 01/26/44 ........... [....... . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiis e 1,310 . 01/25/2044 . (1.A ........
..3138XJ-3K-1 |FNMA Pool #AV7101  3.500% 03/25/44 .......... [....... . 03/01/2023 . |Paydoun ......cooeeeeiiiiins v e 7,181 . 03/25/2044 . [1.A ........
..3138XJ-3Y-1 |FNMA Pool #AV7114  4.500% 03/25/44 .......... [.eeeeen . 03/01/2023 . | Paydoun ... ... 68,204 . 03/25/2044 . [1.A ........
..3138XK-3B-8 |FNMA Pool #AV7993  4.500% 02/25/44 ........... [....... . 03/01/2023 . |Paydoun ......cooeeeeiiiiins foninininni e 2,806 . . 02/25/2044 . [1.A ........
..3138XU-VB-5 |FNMA Pool #AW5109  4.000% 08/25/44 03/01/2023 . |Paydown .. 109,069 ..109,059 116,713 | ..115,393 |. .109,059 . 08/25/2044 . [1.A .
..3138Y6-3L-6 |FNMA Pool #AX5302  4.000% 01/25/42 03/01/2023 . |Paydown .. 321,849 ..321,849 ..343,976 |. ..342,017 | .321,849 . 01/25/2042 . [1.A .
..3138Y8-F6-2 |FNMA Pool #AX6488  4.000% 11/25/44 .. . 03/01/2023 . | Paydoun ... ...65,902 ... 70,49 |............70,207 |.... ..66,902 |.. . 11/25/2044 . (1.A ........
FNMA REMIC Ser 2002-21 CI PE  6.500%
.. 31302C-PT=5 | 04/25/32 .vvvnnniiiiiiin [ . 03/01/2023 . | Paydoun ... ....2,160 2,222 e 2,199 | .2,160 |.. . 04/25/2032 . [1.A ........
FNMA REMIC
.. 31302J-YQ-6 | 06/25/42 oo [ . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 17,378 [oeeennnnne 17,378 |eveeeeenns 17,671 [oeennnnene 17,560 [ouvvveviiiiiinns oo (1721 T RN [ 1:72 ) T AN 17,378 |evevvevvviiniins fonnniiis fos 144 (. 06/25/2042 . |1.A ........
FNMA REMIC Ser 2003-28 CI TC  5.500%
.. 31393A-FD-4 | 04/25/23 ... [ . 03/01/2023 . | Paydoun ... . 04/25/2023 . [1.A ........
FNMA REMIC
.. 31393A-ZB-6 | 04/25/23 ... [ . 03/01/2023 . |Paydown .......oooeveeeeiins fonennnninnns o 8,890 | 8,890 | 9,413 [ 8863 [ el 27 e |27 e [ 8,890 [ e fe 61 [. 04/25/2023 . |1.A ........
FNMA REMIC Ser 2003-51 CI QH  5.500%
..31393B-3-3 | 06/25/33 .eoeiiiiiiiiiee [ . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 70,072 fo.eeeennene. 70,072 |............ 74 | 70,797 |evevvvvviiiinnnn forvrnnnnnns (7)1 PO (W72 PO O O Y R RN 591 |. 06/25/2033 . [1.A ........
FNMA REMIC Ser 2003-55 CI CD  5.000%
.. 31393C-PD-9 06/25/23 ..oeieiieiiiiiiiiiiiieiiieiees [ . 03/01/2023 . |Paydown ....ooevveeeeieeeens Joveeieieieiiiiiieees e 2,401 oveeveennes 2,401 ..o 2,376 |oooeeenn 2,398 [oiiiiiiiiiiiies e 9 foveiiiiiiiiiiee e [ N FPTTTTRTTTTn 2,401 | i e o, 19 |. 06/25/2023 . |1.A ........
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FNMA REMIC Ser 2003-55 CI HY  5.000%
.. 31393C-QH-9 | 06/25/23 oo [ . 03/01/2023 . |Paydoun .......cooeveeiiiins Jooeiiiiiiiins e 10,196 [...oeveeeee 10,196 |ooeeeeeennns 10,436 |............ LU [C1° O A P2 PO AN P PO RN 10,196 [ovvvvvvvvnniinns fonnniiiiiiis fonis e 80 . 06/25/2023 . |1.A ........
FNMA REMIC Ser 2003-W10 CI 1A4 ~ 4.505%
.. 31393D-TX-9 |06/25/43 oo [ . 03/01/2023 . | Paydoun ... . 06/25/2043 . [1.A ........
FNMA REMIC
L 31393E-LF-4 |06/25/43 oo [ . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 68,202 |............ 68,202 |............ 66,173 |.oeevenenns 67,313 | |t (74 PO AN (74 PO AN 68,202 [.ooeiiiiiiiiiins e e e, 463 |. 06/25/2043 . [1.A ........
FHLMC REMIC Ser 2532 CI PH  5.500% 12/15/32
LB1B93F-PA-8 [ e | . 03/01/2023 . |Paydown .......coooeeeiiiins Jooeniinnniins e 23,504 |.....oeee. 23,504 |.eeeeeenns 24,250 fo.ovvnnnnnn 23,858 |oeeiiiiiiiiiees e, (23 PO (2351 PO N 23,504 |oovviiiiiiiiinns fois f 219 | 12/15/2082 . [1.A ........
FHLMC REMIC Ser 2556 CI TC ~ 5.500% 01/15/23
L31898U-6E-3 [ v | . 0170172023 . |Paydoun ......cooeeeeeiiiins Joeniiininiis e 284 [, 24 o 65 | 2 Y R (SRR R R S N 11.01/15/2023 . |[1.A ........
FHLMC REMIC Ser 2587 Cl KG  5.000% 03/15/33
LB1B9NFAH-2 [ e | . 03/01/2023 . |Paydoun .......cooeveeieiins Jonniiiiiiiies e 25,896 |........... 25,895 |..eeeeeeees 26,607 |..eovvennns AL U RN (25X ) ) PO N (22K ) 1 A N 25,895 [oviiiiiiiiiiins e e e 192 (. 03/15/2033 . |1.A ........
FHLMC REMIC Ser 2595 CI GC  5.500% 04/15/23
2 B189BPDYT | s | e . 03/01/2023 . [ Paydoun ... . 04/15/2023 . |1.A ........
..31393P-RF-3 | FHLMC REMIC Ser 2603 CI C  5.500% 04/15/23 |....... . 03/01/2023 . | Paydoun ... . 04/15/2023 . [1.A ........
FNMA REMIC Ser 2003-92 CI MB  5.000%
.. 31308T-C0-8 | 09/25/23 ...evvviiiiiiiniiis [ eeeeen . 03/01/2023 . | Paydown . 09/25/2023 . [1.A ........
FNMA REMIC Ser 2003-120 CI JD  5.000%
L B1308U-HG-1 [ 12/25/28 e [ . 03/01/2023 . |Paydoun ......coooeeeieiiins foveiiiiniis e, 13,719 foeennnee 13,719 |l 13,693 |............ LT R L1 7 IO RN L1 75 IO R 13,719 [eveeiiiiiiiiiins [ oo 12 [ 12/25/2023 . |1.A ........
FNMA REMIC Ser 2003-117 CI MD  5.000%
L 31308U-0G-1 [ 12/25/28 e [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 43,346 |............ 43,346 |...oeveenn. 40,488 |............ 43,104 oo s .7 PO .70 PO 43,346 [ e e e 352 |. 12/25/2023 . |1.A ........
FHLMC REMIC Ser 2627 CI MW 5.000% 06/15/23
LB139BV-AV-0 | [ . 03/01/2023 . |Paydoun ......cooeeeiiiiiins v e 9,029 [oeeeviiennns 9,029 [eevennnnee 9,144 |............. 9,015 |oevviiiiiiiiiins e LT R R LT R R [T 72< I O R R RN 72 |. 06/15/2023 . |1.A ........
FNMA REMIC Ser 2004-51 CI KW 5.500%
L 31308Y-4d-1 | 07/25/24 e [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 13,908 |............ 13,908 |............ 13,847 ..ol LRI AU L3 1 SRR R [ SRR R 13,908 [evvvvveieiiiine forveniiniiiiiins fooeii e 121 [. 07/25/2024 . |1.A ........
FNMA REMIC Ser 2004-65 CI ZA  4.500%
. 31394A-PF-7 108/25/34 ooooeiiiiiiiiiiiii [ . 03/01/2023 . |Paydoun ......oooevieiiiiins |oneniiiinis e 149,044 |........... 149,044 |........... 142,101 |oeeeeeens 145,301 |oooeeiiiiiiiins |oeeeeens T T PR T T PO N 149,044 [ooiiiiiiiiiies o e e 1,052 |. 08/25/2034 . [1.A ........
FNMA Gtd Grantor Tr Ser2004-T4 CIA9  4.203%
.. 31394A-XNM=3 | 08/25/34 .o [ . 03/01/2023 . |Paydoun ......cooeveeiiiiins feviiininii e 5,147 |oeeeiiinnns 5,147 |l 5179 |l (ST I U N (12) ferveenniniiiinn oo (12) feeveeviiiiiiinn oo LT O R N 33 |. 08/25/2034 . [1.A ........
FNMA REMIC Ser 2005-6 CI MB  5.000% 02/25/25
CB1BMB-BM-T | e [ . 03/01/2023 . |Paydoun ......ooooeeeiiiiins Joneiiinii e 33,949 |[............ 33,949 |o.oooeee. 34,008 |............ 33,844 [oevieiiiiiiiin s (V[ R R (V[ R R 33,949 oviiiiiiiiiiins [ o 275 |. 02/25/2025 . [1.A ........
FNMA REMIC Ser 2004-78 Cl Z  5.500% 11/25/34
LB1394B-DH-4 | [ . 03/01/2023 . |Paydoun ......cooovviiiiiins foeeiiiinnis e 137,202 |........... 187,292 |........... 139,301 |........... JECH Ve I R R (W) A RN (W) A RN 187,202 [oooiiiiiiiiiies i e o 1,249 |. 11/25/2034 . |1.A ........
FNMA REMIC Ser 2004-79 Cl ZD  5.500%
LO1304B-FS-8 | 11/25/34 oo [ . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 679,810 |.......... 679,810 |........... 688,323 |........... [31:728: 72T SR R [EOK) 1 A N [EOK) 1 I (74183 (U PO A (SRR R, 6,326 |. 11/25/2034 . [1.A ........
FNMA REMIC Ser 2005-53 CI MJ  5.500%
L. 31304D-E4-8 | 06/25/35 .o [ . 03/01/2023 . |Paydoun ......ooooeeeiiiiins foveiiiiniin e, 62,217 [oeeeenneee 62,217 |............ 64,044 |............ (72 A KT R R (C70 ) PO (€70 1 P (5782 /A U Y (U N 616 [. 06/25/2035 . |1.A ........
FNMA REMIC Ser 2005-W2 CI A8  5.410%
L. 313%4D-Jli=1 ] 05/25/35 ..o [ . 03/01/2023 . | Paydoun ... . 05/25/2035 . [1.A ........
FNMA REMIC Ser 2005-43 CI GC
.. 31304D-VB-3 | 05/25/35 ...eviiiiiiiiian [ . 03/01/2023 . |Paydoun .....cooeeeeiieeiins Joveiniiiinns o 36,357 | 36,357 38,266 [onniinnnnnnn 36,958 [oniiiiiiiiiiiinn [t (596) [ e (89B) | [ 36,357 [ e e e 347 |. 05/25/2035 . [1.A ........
FHLMC REMIC Ser 2657 CI DT~ 5.000% 08/15/23
L B1394G-88-7 | eeeiiiiiiiiiieeeeeeeeeeeeeeeeee [ . 03/01/2023 . |Paydoun ......cooeeeeiiiiins v e 7,017 oo [ AT TA37 |l 7,685 |ooeeeiiiiiiiiies e 72 IO RN 72 IO R T e [ fos 63 . 08/15/2023 . |1.A ........
FHLMC REMIC Ser 2664 CI AY  5.000% 08/15/23
CBIBH-ANI8 | [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 15,134 |oeeeeeees 15,134 ... 14,032 |............ 15,077 foeeveieiiiiiinnn oo L7/ IO RN L7/ R R 15,13 | s e o, 122 . 08/15/2023 . |1.A ........
FHLMC REMIC Ser 2672 CI XB  5.500% 09/15/23
COIBYAH-ZZ-T | [ . 03/01/2023 . |Paydoun ......cooeeveiiiiins fooeeiiiiii e B [ L1 PO, 101 | L O O O O N [/ PP (SRR R 1].09/15/2023 . |[1.A ........
FHLMC REMIC Ser 2673 CI QL  5.500% 09/15/23
LB139AUKIE | e [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 54,685 |............ 54,685 |............ 55,962 [............ 54,615 |oooeeeiiiiiiiins it T el YA I RO R 54,685 [ooooiiiiiiies oo e e 487 |. 09/15/2023 . [1.A ........
FHLMC REMIC Ser 2676 CI KY ~ 5.000% 09/15/23
.. 31394J-S-3 . 03/01/2023 . | Paydoun ... . 09/15/2023 . [1.A ........
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FHLMC REMIC Ser 2697 Cl LG 4.500% 10/15/23
................................................................ . 03/01/2023 . |Paydomn .....eevvvviiiinnnns Jovvniniieiiiiis e 20,627 e 20,509 | e 118 e 18 P R O 1< < BN M (VA 7207 Y I N S,
FHLMC REMIC Ser 2701 CI AC  5.000% 11/15/23
................................................................ . 03/01/2023 . |Paydomn .....euvvvviiiinnnns Jovvniiieciiiis e 29,765 O ie .. AU A I | B e 140 P Y . YA PO VA L7221 I I N S,
FHLMC REMIC Ser 2720 CI PC  5.000% 12/15/23
P TN . 03/01/2023 . |Paydoun .......cooevvviiiins |eevnnnnnnnnnnnnnnnns o 11,067 [, 11,967 |oveeeeennnn 11,141 [, 11,894 | o, £ T AT £ A . O O P N 98 . 12/15/2023 . |1.A ........
FNMA REMIC Ser 2005-112 CI NE
12/25/35 wovvvviiiiiiiiiiiiiiiiiiiniiines | s . 03/01/2023 . |Paydown .......coovveriiines |oeeeiiinnininnnnnnns o 245,125 |l 245,125 |...........250,450 |........... 249,356 |ovevvviiiiiiinnn fernnnnnns (4,231) |oeeeieiiiiiiiens e (32 D) AR Ry A T O R R R 3,242 |. 12/25/2035 . |1.A ........
FHLMC REMIC Ser 2811 CI DT 5.000% 06/15/24
................................................................ . 03/01/2023 . |Paydomn .....euvvvviiiinnnns Jovvniiieciiiis e eeveeeeeenn 1,904 e 1,884 | 20 [, 20 | P R O .1 T A<V L2213 I N S,

FNMA REMIC Ser 2006-24 CI Z

5.500% 04/25/36

€603

SB395BRI-D [ v [ s . 03/01/2023 . | Paydoun ... 460,009 . 04/25/20%6 . |1.A ........
FNMA REMIC Ser 2006-43 CI KD 6.000%

< B313950-U4-2 [ 06/25/36 ...voveeereecece e [ e - 03/01/2023 . |Paydoun .....vecvececenen [oeeereereieieeiens e 9,998 |ovoreenn 9,998 |.coo.o... 10,504 [oovveeee. LCTREETH I N (G130 O R (161) [ereeeeeees oo, 9,998 |ovvocvrerens foereeeeenen foreeeeeneeies oo, 92 |. 06/25/2036 . |1.A ........
FHLIC REMIC Ser 2868 CI AV 5.000% 08/15/24

3130561 [ evere e | eeres - 03/01/2028 . |Paydomn «....cveveceeees foreeeeereeeeiens s 7,882 |, 27,882 oo, 27,86 |ovvoreenn 27,783 |ooveereeees foereienas 49 | e, . O RS P2 08:<73 WSSO IR NOSUUR NOUO 230 |. 08/15/2024 . [1.A ........
FHLUC REMIC Ser 2892 CI AD  5.000% 11/15/24

TN OO IO | 03/01/2028 . |Paydomn «...ovveveceeees foverenierenienns [ 6,880 [oovennenn IR [ 6,867 [ovvririres |oeverernns LT I IO LT R IO 6,880 [orvveerrreeres ooreerereneen fereeereeenees oo 56 |. 11/15/2024 . [1.A ........
FHLUC REMIC Ser 2004 CI PE  5.500% 12/15/34

CBIIIBKHED [ evvoeeeeeeeeeeeee e | s L 03/01/2023 . |Paydoun .....vevverececen [oeerereieieniens e 99,649 |..o.o.... 99,649 |........... 103,479 [ovvee.n 101,089 [ovvevererens foreenens (G731 SRR N (1,410) oo o, 99,649 |oovvveerereee frererenienies Joeeeeeerenes oo 740 | 12/15/2034 . |1.A ........
FHLUC REMIC Ser 2939 CI DK 5.500% 02/15/30

SBB0MENE5 [ covoeeeeee e [ e . 03/01/2023 . |Paydoun .....vevveceeeces [oeerereieieniens e 102,382 |, 102,332 |oveoene. 104,938 |.......... L0220 J OO U (721 O R (2] O R 110735720 OO NS ISR RO 1,246 | 02/16/2030 . |1.A ........
FHLUC REMIC Ser 2982 CI PE  5.500% 05/15/35

SBIBIBU-0HT [ e[ e - 03/01/2028 . |Paydomn «....cveveceeees foreeeeereeeeiens s 53,980 |ooveoeen. 53,980 [........... 52,520 [oeveene. 71 N O L O EU N T N 53,980 |oovvoveoreriens froerenenenies Joeeeeeenenes oeeseeieeieninn 501 |. 05/15/2035 . [1.A ........
FHLUC REMIC Ser 3025 CI ZC  5.000% 08/15/35

T OO IO - 03/01/2028 . |Paydomn «.e.veverceeees foveeeeereeeenins oo 13,945 [ooveee. 113,945 |........... 112,837 | 13,289 [oovoeeeiees oo F( ) PO N 73 IO HU 3,95 [ovoveeces oo foeeeeeceiies oo, 841 |. 08/15/2035 . [1.A ........
FHLUC REMIC Ser 3019 CI 20 5.000% 06/15/35

SBIBIBKNS=0 [ eeveeeeeeeee e [ e . 03/01/2023 . | Paydoun ... ... 820,716 820,716 |.. L 06/15/2035 . |1.A ........

..31396F-G3-1 [FHLMC REMIC Ser 3068 CI Z  5.500% 11/15/35 |....... . 03/01/2023 . | Paydown ... . | 11/15/2085 . |1.A .......

..31396J-UF-0 [FHLUC REMIC Ser 3143 CI B 5.500% 04/15/26 |....... - 03/01/2023 . |Paydoun .....veeveveceenes [ooevereerenneniens [eereeen 41,594 [ A514 [ 40,384 | 41,261 [ oo 258 e [ 288 o [ 41,514 | 04/15/20%6 . |1.A ........
FHLIC REMIC Ser 3174 CI DG 6.000% 06/15/36

SBIBIBTHHE [ covoeeeeeeeeeeeee e | e - 03/01/2023 . |Paydoun .....vevveceeenen [oeererereeieniens e 35,403 |..ooo.... 35,408 |ovvocenen 37,262 |oovrrann 36,062 |ooverrrrerens [orrenens (X7 O R (X7 O RO 35,403 |oovvveerereene feereeerienees Joeeeeeeeenes oeeieeieeieninn 351 |. 06/15/2036 . [1.A ........
FHLUC REMIC Ser 3174 CI PZ  5.000% 01/15/36

T S OO IO - 03/01/2028 . |Paydomn «.e.veverceeees foveeeeereeeenins oo 184,020 |.ooeoen. 134,020 |ooooo.e. 133,321 [oovvenn 133,515 [ovvieeeees oo L I EUO 3 IO NU 134,020 [ foeeeeeeieies oo oo, 1,012 [ 01/15/2036 . |1.A ........
FNMA REMIC Ser 2007-74 CI ZE  5.500%

< B13961-07-4 [ 08/25/37 ..o [ e - 03/01/2023 . |Paydoun .....vevveceeenen [oeererereeieniens e 34,667 |orvorrnnn 34,667 [ovoo.e. 35,337 |ooveaen. L7728 O N [0221)) O N [0221)) U . 34,667 |ovvreereereies foreeeeerenen feereeerenees Joeeeienieeies 316 |. 08/25/2037 . [1.A ........
FNMA REMIC Ser 2007-77 CI PE  6.000%

< 31308XFY=5 [08/25/37 ...vovoeereeeeeereeeeeeereeereienns [ e - 03/01/2023 . |Paydoun .....vevvececeeen [oeerereieeieniens e 64,440 |............ 64,440 [oovoone. 66,092 |orvovenn 64,730 |oovoerererees fooerenens 2] R RO 2] T EUR 64,440 oo feereeeieiees Joeeeeeeeeies oo 647 |. 08/25/2037 . |1.A ........
FNMA REMIC Ser 2007-77 CI DG 6.000%

< 31306X-HI-T [08/25/37 ..o [ e . 03/01/2023 . | Paydown .. . 08/25/2037 . |1.A ........
FNA REMIC Ser .

31306Y-F7-2 [04/25/38 ...vovereeeeeeeeeeeeeeeeeene [ e - 03/01/2023 . |Paydoun .....cvevveveceenes |oeerenerenrennens froereee 102,770 [ 102,770 [oovie 97,596 [ 99,852 | [ 2918 [ oo 2,918 [ oo 102,770 [ [ oo e 686 | 04/25/2038 . [1.A ........
FHLUC REMIC Ser 3209 CI TZ  5.000% 08/15/36
................................................................ - 03/01/2028 . |Paydomn «.v.veveeeerres fooeeereereieieninn e 28,614 e 28,338 [ oo 281 i [ 281 | eveeeeeeenee Jeeereereeenee Joeeereeieeeies oeveereesenne 214 | 0871572036 . [1.A ...
FHLUC REMIC Ser 3203 CI LX  6.500% 08/15/36
................................................................ - 03/01/2028 . |Paydomn «.voveveereeees fooeeereererereninn e 36,202 eeeeeeeen 37,208 [ oo (1,008) [ [ (1,00) | eveeeeeeeenee Jeereereerenee Joeeereeeeeeies oereereernnn..488 | 08/15/2036 . [1.A ........
FHLUC REMIC Ser 3230 CI NE  5.500% 10/15/36
................................................................ . 03/01/2028 . |Paydomn ..euvoveicesins fooieiesiiinienean ... 58,429 oo 58,851 [ oo (422) e oo (422) | oeeeenenes Jeesresresresee Jooeereeesieies ooressesneenn.538 |, 10/15/2036 . [1.A ...
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FHLMC REMIC Ser 3290 CI PE  5.500% 03/15/37
LBIBITF-QV=7 [ e | s . 03/01/2023 . |Paydoun .......cooeveviiiins Joeeiiiiniiiiens e, 65,737 [oeunnnnnnn 65,737 [ooeunnnnne 67,401 |oeeevneenns 66,297 |..cooeeiiiiiiies e (560) [cvvvvnvnnnnnnnnn forreeeennnn (560) [cvvvvvvnnnnnnnnn forreeiiinnnn L 7 O O R N 792 |. 03/15/2037 . [1.A ........
FHLMC REMIC Ser 3287 Cl GD  5.500% 03/15/37
LB1397G-5Y-2 [ e | s . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 9,992 ...l [ 10,298 |............ L[V (V[ O AN [V R RSN [V ) O R 9,992 [ovviiiiiiiiiis oo e 91 [. 03/15/2037 . |1.A ........
FHLMC REMIC Ser 3345 CI JN  6.000% 07/15/37
B K U [P . 03/01/2023 . |Paydoun .......cooovviiiiins |oeniiniiniins e 357,305 |........... 357,306 [ouuunnnen 365,121 [........... 359,139 |oevvviiiiiiiiins ferinnnns (1,834) |ooeveeieiiiiiies fevninns (1,834) |oeeeeeeiiiieiies e, 357,305 [ovvvvvnrnnnnnnnn foriiiiiiins fe e 4,207 |. 07/15/2037 . [1.A ........
FHLMC REMIC Ser 3354 CI PH
CB1397K-AN-T | e [ . 03/01/2023 . |Paydoun .......coeeveiiiiins Joeeiniiiiiins e, 89,911 [..eeeee. 89,911 [............ 93,732 [ovvrnnnnnnn 91,038 |oeeeeeiiiieenns et (1,927) [erniiiiiiiins s (1,927) [erveiiiiiiiis oo L O Y SR N 770 . 08/16/2037 . |1.A ........
FNMA REMIC Ser 2008-84 CI L 6.000% 09/25/38
CBTBITM-TV=9 [ e | . 03/01/2023 . |Paydown .......cooeeeeiiiiis Joeneiiinninis e 24,204 |............ 24,204 |............ 25,448 |............ 24,671 | e [(74:) ) R RSN [(74:) ) T RSN 24,204 oovveiiiiiiiiins e e 238 |. 09/25/2038 . [1.A ........
FHLMC REMIC Ser 3473 CI CH  5.500% 07/15/38
LB1B9TW-0B=4 [ e | s . 03/01/2023 . |Paydoun .......cooeveeiiiins Jeniiiiiniiiins e 21,042 |........... 21,042 |oeeennnnnn 21,657 |l 21,310 oo e (521 S AR [F51:) ) S AN 2 O P N 190 . 07/15/2038 . |1.A ........
FNMA REMIC Ser 2009-77 CI PX  5.000%
. 31398F-EF-4 | 10/25/39 oo [ . 03/01/2023 . |Paydoun .......coeeveiiiiins Joeeiniiiiiins e, 28,040 [oeeeennnnen 28,040 [.....oeeeee 28,776 |oveveeeenns 28,186 |oeeevrriiiiiiins forninninnns [ I RN [ T AN I O O R N 169 [. 10/25/2039 . |1.A ........
FHLMC REMIC Ser 3561 CI PE  5.000% 08/15/39
L3139BU-LB-T [ e | . 03/01/2023 . |Paydoun .......cooevviiiiins |oeniiiiiniines e, 187,761 |.......... 187,761 |........... 193,687 |........... LR T R R (1,713) oo oo [ FYAK) ) SRR AT 187,761 . 08/15/2039 . [1.A ........
FHLMC REMIC Ser 3585 CI UB  4.500% 10/15/39
B K P [P . 03/01/2023 . | Paydoun ... ... 87,359 ...87,359 ...84.875 |t 86,163 [oeiiiiiiiiiiins [, 1,196 |. .. 1,196 |... ..87,359 |.. . 10/15/2039 . [1.A ........
B2 P [P . 03/01/2023 . |Paydoun .......cooeveiiiiins |oeneiiiiiiins e 134,666 |........... 134,666 |........... 131,804 |........... 133,528 |ooeeeeiiiiieins et 1438 [ oo LK R RN 134,666 . 10/15/2039 . [1.A ........
FNMA REMIC Ser 2010-110 CI EP  4.000%
L 31398N-L7-7 [ 10/25/40 oo [ . 03/01/2023 . |Paydoun .......oooeveeiiiins |oeneiniiniins e 742,827 |eveereenns 742,827 |oweeennnnn 748,282 |........... TA3 42 [ s (1)) PO N (1)) PO N 742,827 . 10/25/2040 . [1.A ........
FNMA REMIC Ser 2010-114 CI BY ~ 4.000%
L 31398N-MH-4 110725740 e [ . 03/01/2023 . |Paydoun .......ccooeviieiins |oeniiiiiinins e 129,147 ... 129,147 |........... 131,407 | 120,646 |.oooeeeeeeiiiens e (499) | e (499) [ s 129,147 . 10/25/2040 .
..31405E-6P-5 |FNMA Pool #787578  6.000% 07/25/35 .......... [....... . 03/01/2023 . |Paydoun ......oooeeeeiiiiins v e 1,889 ... 1,889 L1082 e 1,022 | ...1,889 |.. . 07/25/2035 .
..3140J7-XWi-0 | FNMA Pool #BM3392  4.000% 01/25/48 .. 03/01/2023 . |Paydown .. 152,612 ..152,612 ..155,843 |. ..156,784 |. 162,612 . 01/25/2048 .
..3140LQ-AJ-9 |FNMA Pool #BT1808  2.500% 06/25/51 .. 03/01/2023 . |Paydown ..612,997 ..612,997 634,109 .612,997 . 06/25/2051 .
..3140Q8-3K-9 | FNMA Pool #CA1701  4.000% 05/25/48 .. 03/01/2023 . |Paydown 56,925 58,020 56,925 . 056/25/2048 .
..314000-N2-5 |FNVA Pool #CA2208  4.500% 08/25/48 03/01/2023 . |Paydown 78,017 81,080 78,017 . 08/25/2048 .
..3140QL-YS-9 |FN Pool #CB1620 2.000% 09/25/51 .. 03/01/2023 . |Paydown ..226,016 .226,016 . 09/25/2051 .
..31411D-FZ-7 |FNMA Pool #904784  3.875% 12/25/36 ........... [.eeeenn . 03/01/2023 . | Paydoun ... ...210 ). . 12/25/2036 .
..31412P-GX-3 | FNMA Pool #930914  4.000% 04/26/39 ........... [....... . 03/01/2023 . | Paydoun ... ..20,3%% |.. . 04/25/2039 .
..314120-24-5 |FNMA Pool #935563 4.000% 09/25/39 ........... [....... . 03/01/2023 . | Paydoun ... ..10,026 |.. . 09/25/2039 .
..31414U-2A-5 |FNMA Pool #976969  6.000% 02/25/38 .......... [....... . 03/01/2023 . | Paydoun ... .6,164 |.. . 02/25/2038 .
..31414U-XN-3 | FNMA Pool #976885  6.000% 04/25/38 .......... [....... . 03/01/2023 . | Paydoun ... .3,840 |.. . 04/25/2038 .
..31416H-ZM-0 |FNMA Pool #AAO747  4.000% 03/25/39 .......... [....... . 03/01/2023 . | Paydoun ... .. 17,463 |.. . 03/25/2039 .
..31417C-5A-9 | FNMA Pool #AB6240  3.500% 09/25/42 .. . |- 03/01/2023 . |Paydoun ... ..19,645 |.. . 09/25/2042 .
..31417G-D6-0 |FNMA Pool #AB9124  2.500% 04/25/28 .. . |- 03/01/2023 . | Paydoun ... ..92,982 |.. . 04/25/2028 .
..31417G-FN-1 |FNVA Pool #AB9172  2.500% 04/25/28 03/01/2023 . |Paydown 89,418 . 04/25/2028 .
..31418B-AP-1 |FNMA Pool #MA1813  4.500% 03/25/44 03/01/2023 . |Paydown (2,216) | 32,886 . 03/25/2044 .
..31418B-B6-2 | FNMA Pool #MA1860  4.500% 04/25/44 03/01/2023 . |Paydown .(4,526) |. 67,152 . 04/25/2044 .
..31418C-3E-2 |FNMA Pool #MA3496  4.500% 10/25/48 ........... [..eeeen . 03/01/2023 . | Paydoun ... ... (2,167) | ..64,634 |.. . 10/25/2048 .
..31418C-XN-9 | FNMA Pool #MA3384 ~ 4.000% 06/25/48 .......... [....... . 03/01/2023 . | Paydoun ... 137,185 . . ....(2,53) | ....137,185 |.. . 06/25/2048 .
..31418E-AN-0 | FNMA Pool #MA4512  2.500% 01/25/52 ........... [.eeens . 03/01/2023 . | Paydoun ... ..1,737,407 1,772,702 ... .. (36,295) |. 1,737,407 .. . 01/25/2062 .
..31419A-DT-1 |FNMA Pool #AE0113  4.000% 07/25/40 .......... [....... . 03/01/2023 . | Paydoun ... ....24,235 ... 24,235 ...24,263 |.... ... (28)] ..24,2%5 |.. . 07/25/2040 .
..31419E-X5-3 |FNMA Pool #AE4299  4.000% 09/25/40 ........... [...ccen . 03/01/2023 . | Paydoun ... ... 42,457 . 09/25/2040 .
..31419F-SN-7 |FNMA Pool #AES024  4.000% 12/25/40 ........ceo f.eeeens . 03/01/2023 . |Paydown .....oooeeeeeiiieens Jooveeeiiniieeieeens | 19,989 . 12/25/2040 .
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..31419L-EY-5 |FNMA Pool #AE9150  4.000% 12/25/40 .......... [....... . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 78,766 |............ 78,766 |............ 82,865 |............ 82,420 |.oooiiiiiiiiiins s (3,654) |.eoeeeieiiiiiins v (3,654) |eoeveeiiiiiiins fevviiiiinns 78,766 |evvvvvvevnnnnnn fovnennniiiiinns oo 626 |. 12/25/2040 . [1.A ........
Indianapolis IN Pub Impt Rev Rev Bonds Ser A- NLIC S/A Pension Risk
..455285-47-6 |2 6.004% 01/15/40 .......ooooeeeeiiii [ . 03/24/2023 . | Transfer .....ccccevvvccies Joovevenevinnnnnnnnns |oeens 5,584,811 |........ 5,000,000 |........ 5,587,950 [oeevvvvrennnnnnnnnnn foiiiiiiiiis e (72 1 P [QI72 1 PO N 5,584,811 [oooiiiiiiiiiies e e e 57,538 |. 01/15/2040 . |1.C FE ....
Massachusetts Educ Fin Rev Txbl Ser A
..57563R-0K-8 |3.775% 07/01/35 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiieees [ . 01/01/2023 . | Call 100.0000 ... fouennniiiiiiiiinn oo 375,000 [oeeeeeennns 375,000 |........... 375,000 |..........s 375,000 |ooeeeiiiiiiiins oo e e fon e 375,000 [oeeeeiiiiiiiiins oo o e 7,078 |. 07/01/2035 . |1.C FE ....
Michigan St Fin Auth Rev LBASS Ref Amt Stud
..59447P-P7-0 |Ln Ser 25 A 4.000% 11/01/26 ....cooeeeeeeeeees [ oennnn . 01/23/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 2,675,000 |........ 2,675,000 |........ 2,685,727 |........ 2,675,000 [ooeeeiiiiiiiinns v e e o o 2,675,000 [oooooiiiiiiiiies oo i e 24,372 (. 11/01/2026 . |1.E FE ....
New York St Dorm Auth Rev Bld Amer Bd
..649002-H3-0 |4.723% 03/15/24 ...ovvvnnniin [ . 03/15/2023 . | Call 100.0000 ..... fooueeiiniiiiiiiinn oo 10,665,000 |....... 10,665,000 |....... 10,665,000 |....... 10,665,000 |...oovvvvviiinns fevvvvvvnviiinnnn fovnnniiiiiies fois e e 10,665,000 |..ccooveeeeieies Jovviiiiiiiiiiins feveviiiiiiiieee o 251,854 . 03/15/2024 . |1.B FE ....
New York St Dorm Auth Rev Bld Amer Bd St Pers
..649902-ZM-8 | Inc Tax  5.092% 03/15/23 .....ounnnnnnnnns [eeeeenn . 03/15/2023 . |Maturity .....eeevvenennnnn Jooveiiiniinins | 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..oevvvviviiinns fevvevvnvnniinnnn fovviiiiiiis fo e e 10,000,000 [..eevvvvvvvnnnnn fornmmmmmnninnnns v e, 254,600 |. 03/15/2023 . |1.B FE ....
Southaven Crbd Cycle Gen Sec Nt 3.846% Redempt ion 100.0000
..841215-AA-4 108/15/33 ...oooiiiiiiiiiiiiie [ . 02/15/2023 . | .uvvviriiiiiiiiiiiiiiiiiiiinns | | 1,194,600 |........ 1,194,600 |........ 1,205,749 |........ 1,201,422 [ foeennns (772 ) IO RN (722 ) IO N 1,194,600 oo v foeeeeiiiiiiinns foviinnnnns 22,972 |. 08/15/2033 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 47,097,460 46,512,649 47,393,099 41,731,289 (195,549) (195,549) 47,121,847 (24,387) (24,387) 730,569 XXX XXX
JBS USA/Food/Finance Sr Nt 3.000% 05/15/32
. 000000-00-0 [ +evvvunneeeeeriiieeeeeeiie e eeeen | s . 03/15/2023 . |Direct ..covviviiiiiiiiininn Joeviiiiiiiiiii e 1,593,000 |........ 2,105,000 |........ 1,662,613 |........ 1,675,003 |.ooevvvvviiieens fervinnnns 6,705 [ovvviiiiiiiinnn e 6,705 [ouvviiiiiiiiin oo 1,681,708 [..ovvvvvvvvnnnnn fornnns (88,708) |....... (88,708) [............ 20,468 |. 05/15/2032 . |2.C FE ....
Amazon.com Inc Tucson BTS Lease Backed Nt A Redemption 100.0000
..00191#-AA-3 [4.005% 08/31/39 ...ccevvvvniiiiiiiiiiniiiiiniinees | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 65,988 |............ 65,988 |............ 65,988 |............ [CIS R R R R LT O O R N 466 |. 08/31/2039 . [1.E ........
Aames Mtg Tr RMBS Ser 2001-4 CI M1 7.150%
..00253C-HK-6 |01/25/32 ... P IR . 03/01/2023 . | Paydown ... . 01/25/2032 . (1.A FM ...
Aames Mtg Tr 577"
..00253C-HS-9 [06/25/32 ..oevvvviiiiiiiiiiiiiecini s | s . 03/01/2023 . |Paydoun ....ceuunvvviiinnnnn Joevvniinineiiiiiinns foveennieiiiiiins foennnnn 4,127 [ 1,420 | 1420 [ [ e e e e 1,420 [ (1,420) |........ (1,420) |.oeeeeeeeees 30 . 06/25/2032 . |[1.A FM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2A
..00443L-AB-4 [4.935% 01/25/37 ...coevvvvniiiiiiininiieciiiiines | s . 03/27/2023 . | Paydown ... . 01/25/2037 . (1.A FM ...
ACE Securities Corp
..00443L-AC-2 [4.965% 01/25/37 ..oovvvvvnniiiiiiiiiiiiiiiiiiiieees | s . 03/27/2023 . |Paydoun ....cvueveeiiinnnns Joevvnineneiiiiinns foeeenenn6,999 0 [ 06,999 i 4,682 | BT [ [ 1828 [ e 1828 [ [ 8,999 L [ e [ 15 |. 01/25/2037 . |1.A FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2C
..00443L-AD-0 [5.015% 01/25/37 .evvvveniiiiiiiiiiiiiiiiiiineeeees | s . 03/27/2023 . | Paydown ... . 01/25/2037 . (1.A FM ...
ACE Securities Corp
..00443L-AE-8 [5.005% 01/25/37 ..oevvvvvnniiiiiiiiiiiiiiiiiiiieees | s . 03/27/2023 . |Paydoun ....cvvenveviiinnnns Joevvniinnneiiiiinns foeeennnn6,999 0 [ 06,999 [ 4744 05,220 [ e TTO [ el LTT9 [ [ 8,999 L [ e [ 15 |. 01/25/2037 . |1.G FM ....
Aegis ABS Trust RMBS Ser 2004-1 CI M1
..00764M-BD-8 [5.865% 04/25/34 .....ccevvvniiiiiiiiiiiiiiiiiiiines | s . 02/27/2023 . |Paydomn ....eeuniviiinnnnns Jovvniininiiiiinees foeeneeeens 66,000 |............ 66,000 |............ 66,000 |............ (oL O O e O 66,000 [..evvvvvnrnnnnnn forviiiiiiins e 571 |. 04/25/2034 . [1.A FM ...
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 [5.745% 06/25/34 ......cevvvvvviiiiiniiiiiiiiiniinns | s . 03/27/2023 . |Paydonn ....cevuneviiinnnnn Joovenniininniiiinns e 276,454 |........... 276,454 |........... 250,882 [.....veee. 271,413 [ s L O U I O U 276,454 |ovvvvviviiiiiinn foris e e 1,684 |. 06/25/2034 . [1.AFM ...
Redemption 100.0000
..00802#-AA-4 |Aerostar Airport Sr Nt 5.750% 03/22/35 .... |....... . 03/22/2023 . | .eeeneieiiiieeeeeiiieeees i e 387,084 |........... 387,084 |........... 387,084 |....onnnnnn R O Y Y (SR R R R 1 O P 11,129 |. 03/22/2035 . [2.A FE ....
Air Prods & Chems Inc Sr Nt  2.750% 02/03/23
009158-AT-3 [ .eerreiiiiiiiie s | s . 02/03/2023 . |Maturity ...oooovvvninniins Jovvvnninnniiiiiins foveen 30,000,000 |....... 30,000,000 |....... 29,877,900 |....... 29,998,754 ooeiiiiiiniins oo 1,246 |ovvveeiiiiiiins v L2 PO RN R 000 O O 412,500 |. 02/03/2023 . |1.F FE ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02146P-AF-2 [HY12 CI A5 3.557% 08/25/36 ......evvvvvvvvvnnnn | unnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 22,315 |eeeenns 232,375 |....ooens 226,031 [oeeeennee 226,031 [ovvniiiiiins e 6,343 |ooiiiiiiiiiiins e 6,343 |.oviiiiiiiiiins e 232,375 [evvvvvrrnnnnnnnn foviiins o e 1,125 |. 08/25/2036 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02147B-AA-3 [ 772 CI A1 6.000% 04/25/37 ......ccevvvnvrenenn | unnnns . 03/01/2023 . |Paydonn .....euevviviiinnnns Jovvninnniiiiiiinees foeeneeeens 1,198 [ 17,786 |ovevvveeens 10,005 [o.eevenneeee L O P O N 10,005 [ovvvvvvvriinnnnn fornnnnnns 1,193 |.......... 1,193 [, 209 |. 04/25/2037 . 2.B FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147L-AN-3 [22R Cl 2A3  6.250% 05/25/36 .......ccvvvunveveee | unnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 30,378 [ovvrnennnns 30,378 [ounnnnnne 20,724 |............ L P N (SRR R A2 3 R R 9,654 |.......... 9,654 |l 455 |. 05/25/2036 . |3.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02148J-AJ-6 [39CB Cl 1A9  6.000% 01/25/37 ...eevvvvvvvnnnns | unnnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 14,482 |oooeeeens 18,261 |oveeeeenns 15,468 |............ LT I O P OPOPPPR (S R R R 15,468 [oovvvvvvviiiinnn forinnnnnns (986) [vvvvvvnnns (986) [.evvvvvnnnnnnnns 140 (. 01/25/2037 . |1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02140H-AI-0 [2CB Cl 2A6  5.750% 03/25/37 ..cevvvvnnnvviiinnnn | unnnns . 03/01/2023 . |Paydonn ....cevunirriiinnnn Jevvnninniniiiiiinns Jovviiniiiiiiiis e 268 ..ol 163 [ovvviiiniinnns L P O R M L TR (163) [ovvvvvvnnns [RLCE) ) 4 1. 03/25/2037 . [1.AFM ...
American Airlines Inc LBASS EETC Ser 2017-1 Redemption 100.0000

..023761-AA-7 |CI AA 3.650% 08/15/30 ......evvvvvnennnnnnnnnnnn [eenennn . 02/15/2023 . | uvveiiiiiiiiiiiiiiiiiiiiiiies e e, 415,625 |.......... 415,625 |........... 415,625 |........... 415,625 [o.oiiiiiiiiiins oeviiiiiiiiiins foviiiiiiiiis o e o 45,625 |oooeeiiiiiiies foeiiiiiiiiii o foiiiiien 7,585 |. 08/15/2030 . |2.A FE ....
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Amer Airline PTC Ser 2118 PTT  3.950% Redenption 100.0000
..02376L-AA-3 [01/11/32 wevveiiiiiiiiiiiiiiiiienccenieeeeen | s L 0171172023 . | e i e 60,075 |............ 60,075 |oeeeennnnns 60,150 |oveveunnnnns 60,139 [ s [(CZ ) PR AR [(CZ ) PR AR (S0 7T R FOR R RN R, 1,186 |[. 01/11/2032 . [3.A FE ....
American Airlines Inc LBASS EETC Ser 2016-1 Redenption 100.0000
..02376U-AA-3 [Ser AR 3.575% 01/15/28 ..oovvvvviviininnniniinn | s L 01/15/2023 . | eeeeeeieeiieeeeieeeees i e 25,525 |......oeeees 25,525 [oeeiiiiine 26,036 |............ 25,921 [ooeeiiiiiiiiiins o (1S ) FR R (IS O R 25,525 |ociiiiiiiiiiins e e e 456 |. 01/15/2028 . |2.A FE ....
American Airlines Inc LBASS EETC Ser 2013-1A Redemption 100.0000
..023772-AB-2 [4.000% 07/15/25 ...ovvvviiiiiiiiiiiiiiiniiinniiiinn | s . 01/15/2023 . | .. U O N 116,415 |........... 116,415 |ooeeeennen. 110,589 |o.eeennnnn. 114,389 | v 2,026 |eeeveniiiiiiinn e 2,026 |eeeeeiiiiiiiinn s L (TR T O ) A NN 2,328 |. 07/15/2025 . [4.C FE ....
American Airlines Inc Secured Ser AA  3.150% Redemption 100.0000
L02377L-AA-2 [08/15/33 oevveniiiiiiiiiiiiiiiieeecriieeeeen | s L 02/15/2023 . | eeeeeeeiiiieeeeeieiieeees | e 244,292 |........... 244,292 |.eeennnnn. 244,292 |..ouennnnn. 2.7 2 2 O O N Y AR RN 72 70 R R R NN 3,848 |. 08/15/2033 . |2.A FE ....
American Airlines Inc LBASS EETC Ser 2013-2 Redemption 100.0000
..02377U-AB-0 [4.950% 01/15/23 ...cevvvvnniiiiiiiiiiiiiiiiiiieees | s L 01/15/2023 . | eeeeneeeeiiieeeeeeiieeees i e 1,127,743 |........ 1,127,743 |........ 1,127,743 |........ I /20 T O O O O R AR L VA T O FOURUUR IR RN 27,912 |. 01/15/2023 . |3.B FE ....
American Airlines Inc Secured Ser A 3.500% Redenption 100.0000
..02378M-AA-9 [ 08/15/33 ..eevvnriiiiiiiiiiiiiiiieeceieeen | s L 02/15/2023 . | eeeeeeeiiiieeeeeieiieeees | e 494,013 |....ooeeens 494,013 |........... 494,461 |........... 494,366 |......ccooeeeenn fooriiinnnnn [ReiSK) T FO R [ReiSK )TN A E 494,013 [oooeeiiiiiinnes oo [ s 8,645 |. 08/15/2033 . |3.A FE ....
American Airlines Inc Secured Ser B 3.850% Redemption 100.0000
..02379D-AA-8 [08/15/29 ...eevvriiiiiiiiiiiiiiiiineeeciiieeeeen | s L 02/15/2023 . | eeeeeeeiiiieeeeeeeiieeees i e 119,879 |[........... 119,879 |oeeennnnn. 120,575 |ooveeeennns 120,388 [oeveiiiviiinnns o [RST0ES) S R FR [KST0ESD S R F LICIR: 74 I PO AR RN RN 2,308 |. 08/15/2029 . |4.B FE ....
American Home Mtg Inv Tr RMBS Ser 2004-3 Cl
..02660T-BQ-5 [6A1  4.452% 10/25/34 ...ocovvvvnniiiiiiiiinieiinn | s . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 1,857 |oeeeennns 1,857 |oeeeninnns 1,834 | 1,846 |ovveeiiiiiiies o [ Y LU O N 1,857 [ooeeeiiiiiiiines [ o [ 12 . 10/25/2034 . |1.A FM ...
American Home Mtg Inv Tr RMBS Ser 2005-2 Cl
..02660T-ER-0 [5A1  5.564% 09/25/35 ....coevvvvnnviiiiiinininees | s . 03/01/2023 . |Paydonn ....cevuveviiiinnnn Joevvnininiiiiiins foeneens 7,565 [oeeiiiinnns 7,565 |oieiiennnns 7,529 [ooeiiiinnnnns A R R, 7 R O, k<7 FO F LSS U KPP ERRR R RN 40 |. 09/25/2035 . |3.A FM ....
American Home Mtg Inv Tr RMBS Ser 2005-3 Cl
..02660T-GB-3 [3A1  5.620% 09/25/35 ....ceevvvnniiiiiininniiiins | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 27,050 foeerienns 27,050 |....coennnns 27,050 |....covnnnns PV R O R R R R 05 V1 R O R R 85 |. 09/25/2035 . |5.A FM ....
American Home Mtg Inv Tr RMBS Ser 2007-3 Cl
..026935-AR-7 [3A1  5.545% 09/25/27 .....ccevvvnviiiiiinininnes | s . 03/27/2023 . |Paydomn ....cvuenvviiiinnnns Jeevnnniieiiiiinnes feeeeeeiiiinns 982 | 982 |oiiiiiiiinns 982 |.ooviiiiiens 2 O O R N L1 7 R N RN 4 |. 09/25/2027 . |1.A FM .
AnchoragePermit Ctr Bldg Ls Tr CTL  6.340% Redenption 100.0000
..033348-AA-7 [02/15/25 .eevvvviiiiiiiiiieeiie s | s L 03/15/2023 . | eeeeeeiiiiieeeeeeeieeeees e e 4,491 |l 4,491 ... 44,788 |............ L7077 A O RN (L5 PR AR (L5 PR AR A.891 [ o e e 447 1. 02/15/2025 . |1.B ........
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI A1 2.466% 12/25/59 . P ISR . 03/01/2023 . | Paydown ... . 12/25/2059 . |1.A ........
Angel Oak Mortgage Trust
..034651-AA-9 [4.750% 09/26/67 ...evvvvvvviinnnniiiiiiiniiinieiiinn | s . 03/01/2023 . | Paydown ... 642,219 624,472 |.... ....642,219 |.. . 09/26/2067 . |1.A FE .
..037833-BU-3 [Apple Inc Sr Nt  2.850% 02/23/23 .....ccvvvve | uunnnns . 02/23/2023 . |Maturity . ..3,000,000 ..2,996,790 |........ 2,999,928 |.... .3,000,000 |.. . 02/23/2023 . |1.B FE .
Arivo Accept Auto Ln ABS Ser 2022-2A Cl A
..04047J-AA-3 [6.900% 01/16/29 ....eeeeeeeeeieeeeeeeieeeeeeenns | s . 03/16/2023 . |Paydomn .ccevuueeeeennnnns Joemnnieeeeeeniiees feeeeee.. 533,795 [l 533,795 |....nnnn. 532,496 |........... 532,535 ceeeeeeininies feeeeees 1,260 [ooeeeeeeiiiieeee foreeeennnn 1,260 [ooeeeeeiiiieeee oo 533,795 . 01/16/2029 . |1.C FE .
Asset Backed Securities Corp RMBS Ser 1999-
..04541G-AL-6 [LB1 CI B1  8.028% 06/21/29 ....ccvvvureeeeennnn | s . 03/21/2023 . |Paydomn .cevveeneeeeennnis Jeeennieeeeeenniees e (<] I (S R FERPTUUPRTRRURI URRPRRRRRRUI RPN (5] I ORI TR (5] I PO P (5] 1 PO ISP FOTPPR ISP 1. 06/21/2029 . [1.A FM ....
Asset Backed Securities Corp RMBS Ser 2000-
..04541G-AS-1 [LB1 ClI AF6  7.615% 03/21/29 ....cevvvreeeeeeen | unnnns . 03/01/2023 . |Paydomn .cevvuuneeeeeennis Joeeeniieeeeeeniees feieeeeens 7,356 [oeeeeeeenes 7,356 |eeeennnannns 7,643 |ooeeenes A T T AR 28 eeeiieeeeenn e LT PO ISP 7,356 [oeeeeennieeeeen foeeemmmnieneee oeeemmiieeeees e 90 |. 03/21/2029 . |[1.A FM ....
Asset Backed Securities Corp RMBS Ser 2004-
..04541G-MC-3 [HE7 CI M1 5.820% 10/25/34 ......eevvvvvnnnaees | s . 03/27/2023 . |Paydomn .cevveeeeeecenniins Joenneeeeeenieeee feeeeeeeens 65,640 |............ 65,640 |............ 61,414 |............ 63,525 |.oeeiieiiiiiies e 2,115 | s 2,115 e eeeens 65,640 |evvuiiiieiienn eerrnnieeeeenne eerneeeeeees e 429 . 10/25/2034 . [1.A FM ....
Asset Backed Funding Cert RMBS Ser 2002-SB1
..04542B-AS-1 [CI M1 5.006% 10/25/31 ...oeeevvrnieeeeeennens | s . 01/01/2023 . |Paydomn eeevveeeeeeeennns Jeenneeeeeeiieees feeeeeeeens 21,739 |eeeens 21,739 |t 21,687 |oeeennnes 21,687 |oeeeeeeeeeenies e L7 IO ISP, (57 FUUTTTT IRUTT 21,739 [ oo e e . 10/25/2031 . |[1.A FM ...
Asset Backed Funding Cert RMBS Ser 2003-CB2
..04542B-ClI-0 [CI M1 4.266% 10/25/32 eevveeeeeeennieeeeennn | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 15,691 |[..occenennns 15,691 |oeeeeennnnns 15,690 |oeevennnnnns 15,658 |evveeieeeeennn eennieeeees KT IO ISP, T IO IR 15,891 |oveeeeeeeiines ereneeeeeeenes foeeeeeeniiies e 44 |. 10/25/2032 . |[1.A FM ...
Asset Backed Funding Cert RMBS Ser 2005-AQ1
..04542B-MU-3 [Cl A6 4.780% 06/25/35 .....cceeeeemennaeeeeennnn | s . 03/01/2023 . |Paydomn .cevvveneeeeeennis Joeeeniieeeeeeniees e 1,526 [ooeeeeennnnns 1,526 |oeeeenenns 1,458 | 1,508 |oeeeeeeeiiniies foeeeeeennes 3 IO ISP, P 3 PO ISP 1,526 |oeeeeniiieeenns Joevennieeeeeene Joeeeniieeeeeens e 10 |. 06/25/2035 . |[1.A FM ...
Avid Automobile Rec Trust ABS Ser 2023-1 Cl A
..053680-AA-5 [6.630% 07/15/26 .....eeeeeeeeeeeeeennieeeeennns | s . 03/15/2023 . |Paydomn .ccevvuneeeeeennnnn foeeennieeeeeenies s 242,569 |..eoennnnns 242,569 |........... 282,561 [oeeeeeeiiieeeeeiis e e /A PO FUPR A PP IO 282,569 .ooeeeeiiieee oo e 983 |. 07/15/2026 . |1.A FE .
BSIP LDAC Issuer LLC Sr Sec Nt Brookfield Redempt ion 100.0000
..05595#-AA-4 [Landmark  5.240% 02/28/34 .......cccvvvieeeeeen | uunnnns L 08/31/2028 . | eeniiiiiiiieeieiiiiinnenes s e 41,250 |eeeeennnnnns 41,250 |ooeeeennnnns 41,250 [.oeeeennnnns 41,250 [ooeeiiiiiiieeen oeeemnnineeeees e e e s 1,250 [ o e e 360 |. 02/28/2034 .|2.B PL
Bway Mortgage Trust CMBS Ser 2013-1515 CI A1
..05604F-AA-3 [2.809% 03/10/33 ..eevreeeeeieennieeeeeennneeeeee | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 62,111 [............ 62,111 | 64,392 |............ 63,174 |oeeeeiiieiee oeeennnn (1,083) [oeeeeeeeeieene foreeees (1,083) [oeeeeeiiiieee foreeeeeennns (-7 1 1 I O FOURURP FSUPRRPRR ISR 298 |. 03/10/2033 . |1.A ........
Banc of America Funding Corp RMBS Ser 2003-3
..05946X-DL-4 [Cl 1A7  5.500% 10/25/33 .....eoieieerennnannnenee | unnens . 03/01/2023 . |Paydomn .eevvuueerrernnnns Joorennnnareennnnns Jorninnaaeees 8,027 f.iiiiinnnnns 8,027 |ieereiiaens 8,085 |..oevuuunnnns 8,040 |ievviiiiiiiinn freennnnnnns QKN PR AN (13) Joeeemmneeeemnns Jvnnnnaaees 8,027 |oueuiiiiiinins ovennereeennnns Jonneneeeeniiins Jeeeiaeeeeeiennnns 74 |. 10/25/2033 . |1.A FM .
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Banc of America Funding Corp RMBS Ser 2005-8
..05946X-Y7-2 [Cl 2A8  5.750% 01/25/36 ....evvvvvvvinnnnninnnnn | unnnns . 03/01/2023 . |Paydonn .....euunviviiiinnnn Jevvniiiniiiiiiins feneeeens 5,086 [.ooeiienne 7,945 [ooooiiiiinnns 7,852 [ooeiiiinnnnns /%7 R R R R R R - RO RN (2,516) |........ (2,516) |.eevvenninnnnns 80 |. 01/25/2036 . |1.F FM ....
Banc of America Funding Corp RMBS Ser 2007-A
..05952D-AB-4 [Cl 2A1  4.921% 02/20/47 ...oovvvvvvvvininnenees | s . 03/20/2023 . | Paydown ... .. 17,492 ... 17,492 ...16,362 |.... 17,492 .. . 02/20/2047 . |1.AFN ...
Bank of America Mtg Securities
..05952H-AJ-8 [1 Cl 1A9  5.750% 03/25/37 ...evvvvvvvvvvnnnnnens | nnnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 1,00 [oooiiennnns 1,09 | 1,039 | 0 O N S R (RN A R R (72 R L5 9 |. 03/25/2037 . |4.A FM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 1 Cl 1A9  5.750% 03/25/37 ...ovvvvvvvvinnnnnnnns | nnnnns . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins foeneens 3,95 | 3,925 [oiiiiiinnns 3,922 [oooiiiiinnnns FC TR T S R R R R R TR T A R, 10 [ 10 [ 33 . 03/25/2037 . [4.C FM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-BR-9 [ 1 CI 2A5  5.750% 01/25/37 ..evvvvnivviiinnens | ennnns . 03/01/2023 . |Paydonn .....euevvriiiinnnn Joevenninneiiiiiins o 2,791 oo 4,523 |ooiiiinnnns 4,072 |oeeeiinns 2 O O ) AN 4,072 |ooeeiiiiiiiieen o (1,281) ... (1,281) [oeeeiiiiininnnns 43 [. 01/25/2037 . [3.A FM ....
BANK CMBS Ser 2020-BN29 CI A1 0.549%
L.08541T-AY=5 [ 11/15/53 ..ovveniiiiiiiiiiiiiiiieeecciieeees | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 14,317 |oooeeennnns 14,317 o 14,317 | 14,316 |ovvvviiiiiiiinn Joevviieeeeens L O AN L R LR A O N Y A 13 | 11/15/2083 . |1.A ........
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AB-5 [NQM1 CI A2 4.500% 07/25/52 ...ccvvvvnnvvvvvnnnn | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 78,506 |............ 78,506 |oeeeuunnnnns 75,528 |..ccovvnnnns 75,568 |..cccvvvniiiinnn foeeeinnnnn 2,938 | e PR O R 7510 T R RO R RN 607 |. 07/25/2052 . |1.C FE ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 [ INV1 CI AT 4.466% 02/25/62 ......oeevvvvvnnes | uunnnns . 03/01/2023 . |Paydonn .....eeuevvviiiinnnn fevenniininniiiiins feninns 556,104 |........... 556,104 |........... 556,096 |........... 555,948 |oveiiiiiiiiiins o L LSIS T PO AR LIS PR AR £515 T (1 ) R R 4,664 |. 02/25/2062 . |1.A FE ....
Babson CLO Ltd CLO Ser 4A CI B 7.509% NLIC S/A Pension Risk
..06763H-AC-0 [10/20/34 ...ovvvriiiiiiiiiiiiiiiieeeecciieeeen | s . 03/03/2023 . | Transfer ......cccceeeveeee Joovvvnnininniinnnns Jovnenn 2,450,000 |........ 2,450,000 |........ 2,450,000 |........ 81 O R R RN PRSIV V[V RN RO RN R 54,742 |. 10/20/2034 . [1.C FE ....
Bear Stearns ABS Inc RMBS Ser 2003-AC5 Cl A2
..07384Y-MB-9 [5.500% 10/25/33 ...cevvvvvniiiiiiiiiiniiiiiiiiieees | s . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Jevvniiniiiiiiiins feeneens 3,627 [oeeiiinnnne 3,627 |eeerinnns 3,638 |eeevennnnnns FC TV [ O F (£ PR AR (5 F AR [P U KPR R RN 33 |[. 10/25/2033 . [1.A FM ....
Benchmark Mtg Tr CMBS Ser 2020-B19 CI A1
..081621I-AY-2 [0.628% 09/15/53 ....evvvviiiiiiiiiiiiiiiiiieeeees | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 28,208 |............ 28,208 |............ 28,208 |............ 28,205 |ooiiiiiiiiiiiien e L O PN L3 P A (01T RN RN RN R 31 |. 09/15/2083 . |1.A ........
Benchmark Mtg Tr CMBS Ser 2020-B18 CI A1
..08163A-AA-1 [0.875% 07/15/53 ..oevvvniiiiiiiiiiiiiiiiiiiiieiiinn | s . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 57,797 |oeeeeinnns 57,797 |oovvvinnnnns 57,79 |..ocvvvennns ST L- T PO RN [ Y U S AN LSV £ R F R R 88 |. 07/15/2083 . |1.A ........
Blackrock DLF IX CLO Ser 2020-1 CI W  2.500%
0926 TW-AN-4 [ 07/21730 wevvvniiiiiiiiiiiiiiiiiinenccinineeeeen | s . 01/21/2023 . |Paydonn ....eeevvvvviiinnns Jovvniiniiiiiiiiinens foeeieeeens 65,382 |....coo... 65,382 |......oeennn 65,382 |.....cevnnnn (G152 R O R R (SIS 7/ U R R R 418 |. 07/21/2030 . |4.B FE ....
BRAVO Residential Funding Tr RMBS Ser 2023-
.. 10568M-AA-2 [NQM1 CI A1 5.757% 01/25/63 ......evvvvvnnnes | annnnns . 03/01/2023 . |Paydonn ....ceuunviriiiinnnn Jevvnninnnnninninns foveenn 116,633 [ 116,533 [l 116,533 | [ e e e e o BRLCTRCK X T R FORRRRURR RN RN 794 |. 01/25/2063 . |1.A FE ....
BRAVO Residential Funding Tr RMBS Ser 2023-
..10568M-AB-0 [NQM1 CI A2 6.350% 01/25/63 .....evvnvrvviinnnns | unnnns . 03/01/2023 . |Paydown .......covererinnnnn s s T4 5 R R O [ N R [ R R, AT 7 U R R R 223 . 01/25/2063 . [1.C FE ....
Brunswick & Glynn Co Dev Auth CTL Rev Lease Redenption
.. 117017-AB-9 [Bd Ser 2001-B  6.260% 02/15/23 .........ccvvvue | unnnns L 02/15/2023 . | eveeieiiiiieeeeeeiiieeeees i [eeen.... 166,083 [...........166,033 ...l 151,112 | 165,769 [ [ 264 [ e 264 [ [ L (CICT VX T R AU RN RN 5,197 |. 02/15/2023 . |1.B ........
Brunswick & Glynn Co Dev Auth CTL Rev Lease Redemption
. 117017-AC-7 [Bd  5.980% 01/15/24 ...ovvvviiiiiiiiiiiiiiiins | s L 01/15/2023 . | eveeeeiiiiieeeeeiieeeees | e 241,486 (Ll 241,486 ...l 240,486 il 241,486 | [ [ [ [ [ PN I ) U R 7,220 |. 01/15/2024 . |1.B ........
CDC Mortgage Capital Trust RMBS Ser 2003-HE2
..12506Y-BE-8 |CI M1  6.045% 10/25/33 ... [ U . 03/27/2023 . | Paydown ... 7,576 |.. . 10/25/2033 . |[1.A FM ...
Countrywide Home Loans RMBS Ser
.. 12544A-BM-6 [1A36  5.750% 02/25/37 ...evvvvnvvviiininiiiniinn | nnnnns . 02/01/2023 . |Paydomn ...ccvvunveriiiinnnn Joevvninnieiiiiiinns foreenneeiiiiiine foeniiiiin (3) oo () e () [ (D) s e e (D) s e (<) PR AN I [T PO . 02/25/2037 . |[1.AFM ...
CIT Group Home Eq Loan Tr RMBS Ser 2003-1 CI
.. 12558M-BM-3 (M1 5.170% 10/20/32 . N R, . 03/01/2023 . | Paydown ... . 10/20/2032 . |[1.A FM ...
Citimortgage Alternative Ln
..125660-AA-1 [A1 CI A1 6.000% 01/25/37 ..cevvvvnnnivviinnnns | nnnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 19,133 [ooeeiinee 22,928 |.cooeenne 19,210 |oveveennnnns 52 O O ) NN 19,210 [ovviiiiiinns foveeniiinnns (V20 . (V40 ) . 216 |. 01/25/2037 . |1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 ...ovvvvnvvvvvnnnnns | nnnnns . 03/01/2023 . | Paydown ... 6,955 . 02/25/2037 . |[1.AFN ...
Credit Suisse Mortgage Trust RM
..12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 .....coevvvvvvnnes | unnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 131,196 |........... 131,196 [.......... 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 ........
Comm Mortgage Trust CMBS Ser 2013-SFS Cl A2
.. 12625E-AC-3 [2.988% 04/12/35 ...ovvvvvnniiiiiiiiiiiniiiiiiiieees | s . 03/01/2023 . |Paydoun ......euvvevriiinnnn fevvnninnieiiiiins feunes 20,000,000 |....... 20,000,000 [....... 19,880,165 |....... 19,978,442 |.oovvviiiiiiiinn oeeennndd PR 0 R R AR R RN 20,000,000 [oueeeeriivnnnns fooeerriiiiiiens feornieiiii e 149,354 |. 04/12/2035 . [1.A ........
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290%
. 12644%-AC-1 [12/15/26 oevveniiiiiiiiieieciiiecieeen | s . 03/17/2023 . |Various ........cceeeevvenee foevvnnnnnnniinnnnns fovienns 166,390 |[........... 166,390 [oeeeennnnn. 166,390 |ovveennnnn. G0 0 O O N N AR RN QL (CICTREE VI R AU R NN 2,025 |. 12/15/2026 . |1.B ........
CTL Cap Tr CTL Ser 2005-6 Orange County
.. 126440-CC-7 [5.880% 04/05/25 .. .evvvvniiiiinniiiiiiiiiiiiiiies | nnnens . 03/05/2023 . |Various .......cceeeeniines foovennnnninniinninns Joviinnns 965,266 |........... 965,266 |........... 965,266 |........... 965,266 [.....coooeviine fooviiiiiiniins foviiiiinins i i e 965,266 |.....ooiiiiiins oviiiiiniiiins oiiiniiiiin i 9,475 |. 04/05/2025 . [1.B ........
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CTL Cap Tr CTL Ser 2007-3 Alaska 0CS ~ 6.010%
.. 126448-CM-5 [08/31/23 ..evvvniiiiiiiiiiiiiiiiinceeceiieeeen | s . 03/15/2023 . |Various ........cceeeevvenns foovnnnennenniinnnnns Jonenns 194,612 |........... 194,612 |........... 194,612 |........... S O O R R e P R N 1,953 |. 08/31/2023 . |1.D ........
Credit Suisse Mtg Tr RMBS Ser 2021-RPL2 Cl
..12656T-AB-4 [ATA 1.115% 01/25/60 ......cevvvvvvvivinnninnees | nnnnns . 03/01/2023 . | Paydown ... ... 96,896 ...96,8% ...9,8% |............96,880 |.... ..96,89% |.. . 01/25/2060 . [1.A FE .
CVS Caremark CTL Wells Fargo Bk NIl 7.870% Redemption
.. 12665%-AA-9 [ 10710731 ..eviiiiiiiiiiiiiii i | s L 03/10/2023 . | eereiieiiiieeeeeeeieeeees i feee 28,079 [ooeoenee 28,079 |.....oevnens 28,079 |....covvnnnn 07 R R N R R R (A O O U N 369 |. 10/10/2031 . [2.B ........
CVS Heal th Corp LBASS PTC Nt~ 6.036%
..126650-BP-4 [ 12/10/28 ....oeviiviiiiiiiiiiiiiiiinieciinieeeenn | s . 03/10/2023 . |Various ........cceeeeerenns foevvnnnnenniinnnnns Jonnns 114,005 |........... 114,005 |o.eeennnne. 131,550 |.ooeveeeens 121,355 | s (7,350) |evveeeiiieiinns fovninns (7,350) |eveeenniiiiiens fernnninnnns 114,005 . 12/10/2028 . |2.B FE ....
CVS Health Corp LBASS PTC Nt ~ 6.943%
.. 126650-B0-2 | 01/10/30 ..vvvvvvvvvrnnininiiininininiiiniiiiiiiiniins [ oo . 03/10/2023 . |Various ........ccceeeereens fovvnnnninniinnnnns Jovenns 647,383 |........... 647,383 |........... 601,339 |.......... 628,081 |.oevveniiiiinnnn ovnennnns 19,302 |oovvveiiiiiiiens i 19,302 |oovvveiiiiiiiies e, 647,383 . 01/10/2030 . (2.B FE ....
CVS Health Corp LBASS PTC Nt 7.507% Redemption 100.0000
..126650-BS-8 [01/10/32 ..eevvviiiiiiiiiiiiiiiiiiinieciiiieneeieen | s . 03/10/2023 . | eeeenieeiiiiieeeeeeeiieeees i e 178,934 |........... 178,934 |........... 195,676 |.......... 187,850 |oevvvvvvviiiinnn fovnnnnns (8,916) [cuvvvvvvvnnninnn s (8,916) [cuvvvvvvvnnninnn e 178,934 . 01/10/2032 . |2.B FE ....
CVS Health Corp ABS PTC Nt  4.704% 01/10/36 Redemption 100.0000
L A2665U-AA-2 [ oeeeie e | s . 03/10/2023 . | .. ....49,594 ... 49,594 ...49,594 |............ 49,504 |.... ..49,5%4 |.. . 01/10/2036 . (2.B FE ....
CWABS Inc
. 126673-D0-2 [12/25/34 .ovvvviiiiiiiieiis | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 43,300 |o.eeennnnnns 43,300 |......oeeens 43,202 |............ 43,202 [ooiiiiiiiiies o L1 O O, L1 2 PO A L 1 O P 201 | 12/25/2034 . [1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-4S-1 [7CB CI 2A7 ~ 5.500% 03/25/38 ......evvvvvvvvnnnns | unnnns . 03/01/2023 . | Paydown ... . 03/25/2038 . |4.B FM
Countrywide Alternative Ln Tr Rl
..12667F-5L-5 [6CB CI 1A9  5.500% 04/25/35 .....evvvvnvvvvinnnn | unnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 20,196 |oeeeennnnns 29,354 [ooeeienne 18,860 [............ L0 R R Y R (R RN 18,860 [ooeeeeeiiiiiins |oeeens 10,336 |........ 10,336 [oovvevnnnnnnnns 288 |. 04/25/2035 . [1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-5L-5 [6CB CI 1A9  5.500% 04/25/35 ....cevvvvnvvvvvnnnn | unnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 43,79 |oeeennnnnns 44,031 |......oeeees 43,617 [.oovvenennns L L O R R LN U A 77 |l 77 |l 432 |. 04/25/2035 . |4.A FM
Countrywide Alternative Ln Tr RMBS Ser 2004-
. 12667F-MX-0 [ 1472 CI A11  5.500% 08/25/34 ......coevvvvvvnnn | uunnnns . 03/01/2023 . |Paydonn .....euuvirriinnnnn Jevvnniiniiiiiiinns feeneens 2,418 [ 2,418 | 2,304 [..oooeinnnnns P Y/ R R (5] I PR RN L I O A 248 | s e o 33 |. 08/25/2034 . [1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2004-
..12667F-PG-4 [20T1 CI A3 6.000% 09/25/34 .......ceevvvvnnees | uunnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 22,367 |oernnnnnnnn 22,367 |ooeeeennnnns 2,626 |............ P2 PO A (A D) AT RN (A D] T 7 O P 224 (. 09/25/2034 . [1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D2-6 [32T1 CI A5  5.500% 08/25/35 ...cevvvvnnvvvinnnn | unnnns . 03/01/2023 . |Paydomn ....ceunvviriiinnnns Jovvnniniiiiiiiinnes feeeeeeiiiis L I 45,646 |............ 31,219 [ooiieeennns L2 P R (SRR R 31,219 [ |oeens (31,218) |....... (31,218) [oeevvreeieeens 323 |. 08/25/2035 . [2.C FM
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D3-4 [32T1 ClI A6  5.500% 08/25/35 .....eevvvvvvivnnnns | unnnnns . 03/01/2023 . |Paydonn ....ceunvriiiinnnns Joevnnninniiiiinees feeeeeeiiii L I 45,592 ... 21,677 |eernnnne 2T O O i O O 21,677 |oveeeeeeeieeeees eveees (27,676) |....... (27,676) |cevvvverennnnnns 323 |. 08/25/2035 . |1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D3-4 [32T1 CI A6  5.500% 08/25/35 ......evvvvvvinnnnns | nnnnns . 03/01/2023 . |Paydomn ....ceuuvvriiiinnnns Jevvniniieiiiiiinees feeeeeeiiiis L I 40,150 |......oeeens 31,428 |.......eeen. L P N (SRR R 31,428 [ | (31,427) |....... (31,427) |.eoeeeeeeees 284 |. 08/25/2035 . |5.A FM
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-FD-0 [18CB CI A7 ~ 5.500% 05/25/35 ........ovvvvvvnnnns | unnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 93,484 |...oennnnnnn 93,484 |............ 80,689 |..evuunnnnnn 80,689 |ovvuiiiiiiinins orennnns 12,796 [ooeeivviiiieens o 12,796 [oovvevviiiiiinns foeeeiins e O P N 830 |. 06/25/2035 . [1.A FM .
CWABS Inc RMBS Ser 2006-H Cl 2A1B  4.834%
.. 126686-AC-8 [ 11/15/36 ..evvvniiviiiiiiiiiiiiiiineciiiieeeinn | s . 03/15/2023 . |Paydonn ...ccevvnvviiinnnnn fevennininniiiins o 104,962 |........... 104,962 |............ 36,338 |......cennnn 36,338 |.eeiieiiiiiiinn [eeeennnn 68,624 |oeviiiiiiiiis s 68,624 |...ooovviiiiiins ferniininnns L O N N 3,367 |. 11/15/2036 . [1.A FM .
CIMBS Inc RMBS Ser 2005-85CB Cl 2A3  5.500%
.. 12668B-EH-2 [02/25/36 ...cevvvnniiiiiiiiiiiniiiii s | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 110,175 |ooeeeeeens 104,885 |o.oeeennnnn. [SX 0 A R LS O O R RO BATT | v 16,998 |........ 16,998 [....ovveeee. 1,064 |. 02/25/2036 . [2.C FM
CIiMBS Inc RMBS Ser 2006-4CB Cl 2A6  5.500%
..12668B-0A-4 [04/25/36 ....oevvvniiiiiiiiiiiiiiiiieeeiniees | s . 03/01/2023 . |Paydonn .....euuvvevriinnnnn Joevvnniiniiiiiiins feeneens 5113 [eeiiiinne 5,113 s 4,667 |oeeevennnnnns L O O R AN LT PO L7 LI 47 [. 04/25/2036 . |4.A FM
CIMBS Inc RMBS Ser 2006-6CB CI 1A4  5.500%
L 12668B-RZ-8 [05/25/36 ...cevvveniiiiiiiiiiiiiiiiineecinines | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 25,898 |.cooeennn 27,674 |.....ooenens 23,753 |[oeeiiiinnne P B T R R (R R (RN RN ANV T RN RO 2,146 |oeeenns 2,146 |l 260 |. 06/25/2036 . [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 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,238 |oeeeeiene 4,238 |.ooooiennnns 4125 [oooiiiinnnnns L (VI R A 51 O O, [ 0 PO A L . S RN 55 |. 12/25/2035 . |4.C FM
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 [5.500% 08/25/35 ....cevvvvniiiiiiiiiniiiiiiiiinees | s . 03/01/2023 . |Paydonn ...ccevunveriiiinnnn fevennininieiiiins Jeeeeinnn L. P 2 | [ P LT S N RN LI O N L O A R RO . 08/25/2035 . [1.A FM .
Countrywide Home Loans RMBS Ser 2005-6 CI
..12669G-TD-3 [1A14  5.250% 04/25/35 ....oovvvvvnnvviiiinnninees | nnnnns . 03/01/2023 . |Paydonn .....euevveiiiinnnns Jovvninniiiiiiiinees foeeeeeeens 40,156 |............ 40,182 |......oeeens 38,586 |............ L 1 O O R R B O A, 1,569 |.......... 1,569 [ovvvvveiiinnnns 352 |. 04/25/2035 . |4.C FM
CVS Lease-Bkd PTC Ser 2017 Priv PI Tr Redemption 100.0000
.. 12702%-AA-4 [3.901% 10/10/39 ..oevvvviiiiiiiiiniiiiiiiiinieiiinn | s . 03/10/2023 . | eeeeniieiiiieeeeeenieeees i e 165,313 |oeeennnnns 155,313 |...ooeeeens 155,313 |.oooeeennns LIS 1 O O R RO 7R 2 O O 1,011 |. 10/10/2039 . |2.B ........
CTL Tr CTL Ser A 2019-3 Boston U LDN ~ 3.789% Redenption 100.0000
L 127148-AC-2 [06/15/35 ovvvvnniiiiiiiiiiiiiiiiiiciiinnees | e L 03/15/2028 . | .euiiiiiiiiiieeeiiiiieeeees | o 62,313 |.coeeinns 62,313 [....oienens 62,313 [..oiieennnns 62,313 [ v fovveiiinns foviiinins v i, 62,313 [oooiiiiiiiiiies o e e, 394 |. 06/15/2035 . ]1.D ........
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CTL Cap Tr 2019-23 Tr NYU-London ~ 3.228% Redenption 100.0000
.. 127268-AA-4 [ 07/15/30 wevvvniiiiiiiiiiiiiiiiinceini e | s L 03/15/2023 . | eeeeieiiiiieeeeeeeiieeees i e 483,916 |........... 483,916 |........... 483,916 |........... R R O R RO L2 TR (I R R R R 2,617 |. 07/15/2030 . |1.D ........
Campbel | Soup Co Sr Nt Ser 5Y  3.650%
L 134429-BE-8 [ 03/15/23 .vvviiiiiiiiiiieiis | s . 03/15/2023 . | Maturity ...oooovvvnininns Joovvininiiiiiiiis e 2,000,000 |........ 2,000,000 |........ 1,997,020 |........ 1,999,870 |ovvveviiiviinns Jovnenennens LU O RN KU O AR 2,000,000 [oeeririvnnnns fereiiiriiiniens feeiiiiii e 36,500 |. 03/15/2023 . |2.B FE ....
Vel s Fargo Securities
..14149Y-AY-4 [Cardinal Health Inc Sr Nt ~ 3.200% 03/15/23 |....... . 03/09/2023 . |LLC wevvviiiiiiiiiiiiiiiins v e 9,996,500 |...... 10,000,000 |........ 9,979,300 |........ 9,999,523 |ovvviiiiiiiinnn e X R A X 0 R RN 9,999,961 [o.vvvvvvvrinnnnn fornnnnns (3,461) |........ (3,461) |oevvnnnnns 154,667 |. 03/15/2023 . [2.B FE ....
Cardinals Bal lpark LLC Sr Nt 5.770% Redenption 100.0000
L 141558-AB-6 [ 09/30/27 oevvvniiiiiiiiiiiiiiiiieeieeen | s . 03/30/2023 . | eeeeneieeiiiiieeeeeennieeees v e 659,929 |........... 659,929 |.......... 661,791 |.......... 660,577 |..ooooeeiiiiiies et (G2 1 PO R [(CE2<) 1 PO 659,929 [.oovviiiiiinins [ [ s 19,039 |. 09/30/2027 . |2.A ........
CarNow Auto Receivables Trust ABS Ser 2023-1A
. 14367R-AA-6 [Cl A 6.620% 12/16/24 .....ovvvvvnniiiiiiiines | s . 03/16/2023 . |Paydonn .....eeunvvviiiinnnn foevenniininiiiiins fenns 537,121 |........... 537,121 |........... LS (17T R N (RN LT PO AN LT PR 537,121 . 12/16/2024 . |[1.A FE ....
Catalyst Old River Hydro Sr Sec Nt  4.000% Redenption 100.0000
.. 148888-AA-4 [ 11/30/29 ..evvvvniiiiiiiiiiiiiiiiieceieeen | s L 03/31/2023 . | eeeeieeiiiiieeeeieieeeees i e 423,790 |.eeeennnns 423,790 |........... 423,790 |.....oeeenn R O O R 423,790 . 11/30/2029 . |2.CPL ....
C-BASS Tr RMBS Ser 2006-SL1 Cl A2  6.056%
.. 14983A-AB-5 |09/25/36 ... P IR . 03/25/2023 . | Paydown ... ... 38,417 2,638 ... ..38,417 |.. . 09/25/2036 . |4.B FM ...
Centex Home Equity
.. 152314-DP-2 [A5  5.495% 07/25/32 ...oovvvvvnniiiiiininnennns | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 16,520 |[....coeenens 16,520 |oveveennnnns 14,658 |ooevveeenn 14,658 [oneiiiiiiiins oo 1,862 [ e 1,862 [ [ 16,520 . 07/25/2032 . |4.CFM ...
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl
.. 152314-D0-0 [A6  6.360% 07/25/32 ...eevvvivvinnnniiiiiiinnnnnes | ennns . 03/01/2023 . | Paydown ... . 07/25/2032 . |2.CFM ....
Centex Home Equity Loan
..152314-EM-8 [MF1  5.863% 01/25/32 ...evvvviviiinnnniiiiiinnn | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 23,140 |oeerennnnnn 28,150 |....covnnnns 20,243 |............ AV R R R R (RN RN 20,243 . 01/25/2032 . |4.B FM ....
Centex Home Equity Loan Tr RMBS Ser 2004-D Cl
..152314-LM-0 [MF1  5.135% 09/25/34 ....covvvvnniiiiiiiiiniiiins | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 44,988 |...ooennnnnn 44,988 |............ 44,970 |....coveeens LT O RN LIS O R LIS R AR LT 0 O R R R 458 |. 09/25/2034 . |1.AFM ....
Chase Funding Ln Acq Tr RMBS Ser 2003-C1 CI
..161542-C0-6 [ 1M1 4.240% 08/25/32 ...ovvvvnnivviiininiieiiinnn | s . 03/01/2023 . |Paydonn .....euevviviiinnnns Jovvninnniiiiiiinees foeeneeeens 86,070 |....cevvnnns 86,070 |oeevunnnnns 86,066 |............ 85,929 [ooiiiiiiiiinns [ [ [ [ e R T R A R NN 853 |. 08/25/2032 . |1.AFM ....
Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl 1A6
. 172973-W5-4 [5.500% 07/25/35 ..ovvvvvvniiiiiiiiinieiiinienees | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 27,462 |ooeeennnnn. 27,462 |....coennnns 25,755 |ieeriiinne 26,567 |..ocovniiiiiiinn e 896 |ovveiiiiiiiiins e 896 |ovveiiiiiiiiins e P17/ U R R R 154 | 07/25/2035 . |[1.A FM ...
Citigroup Mtg Loan Trust RMBS Ser 2005-8 Cl
..17307G-H3-5 [3A1  5.500% 09/25/35 ....ccevvvnviiiiinnniniiiins | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 91,946 |oeeeennnnnn 91,946 |............ 89,338 |......ceunnn 90,408 . 09/25/2035 . |[1.A FM ...
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 .....euunvvviiiinnnn fevvnnininniiiiins o 110,206 |.......... 110,206 |...........112,962 |.......... 110,871 . 09/25/2064 . |1.A ........
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..18976G-AQ-9 [A6 CI 1A15  6.000% 06/25/37 ......cevvvvvvvenn | uunnnns . 03/01/2023 . | Paydown ... ... 69,595 ...84,565 ... . 06/25/2037 . |[1.AFM ...
..205887-BR-2 |ConAgra Foods Inc Sr Nt ~ 3.200% 01/25/23 ... |....... . 01/25/2023 . |Maturity . . 6,840,000 .6,836,036 |.... . 01/25/2023 . |2.C FE ....
Cointmortgage Home Eq Loan Tr RMBS Ser 1995-2
..210750-BF-1 [Cl A5 8.100% 08/15/25 .....ccevvveueeeeennnns | s . 01/01/2023 . |Paydomn .ceeveeeeeeeeennis Joeeeniieeeeeeniees e 2,526 [oeeeeeeeeee 2,526 |.ccoeeennnnnn 2,528 [oeeiieinnnnnn 2,519 . 08/15/2025 . |3.CFM ....
Redemption 100.0000
..212168-AA-6 | Continental Wind Sr Nt  6.000% 02/28/33 .... |....... L 02/28/2028 . | eeeiiiiiiiieneeiinninees e s 723,576 |........... 723,576 |........... 723,576 |....ceen.nn 728,576 [oeeeeeeneieieee foevemmniiieees e e e s 723,576 |eeeeveeeeeeeenn Joevennineeeenne Jeeeniieeeeeenns e 21,707 |. 02/28/2033 . |2.B FE ....
Core Civic of Kansas LLC Sr Secured Nt Redempt ion 100.0000
.. 21872#-AA-5 [4.430% 01/31/40 ooeveeeiieiiiieeeeeeeeeeeen | s L 01/31/2028 . | eeiiiiiiiiiniivinieenes e e 72,844 |............ 72,844 |............ 72,844 |............ T2,844 |.ooeeiiiiiiiie e e e e s 72,884 oo oo s 807 |. 01/31/2040 . |1.F PL ...
Redemption 100.0000
..22357@-AA-9 [Cox Tower Il PTC CTL  5.409% 01/02/40 ....... |....... L 08/02/2023 . | .euniiiiiiiinneeenniiennes e e 72,955 |eeeeiienns 72,955 |oceeieenne 72,955 |.coeeeenne 72,955 [oeeeieeiniiiee oo e e [ [ 72,955 [ooeeeeieiiieee oo s e 659 |. 01/02/2040 . |2.B ........
Redemption 100.0000
..224108-AA-4 | Cox Enterprises Inc CTL  5.720% 06/30/27 ... |....... . 03/31/2023 . | .. 405,365 405,365 |.... . 06/30/2027 .|2.B ........
Credit Accept Auto Loan Tr ABS Ser 2022-3A Cl Wells Fargo Securities
.. 225340-AA-9 [A  6.570% 10/15/32 ...eoiieviiiiiieeeeeriieeeeee | s L 01/17/2023 . |LLC weeeeeeeeieeeeeeeee Jeeeeenieeeeeeies e 5,628,047 |........ 5,500,000 |........ 5,499,618 |........ 5,499,603 |.....cevvvrnies foeeeeeeeiennns LI PO PPN L1 PO 5,499,622 |...coeeeeeennnns [ennnn.. 128,425 |...... 128,425 |..ccoeeeennn 34,128 |. 10/15/2032 . |1.A FE ....
Credit Accept Auto Loan Tr ABS Ser 2022-3A Cl Wells Fargo Securities
.. 225340-AC-5 B 7.520% 12/15/32 ... [P TN . 01/17/2023 . |LLC ..4,169,844 |........ 4,000,000 |........ 3,999,386 |........3,999,379 |...ccoiiiiiiins foerrreeen 20 oo 20 e e 3,999,399 |ooiiieieininns [eennn.. 170,445 |l 170,445 . 12/15/2032 . |1.C FE ....
Credit Acceptance Auto Loan
..22535M-AA-7 [2020-2A CI A 1.370% 07/16/29 ....ceevvvveeeee | unnnns L 01/17/2023 . |LLC weeeeeeeeieeeeeceen Jeeeeneeeeceenes s 110,454 |........... 11,724 |..eeeee 11,699 [o.eenneee. TL721 [ o e e e e ML721 [ e (1,267) . (1,267) [oeeeeeeeennnnns 145 |. 07/16/2029 . |1.A FE ....
Credit Acceptance Auto Loan Tr LBASS Ser
.. 22535M-AA-7 [2020-2A CI A 1.370% 07/16/29 .....cccvvvuaene |uunnnns . 01/15/2023 . |Paydomn oeeveeneeerernnnns Joonnnineeeiniiinees foneeeaeees 27,824 | 27,824 |...ooonnnnns 27,818 |ooveennnnnes 27,828 |ieeiiiiiaiieeen foreennnnaaees | I OO FTTTTTTIIN | I P 27,824 [ Lo s 32 |. 07/16/2029 . [1.A FE ....
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Credit Acceptance Auto Loan Tr LBASS Ser Vel ls Fargo Securities
.. 22535M-AC-3 [2020-2A CI B 1.930% 09/17/29 .....eevvvvvvnnnn | unnnnns L 01/17/2023 . |LLC wevvriiiiiiiiiiiciiinn e e 139,624 |........... 144,000 [oeeeennnnns 143,972 |.ooooeeenns 143,993 [ oo [ [ [ [ 143,993 [ [ (4,369) |......... (4,369) |.cevvnnninnnnns 262 |. 09/17/2029 . |1.C FE ....
Credit Acceptance Auto Loan Tr LBASS Ser
.. 22535M-AE-9 [2020-2A CI C  2.730% 11/15/29 ...oovvvnvviinnn | unnnnns L 01/17/2023 . |LLC wevvriveiiiiiieiiiiiins oo e 2,073,568 |........ 2,159,000 |........ 2,158,547 |........ 2,158,851 |ovveeiiiiiins v 7 e o 7 feiiiiiiiiiees s 2,158,858 |.. (85,290) . 11/15/2029 . |1.F FE ....
CS First Boston Mtg Sec Corp RMBS
..225418-T0-1 [Cl 1A6  6.000% 08/25/34 ........evvvunvrvvinnnnns | ounnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 112,070 |.......... 112,070 |oeeeennnnns 113,453 |....oeeeees 112,390 |oovvviiiiiiiin v (70 ) FR R (70 ) ) F R, 112,070 [oooeeviiininnns oo [ s 1,842 |. 08/25/2034 . |1.D FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2004-5
..225418-7B-7 [Cl 1A4  6.000% 09/25/34 ......coevvvrvnnnniinnns | unnnns . 02/01/2023 . |Paydonn ....cevunviriiiinnnn Joevvniinnniiiiiins feeneens 6,148 |............. 6,148 |....cccent 6,322 [..cccvvnnnnns 6,196 |oevveiiiiiiinn foeeiininns (271 PR AR (1)) A AR (S O O N A 82 |. 09/25/2034 . |2.CFM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-8
.. 225458-2G-2 |Cl 6A1  5.500% 08/25/25 .......ccevvvvvnnnvrinnns | unnnns . 03/01/2023 . |Paydonn .....euevvriiiinnnn Joevenninneiiiiiins o 2,791 oo 2,791 | 2,711 | 0 (T O O ) AN (-3 A R, 27 e P PO 26 |. 08/25/2025 . |5.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-9
..225458-50-7 [Cl 1A3  5.250% 10/25/35 ...oovvvvenniiiviinnnnnes | nnnnns . 03/01/2023 . |Paydomn .....uvenviriiinnnns Jeevnninieiiiiiinnes foeeeeeeeeiinns [ [T (5] [T P 571 | S/ I U R, L O O, 1 R E L[ O N 7 | 10/25/2035 . |[1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-1
..225458-AX-6 [Cl 1A22  5.500% 02/25/35 .....ccvvvvnnviivinnnnns | unnnns . 03/01/2023 . |Paydonn .....evunviviiinnnnn Jevrniiiniiiiiiins feenens 6,166 |............. 6,166 [............. 6,222 |..cccvvnnnnns (1 [CXC T O E R LT PO RN FC T PO F (6T O O N A 56 |. 02/25/2035 . |1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-2
..225458-EV-6 [Cl 1A4  5.250% 03/25/35 ....ccevvvvenviviiiinnnns | nnnnns . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 74,542 |eeennnnnns 74,542 ... 73,369 [..ocevnnnnns AT I R RPN L N R RN 174 [ [ 357/ U R R R, 500 |. 03/25/2035 . |3.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-2
..225458-FG-8 [Cl 4A2  5.250% 06/25/23 ......ccvvvvnvevivinnnnns | unnnns . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 1,198 | 1,198 |oveeennns 1,222 |oooviiiiinnns I T R NN LT PO RN FC T PO F LI 2 R R R 10 |. 06/25/2023 . |2.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-5
.. 225458-UA-4 [Cl 3A4  5.750% 07/25/35 ..oovvvvvnnniiiiiinnnnnes | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 38,552 |oeeuennn 38,552 [ooeeeinne 38,473 |..ocevnnnnns 38,437 |evviiiiiiiiinn Joeeeiiins L LT TR RN L LT T RN 38,552 [oovviiiiiiiinns oo e e 309 |. 07/25/2035 . |1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-5
..225458-UL-0 [Cl 6A4  5.000% 07/25/35 .....ovvvvvvinnnnnninnnnn | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 14,792 |oeeeeeenne 14,792 s 14,542 |............ 14,680 [oooviviieinenns [ L1V O RN L1720 O RN (£ O R ) RN 123 |. 07/25/2035 . |[1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-6
.. 225458-XJ-2 [Cl 1A4  5.375% 07/25/35 ..oovvvvvnniiiiiininnes | s . 03/01/2023 . |Paydonn .....euuveriiiinnnn Jeveniiiniiiiiiins foneneens 2,182 e 2,182 | 2,140 |oeeeennnnnns P 11T R F < R R < P FRR 2 O O N N 20 |. 07/25/2035 . |[1.A FNM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-6
..225458-XW-3 [Cl 5A3  5.000% 07/25/35 ...covvvvvvviiinnnninees | nnnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 31,646 |............ 31,646 |............ 31,314 [..oooeeeens FCL I L U ERR o7/ R A o7/ R F R T T ) ) R RN 222 . 07/25/2035 . [1.E FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2004-6
.. 225400-GX-7 [Cl 1A4  5.500% 10/25/34 ......ovvvvvviinnnninnns | nnnnns . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 6,323 [eiiiiiine 6,323 [...ccoennnnn 6,282 |eerennnnnns 6,205 [ooiiiiiiiiinnns oo 2 I R F 2 I R F R (SR T U KRR ERR R RN 65 |. 10/25/2034 . |[1.A FM ....
Crossroads Asset Trust ABS Ser 2022-A Cl A
.. 22767D-AA-6 6.350% 04/21/31 ..ovvvveiiiiiiiiiiiiiiiiiiineeeees | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 399,193 |....oeunnns 399,193 |oeeennnnns 399,187 |.......eenn 399,186 [...ccvvvvvnnenns fooviiiiininns [ PO RN [ PO R 399,193 [oviiiiiiiiinnns oo [ s 6,267 |. 04/21/2031 . |1.A FE ....
Crossroads Asset Trust ABS Ser 2022-A Cl A
.. 22767D-AA-6 [6.350% 04/21/31 ..evvveeniiiiiiiiiiiiiiiiiiiineeeees | s . 02/20/2023 . |Paydoun .....uvevviiiiinnnns Joevninieeiiiiines feens 1,639,983 |........ 1,639,983 |........ 1,639,963 |........ 1,639,958 [..ooovvvvniiiens vt < R F T PR RN IRCKICNe T P KPP RN R 9,352 |. 04/21/2031 . [1.C FE ....
Credit Suisse Mtg Capital RVBS Ser 2006-8 Cl
.. 220421-BF-2 [5A1  5.526% 10/25/26 ....oevvniiiiiiiiiiiiiiiinn | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 19,499 |............ 19,499 |............ 19,563 |ovvveennnnns 5 R O R R RECTRC TN U R (36) |vvenreenens (36) |+evvennnernnnnns 173 |. 10/25/2026 . |4.A FM ...
CSOLAR IV South LLC Sr Sec Nt 5.371% Redemption 100.0000
.. 22959#-AA-9 [09/30/38 ..eevvnriiiiiiiiiieiiri e | s L 03/31/2023 . | eeeeeieiiiieeeeeeeiieeees e e 113,564 |........... 113,564 |........... 113,564 |........... 7R O O R RO QTR O ) AU NN 1,522 |. 09/30/2038 . |2.A PL ....
CTL Cap Tr Ahold CTL Ser 2014-09  4.490% Redemption 100.0000
.. 22062*-AA-8 [04/15/29 . .oovviniiiiiiiiiris s L 03/15/2023 . | eeveeeeeiiiieeeeeieieeees v e 211,712 o 211,712 |t 211,712 o 22 T 2 O N N RN P2 1 - O R F 1,586 |. 04/15/2029 . |2.B ........
CSOLAR IV West. LLC Sr Sec Nt  3.850% Redemption 100.0000
.. 22964%-AC-2 [03/31/41 orvveeiiiiiiiiiiieeeen | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 64,917 |............ 64,917 |..........et 64,917 [....ooeennns (SR 1 O O R RO (oL A O R RN 624 |. 03/31/2041 . |2.B PL ....
Countrywide Home Equity Ln RMBS Ser 2006-S4
.. 23243N-AH-1 [Cl A5 6.236% 07/25/34 ..covvveniiiiininiieees | s . 03/01/2023 . | Paydoun . 07/25/2034 . |1.AFN ...
Countrywide Alternative Ln Tr RMBS Ser 2006-
..23245-AB-6 | J8 CI A2  6.000% 02/25/37 .....cevvvvvvnnnneinnn | unnnns . 03/01/2023 . | Paydoun . . . . 02/25/2037 . |[1.AFN ...
..232820-AJ-9 [Cytec Inds Inc Sr Nt 3.500% 04/01/23 ....... | ....... . 01/01/2023 . | Call 100.0000 ..... .5,000,000 04,999,192 |.... . 04/01/2023 . |2.B FE ....
Deutsche Bank Comm Mtg Trust CMBS Ser 2020-C9
..233063-AC-0 [CI A1 0.800% 09/15/53 .....ceeevrmeeeeeeemnnns | s . 03/01/2023 . |Paydomn .cevvuuneeeeeenni Joeeeniieeeeeeniees o 9,481 [oeeiieene 9,481 |eoeenennns 9,481 |oeenennnnnns 9,479 . 09/15/2053 . |1.A ........
Delaware Basin Residue, LLC Sr Nt~ 3.000% Redempt ion 100.0000
.. 245820-AA-2 [ 09/30/36 eevruneeeeeeiee e eeeee | s L 08/31/2028 . | eeeeniiiiiiiiinieiiiiiinees e s 389,524 |........... 389,524 |........... 389,524 |........... 389,524 . 09/30/2036 . |2.B PL ....
Delta Funding Home Eq Ln Tr RMBS Ser 1999-2
..24763L-FN-5 [Cl A7F  7.030% 08/15/30 .....cevvureeeeennnnnns | uunnnns . 03/01/2023 . |Paydomn .oevvvuureerennnnns Joonnnnnanerennnnnes foeeeeaeeeannns 197 [t 197 | 197 | 196 |ovveiiiiiiennne ooernninaeees | I OO FTTTTTTIIN | I PO AP LT O AP UUUUPTTT FPTTTTUTUUPTTT FETTTTTUTRTRN 2 |. 08/15/2030 . [1.A FM ....
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Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl
..251510-AW-3 [A6  5.470% 09/25/33 ....cevvvniiiiiinniiniiiiinnn | s . 03/01/2023 . |Paydonn ...covvunvvriiiinnnn foevennininiiiiiins Jeneeanndd (I P (SIS T (SIS L O O R RN (61 O O RN 1 [.09/25/2033 . [1.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-2 Cl 2A3
..251510-DS-9 [ 1.857% 06/25/23 ....ovvvvriiiiiiniiiiiiiiiiinneeees | s . 03/01/2023 . | Paydown ... 1 . 06/25/2023 . |[1.A FM ....
Deutsche Alt-A Sec
..251510-EE-9 [5.918% 056/25/35 ...coevvvvniiiiiiiiiiiiieciinines | s . 03/01/2023 . |Paydoun .....eeuveviiinnnns Joevvnininiiiiiiinns foeeeeeeen 4,040 [ 4,040 [ 3,977 i 4,001 [ e X O O O[4I R AU AR RN 40 |. 05/25/2035 . |3.A FM
Deutsche Alt-A Sec
..251510-EH-2 [5.250% 06/25/35 .....cevvvnnniiiiiiiiiininiiiinines | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 18,563 [oeiiienne 18,553 |oveenennnns 18,410 |............ 18,446 |oovvveiviiinnns o (L7 IR RN (L7 PR RN L <153 T O R R RN 191 |. 06/25/2035 . |3.A FM
Deutsche Alt-A Sec
..251510-ER-0 [5.664% 06/25/35 ....cevvvvnviiiiiiiiniiiiiiiinees | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 31,949 |l 31,949 ... 31,520 [.oocvenennns £ (0 R AR 2 0 R E 2 0 R E 31,949 [ oo [ e 283 |. 06/25/2035 . |2.B FM
Deutsche Alt-A Sec
..251510-FX-6 [5.300% 09/25/35 ....ceevvvvnniiiiiiiiiiniiiiiiniines | s . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 12,526 [oeeenne 12,770 foeennnnnnne 11,981 [ R N Y R Y R (RN N 11,981 [oeiiiiiiiiinns o 544 |............ 544 |, 73 |. 09/25/2035 . |[1.A FM ....
Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl A6
..251563-CB-6 [5.240% 12/25/33 ....oiiviviniiiiiiiiiienieiiiiin | s . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 845 |viiiiiiiinnn 845 | 845 | L2 R R (<) 1 PO RN (<)) PO AN L R R R R, 10 | 12/25/2033 . |[1.A FM ...
Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl A6
..251563-DM-1 [5.180% 01/25/34 ..oovvvniiiiiiiiiiiiiiiiiieeeees | s . 03/01/2023 . |Paydonn ...covvunivriiiinnnn foevennininiiiiiins Jeeinnn L1V PO 4 | LIV O O O RN RN L O N . 01/25/2034 . |[1.A FM ...
Dodger Tickets LLC 1st Mtg Bd  5.660%
.. 25654#-AA-0 [ 03/31/30 evvvvniiiiiiiiiiiiiiiiieeceiieeen | s . 03/31/2023 . |Various ........ceeevvvvinn Jovvnnnneniiinninnns foeeees 1,452,936 |........ 1,452,936 |........ 1,452,936 |........ IS R O O R RN 1,452,936 |.oevvvniiiiiiinn Jovviniiiiiniine v o 82,236 |. 03/31/2030 . |1.G PL ....
Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 [5.732% 02/25/68 ........evvviiiiiininiiiiiiiiiiinens | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 234,038 |........... 234,038 |........... 234,036 [....ccvvnnniiiiiinnn Joevrnniiiiiiin e /2 PO RN /2 PO R 234,038 [oooveiiiiinnns fooniiiiii [ [ 1,655 |. 02/25/2068 . |1.A FE ....
EIF Pio Pico LLC Sr Sec Nt  4.170% 12/31/41 Redemption 100.0000
L26860#-AA-8 | .eeeiiie e | L 01/31/2023 . | eeeeeeeiiiieeeeeeeieeeees i e 23,157 ... 213,157 |.......... 213,157 [oooveennnns 2 £ R O R RS 24 T £ O R . 12/31/2041 . |1.G PL ....
Energy Efficient Equity Inc LBASS Series 19-1
..269330-AA-4 [CI A 3.100% 09/20/55 .. N [ . 03/20/2023 . | Paydown ... .. 225,343 225,343 225,336 |...........225,336 |.... .225,343 |.. . 09/20/2055 . |1.A FE ....
Enterprise Products Operations Nt 3.350% Coldman Sachs
L 2037TV-AZ-6 [03/15/23 ovvviiiiiiiiiiicre s | s . 03/09/2023 . | .eunnieiiiiiiieeeeeeiiieeeees i fes 2,399,640 |........ 2,400,000 |........ 2,427,482 |........ 2,401,501 |.ooevviiiiiiiinn e (1,460) [oeevviiinnenns s (1,460) [oeevviiinnenns forneees 2,400,041 |oeeeiiiiiiiis erries (401) |ovvvennnnns (401) [oevennnn 39,753 |. 03/15/2023 . [2.A FE
Equity One ABS Inc RVBS Ser 2002-1 CI M1
. 204754-AS-5 [3.271% 08/25/32 ..oovvvvviiiiiiiiiiinieiiiiiieees | s . 03/01/2023 . | Paydoun ... 32,854 L.32,811 [, . 08/25/2032 . |1.A FM ....
..30161N-BC-4 [Exelon Corp Sr Nt  3.350% 03/15/32 01/12/2023 . | Tax Free Exchange 3,276,049 N 3,275,785 |. N . 03/15/2032 . |2.B FE ....
..3016IN-BF-7 [Exelon Corp Sr Nt ~ 4.100% 03/15/52 .. . 01/12/2023 . | Tax Free Exchange ..3,697,483 |........ 3,700,000 |........ 3,697,410 |........3,697,481 |.coeviiiiinns Jovinnneeenne T s o T s o 3,697,483 |.. . 03/15/2052 . |2.B FE ....
FIC Funding LLC LBASS Ser 2021-1A CI A
..30260G-AA-4 [ 1.130% 04/15/33 .oovvvnniiiiiiiiiiiieiiiiineeeees | s . 03/17/2023 . |Paydonn ....cevunvvviiiinnnn foevvnniininiiiinins o 155,866 |........... 155,866 |........... 155,860 |o.vvunnnnn. LIS T O R LT PO RN [T PO R LIS CIC T R FOR Y AR N 250 |. 04/15/2033 . |1.A FE .
FLNG Liquefaction 2 LLC Sr Sec Nt  4.540% Redenption 100.0000
..30288*-AA-8 [03/31/38 .evvvniiiiiiiiiiiiiiii s | s L 08/31/2023 . | eeeeeeieiiiiieeeeeeeiieeees i e 1,025,000 |........ 1,025,000 |........ 1,025,000 |........ 1,025,000 [oenvivvevnnnes fooverviiiiins fooei e e [ 1,025,000 |oveenivvrivnnns fovveevriiiinnins foveneeeiiiiiinns foeeeniiinnns 23,268 |. 03/31/2038 . |2.B FE
Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 [4.299% 04/25/67 ......cevvveviiiiiiniiniiiiiiniines | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 299,322 |........... 299,322 |oeeunnnnnn 298,076 |........... 298,108 |.eevvveiiiiiinnn Jovvninnnns {72 < T PO FP, {72 < T PO AL R 7.7 N FOURRR R NN 2,196 |. 04/25/2067 . |1.A FE .
First Horizon Alt Mtg Sec Tr RMBS Ser 2005-
..32051G-TC-9 [FA6 CI A3 5.500% 09/25/35 ......eevvvvvvvvnnnns | unnnnns . 03/01/2023 . |Paydonn .....euevviviiinnnns Jovvninnniiiiiiinees foeeneeeens 16,691 |............ 14,778 | 13,802 |ovvvenennnnns 8,404 |.......... [/ 2 RO RN RN LR T I P E 13,802 |oveeniiiiiiiins v 2,889 |eeennnns 2,889 |.iiiiiiins 219 |. 09/25/2035 . |1.A FM .
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 Cl
.. 320520-AC-3 [1A3  6.250% 08/25/37 ...eevvvvvviiinnnniiiiininnns | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 4,403 | (556) |.evvvvennnnnns (V123 . (7772 O O ) RN (2170] F R 4,765 |ooeeennnn. 4,765 |eeeeiiiiiine 77 |. 08/25/2037 . |2.C FM
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 Cl
.. 320520-AC-3 [1A3  6.250% 08/25/37 ....evvvviviiinnnniiiiiiinnns | nnnnns . 02/01/2023 . |Paydonn .....eueveiiiiinnnns Jovvniiniiiiiiinees feeeeneens 21,507 oo 22,370 |ooeveiinnnns 10,938 |oovveennnnns (. O R R NN 10,938 |oveeeiiiiiinnnn Jovnnnnns 10,569 |........ 10,569 [oeviiiiinnnnns 236 |. 08/25/2037 . |3.A FM
Florida Pipeline Holdings LLC Sr Nt 2.920% Redenption 100.0000
L. 34107@-AA-7 [08/15/38 evvveriiiiiiiiiiiiiiiiiin i eeeenn | s L 02/15/2023 . | eeeneeeiiiieeeeeeieeees i e 380,972 |........... 380,972 |........... 380,972 |........... B R O R R Rt (Ve 72 R R R R, 5,562 |. 08/15/2038 . |2.B PL
FortiFi RMBS Ser 2021-1A CI A 1.970%
.. 34964M-AA-2 [ 03/20/57 eevvnniiiiiiiiiiiiiiiii e | s . 03/20/2023 . |Paydonn .....ceunveviiinnnnn foevvnniiniiniiiiins foninns 127,798 |........... 127,793 |ooeeeeens 127,786 |ovveennnnn. 127,784 |oeeeiiiiiiiies o [ R MR [ R F LV £ T R FORR R R RN 98 |. 03/20/2057 . |1.A FE .
Bank of America BISD
..361448-A0-6 | GATX Corp Sr Nt ~ 3.900% 03/30/23 .....evvvvees | uunnnns . 03/23/2023 . |Dealer ....covvvvivvnnnnnes Jovvvnniiiiiiiiinnes foens 4,999,400 |........ 5,000,000 |........ 4,944,700 |........ 4,998,391 [oooeiiiiiiiiens foeeeeeees 1,554 | i 1,554 | e 4,999,945 |..oiiiiiiiiins e (545) [..oevvvnnn (545) |.ovvvnannnns 95,875 |. 03/30/2023 . |2.B FE
GE Cap Mtg Serv Inc RVBS Ser 1999-HE2 CI M
..36157R-3X-1 [7.560% 07/25/29 .....evvvviiiiiniiiiiiiiiiiinieeees | s . 03/01/2023 . |Paydomn .....ouevveiiiinnnns Jovvniinniiiiiiiinees foeeieeeens 35,873 |oeenns 35,873 |[.oiiinnnnns 39,329 [oeeienne 36,759 |oviiieiiiiiinn oeeiiinns (21550 ) PO (K215 ) PO AR 35,873 [oooviiiiiiiinns oo e e 445 (. 07/25/2029 . [1.A FM .
GE Cap Mtg Serv Inc RVBS Ser 1999-HE1 CI A7
..36157R-D8-5 [6.265% 04/25/29 .....ccvvvviiiiiiiiniiiiiiiiiiiinns | nnens . 03/01/2023 . |Paydomn ...eeeeniiiiiiinins Jovnnniiiiiiiiinnns foonniiiiiiiinnnns I I [ L P N AP FEPTTT PPN FETTTTTTUOUUTRT L O P FET PPy PP FETTPTT ORI . 04/25/2029 . |1.A FN .
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GCAT RMBS Ser 2022-NaM2 CI A1 4.210%
. 36169K-AA-4 [02/25/67 ..ovvvniiviiiiiiiiiiiiiieeeeciiineeeeen | s . 03/01/2023 . |Paydoun ....ceuvviviiinnnns foevvnininiiiinnnns foeen... 129,894 [l 129,894 |........... 129,290 |...oeeeeens 129,316 |ovvvveeiiiiiiinn Jvviininnns LS4 T PO R LS4 T PO 129,894 [ oo v 898 |. 02/25/2067 . |1.A FE ....
GMAC Mtg Corp Loan Tr RMBS Ser 2006-HE1 CI A
..361856-ER-4 [5.055% 11/25/36 ....cevvvvnviviiiiiiniiiiiiniinnes | s . 03/27/2023 . | Paydown ... ..en 3,962 Ln 1,848 [l 1,848 )L .1,848 |.. . 11/25/2036 . |[1.A FM ...
GRMT Mtg Loan Tr Rl
..36226M-AE-3 [6.650% 07/20/31 ..eevviiiiiiiiiiiiiiiiiieeeciiiien | s . 03/01/2023 . |Paydonn .....euuviviiiinnnn Jevvnnnniiiiiiins foneneens 8,188 |[......oeennns 8,188 [oeiriennne 8,189 |vvennnnnns 8,160 [ovevivviinins fooeniiiiiinnnn . R R, 2. R F R R - O N R A 45 [. 07/20/2031 . [1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-3
..36228F-30-7 [Cl AF5  4.667% 04/25/34 .....oevvvvvvinnnnenees | s . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins foeneens 1,219 [onneens 1,219 | 1,219 | L 72 (C T PO AN [T PO RN FC T PO F L1972 [ ) ) ) N 7 | 04/25/2034 . |1.AFN ...
GS Mortgage Securities Corp RMBS Ser 2004-5
..36228F-5F-9 [Cl AF5  4.400% 06/25/34 ......ovvvvvvvvnnnnnnees | nnnnns . 03/01/2023 . |Paydonn ...ccvvunvriiiinnnn foevennininiiiiiins Jeeeeinnn L T P 4 [ X L R e O R X R U RN . 06/25/2034 . |[1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 [CI M1 4.775% 11/25/33 ..oevvnniiiiiiiiiiiecinn | s . 03/01/2023 . |Paydonn .....euunvviiiiinnnn Joevvniiiniiiiiiins e 8,306 [.....covvnnns 8,306 |....oeenns 8,306 |..ccuuunnnnn. b2 I R FR [ Y LU O N R[0T O N R AR 68 | 11/25/2033 . |[1.A FM ....
GSAA Home Equity Tr RMBS Ser 2005-6F Cl 4A3
..362341-ES-4 [6.000% 07/25/35 ...evvvviiiiiinnniniiiiiiiiinieiiinn | s . 03/01/2023 . |Paydomn .....euuvvviiinnnnn Joevvnnnniiiiiiins foeeeens 9,054 [eeiiiine 9,054 [......oennnns 9,067 |eeevennnnnns [ IVZ X R R Mo [ Mo [ LT R RN 83 |. 07/25/2035 . |[1.CFM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..362420-60-1 [Cl 3A1  5.250% 06/25/35 ....cevvvvnnvvivinnnnnnns | nnnnns . 03/01/2023 . |Paydonn .....euuveriiinnnnn Jevenninniniiiiinns o 1,608 |oeeveennnnns 1,608 [.....cceenenn 1,596 |oeeiiinnns [ U R, L PO RN L P R LI O R R 14 . 06/25/2035 . |[1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-7B-3 [Cl 4A5  5.500% 06/25/35 ....cevvvvnnvvvvinnnnnnns | nnnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 15,528 [ooeeennne 15,528 |ooeeeennnnns 14,977 |oeeeennns 15,245 [ooovvvviniinees foeiiiiinnins 2. I R E 2. R E LS R E N R RN 171 [. 06/25/2035 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 [Cl 8A6  5.250% 06/25/35 .....evvvvvviivinnnninees | nnnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 16,924 |............ 16,924 |.ooeeennnns 16,127 |[oenne 16,540 |oevveeiiiiiiins o LT R F 1.7 R E L7 O N ) RN 197 |. 06/25/2035 . |[1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-7
..36242D-DE-0 [Cl AF5  5.687% 06/25/34 ......evvvvvivnnniniinnnn | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 41,876 |............ 41,876 |oeeennnnnnn 41,874 ... L 7 R R L) O RN 151 [ s LR/ ) R R RN 377 |. 06/25/2034 . |1.AFM ....
GS Mortgage Securities Corp RMBS Ser 2005-1F
..362420-UX-9 [Cl 1A3  5.500% 02/25/35 ....cevvvvnnvvivinnnnnnns | nnnnns . 03/01/2023 . |Paydonn .....euuveriiinnnnn Jevenninniniiiiinns o 6,443 | 6,443 [............. 6,504 |.viennns 6,455 [.oooiiiiiiiinns [ [ ) PR AR (QEC TN FR AR [T R R R RN 61 |. 02/25/2035 . |2.C FM ....
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 [GS5 Cl AAB  3.467% 03/10/50 ....vvvvvvvnnnnees | unnnnns . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininniiiiins Jois 243,908 |.....oeenn. 243,908 |........... 248,762 |........... 245,69 |......ccoooeeeen forrenns (1,789) [eeeiiiiiieens o (1,789) [oeeiiiiiiiins o 243,908 [.oieviiininnns foeniiiiii [ s 1,463 |. 03/10/2050 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 [PJ10 CI A4 2.500% 03/25/52 .....cevvvvnnvvevenn | unnnns . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Jevvniiniiiiiiiins feeneens 3,980 [ooiiiiine 3,980 |iiiiiinns 3,962 [....ccevnnnnn 3,962 [ooiiiiiiiinnns oo LI O R 125 R AN RS (VN R R R RN 18 |. 03/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 [PJ9 Cl A4 2.500% 02/26/52 ........cvvuvvvveennn | uunnnns . 03/01/2023 . |Paydonn .....evuveviiinnnnn Jevvninniiiiiiins o 7,730 fooriiiinnnnns 7,730 |oeeeeinnnnns 7,803 |oveeiinnnnns 7,79 |ovviiiiiiiiiinn oeeeniinns (SIS ) PR AR (SIS A AR £V PO FORRRURR RO RN 34 |. 02/26/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 [PJ11 CI A2  2.500% 04/25/52 .....ccevvvnnvvvnnnn | unnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 17,504 |............ 17,504 |oooeeeennnns 17,564 |ooeveennnnns 17,559 |ovveeiiiiiiiis o (51571 PR A (51571 PR A R O O N A 77 | 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 [NQM1 CI A4 4.000% 05/25/62 ......evvvvvvvnnnnns | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 23,386 |oeeennnnnns 23,386 |......eennnn 23,868 |............ 23,759 [ooeeiiiiiiiiins o (7720 F (K770 F 23,386 [.ooooivinininns [ e e 192 |. 05/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 .........ccevvnees | uunnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 10,265 |............ 10,265 |oooveeennnns 10,420 |oeeveennnnns 10,383 |ovvvveiiiiiiinn Jovvniinnns (L) ) PO R (L) ) PO 23T O O N A 84 |. 05/25/2062 . |1.C ........
GS Mortgage Sec Corp RMBS Ser 2006-S3 Cl A3
.. 36297N-AC-9 [5.045% 05/25/36 ......cevvvuririiiiniiiiiiiiniines | s . 03/27/2023 . |Paydonn .....vueviiiiinnnns Jovvniinniiiiiiinees feeeieeeens 16,588 |.......eeent 16,588 [oeiiiiiinnnnns A [T PO A [T PO 15,872 [ooeviiviiiienns o 15,872 [oooeiiiiiiiiees o (11T R O A R 1 . 05/25/2036 . [5.B FM ....
Goodgreen Trust LBASS Ser 2016-1A Cl A
L. 38217K-AA-2 [3.230% 10/15/52 ..ovvvvvviiiiiiiiiiieiecciiieeees | s . 03/15/2023 . |Paydonn .....uuevviiiinnnns Jovvniiniieiiiiiinees foeeieeeens 10,567 |[..oeeevnnnns 10,567 [oeeennnnne 10,851 [oeeennnenne 10,791 [oooeiiiiiiiiiies o (723 F R (22 F R (O O O N A 55 |[. 10/15/2052 . |1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 [3.860% 10/15/54 ...ovvvviiiiiiiiiiiiiiniiiieiiinn | s . 03/15/2023 . | Paydown ... . 10/15/2054 . |1.C FE ....
Goodgreen Trust LBAS!
..38218G-AA-0 [3.930% 10/15/53 ...cvvvvvvniiiiiiiiiiniiiiinieees | s . 03/15/2023 . | Paydown . 10/15/2063 . |1.A FE ....
Goodgreen Trust ABS Ser 2022-1A CI A
..38218J-AA-4 [ 10/15/56 .evvvviiiiiiiiiiiiiiien e | s . 03/15/2023 . | Paydown ... . 10/15/2056 . |1.A FE ....
Greenpoint Mtg Funding
..39530M-AA-7 [CI A1 5.065% 06/25/37 .....vvvvvvnnnniiniinnnn | nnnnns . 03/27/2023 . | Paydoun . 06/25/2037 . |[1.AFM ....
..410345-AJ-1 [Hanesbrands Ind Sr Nt  4.625% 05/15/24 ...... |....... . 03/08/2023 . | Call . 05/15/2024 . |3.C FE ....
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
LA1164Y-AB-7 [4.981% 07/19/47 oo | s . 03/20/2023 . | Paydoun . 07/19/2047 . |[1.AFM ...
Hawaiian Airlines 1st Lien PTC Ser A CI 1A Redempt ion 100.0000
..419838-AA-5 [3.900% 01/15/26 ...evveeiieeinnianieiriniianeeenee | nnnens L 01/15/2028 .| uuiiiiiiiiiiiininiiiiiinnns erennneeeenenies s 351,132 |ioeeennnns 361,132 [........... 355,914 |........... 353,676 [...ccvvviinieee foerennnnn (2,544) [-ooeeennniineeee foeeeennns (2,544) [ oo 351,182 [ [ e s 6,847 |. 01/15/2026 . |4.B FE ....
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Indymac Home Eq Mtg Ln ABS Tr RMBS Ser SPMD
..43708A-AD-4 [2002-A CI AF6  6.372% 05/25/33 .....evvvvvvvenn | unnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 14,806 |............ 14,806 |............ 14,806 |............ 1 O S R (R RN LR 0[C R AR R AR 139 |. 05/25/2033 . |[1.A FM ....
Indymac Resident ABS Tr RMBS Ser 2006-C Cl
..43709B-AE-9 [3A3  4.995% 08/25/36 ... N R, . 03/27/2023 . | Paydown ... 219,366 203,410 |.... . 08/25/2036 . |1.A FM ....
..44919*-AC-2 | 1595 Express LLC Sr Nt~ 3.310% 12/31/31 .... |....... . 03/31/2023 . |Various ... 253,717 253,717 |.... . 12/31/2031 . |1.F PL ....
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2  5.285%
L 45254N-PV-3 [ 08/25/35 ...eeerieeieeiieee e eeeenneeeee | s . 03/27/2023 . |Paydomn .ceeveneeeecennins Jenneeeeeenieeee feeeeeeeees 15,398 [............ 15,398 |oeeeeennnnns 15,078 |oeevennnnnns 15,078 |oveeeeeeeeenens e 325 |oeeeeiiieeeeeen feeeennns 325 |oeeeeiiiieeeeen feeeeens 15,398 |oeeeeeiiiiieienn oeeemeiieieeene Jeeeniieeeeeees e 165 |. 08/25/2035 . |1.A FM ...
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-
.. 45254T-NY-6 |1 Cl A6  5.140% 03/25/34 ....oevvevveininaaeee | s . 03/01/2023 . |Paydomn .cevvveneeeeeennis Joeeeniieeeeeeniees e 1,066 |eeevennnnnns 1,066 [...cceennnnnn 1,066 [...ccevnnnnnn 1,065 |oeeeeeeeeinnis Jormeeeeeennns L PO AR L PP RN 1,068 [oeeeeeeemmeees feoeeeeeeemniinne feoeeeeeei et 9 |. 03/25/2034 . |1.A FM ...
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-
.. 45254T-PM-0 [2 CI A6 4.812% 08/25/34 .covvveeeeeiineeeee | s . 03/01/2023 . |Paydomn ..ceevueneeeeeennnn feeeennineeeeenies e K IO 38 e 38 | i T IO IOUUPRUURP FOPRPRRRRPURTTR ISUPRRURTR IOPRTRRRRUPPPT ISPTTRRPRRT 2 U FEUUUPRRRUTP ISPPTRRRRUPUT ISP . 08/25/2034 . |[1.A FM ...
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A1
.. 452763-AA-3 [ 7.369% 11/25/67 ooveeeeeeeeeeeeeeeeenieeeeeeenn | s . 03/01/2023 . |Paydomn ..cceveuneeeeennnnn foeeennneeeeeniies s 657,157 |........... 657,157 |.eceeennnn 661,963 |........... 432,597 oeeeeieiiines ens (4,804) |.eevveneeeeeenn Jeeennnnn (4,804) |eevenaeieeennn eeennnnnd 657,157 |oeeeeniieieeen eeemniieneeeenn Jeeerniieeeeenns e 7,626 |. 11/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A2
.. 452763-AB-1 [ 7.500% 11/25/67 ...eeeeeeenieeeeeeeeieeeeeeenns | s . 03/01/2023 . |Paydonn ..ccevueneeeeeennnnn foeeenneeeeeennes s 156,981 |........... 156,981 |oeeeennnnes 154,075 |..ceeeennnn 154,076 oeeeeeeeennnies feeeeees 2,905 |eeeriiieieennn eenns 2,905 |eerreiiieieienn eeeenns 156,981 |eveeeeeiennis Joeemeeeeeemnnns Joeeeeeeenies e 2,307 |. 11/25/2067 . |1.D FE ....
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 [4.380% 05/25/67 ..cevveeeeeeeenneeeeeenieeeeeeen | s . 03/01/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 379,780 |........... 379,780 |eeernnnnns 379,030 |........... 351,018 |oeeeeieieeiins e (7T 2 PR IR (71 2 IR IEPR 379,780 |eevvvniiiieeenn oeermnnieeeenne Jeernieeeeeenns e 3,022 |. 05/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM4 CI A1
L 45276N-AA-9 [ 4.767% 06/25/67 ....eeeeeeeeeeeeecennieeeeeennns | s . 03/01/2023 . |Paydomn .ceevvuneeeeeennnnn foeeennieeeeeeniies s 134,045 |........... 134,045 |........... 134,044 |........... 134,044 oo e L PO AR L PO 134,045 [oooeeeeiiiiee oo s et 1,047 |. 06/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM6 CI A1
.. 45276R-AA-0 [6.819% 10/25/67 .....oeeeeeeeeeeeeeenieeeeeennns | s . 03/01/2023 . |Paydomn ..cceveuneeeeennnnn foeeennneeeeeniies s 667,657 |.......... 667,657 |.ceennnnn 667,657 |........... 667,639 |oeeveneeieiinn e L1 U A, L1 T IR 667,657 |veeeeeeeennns fermeeeeeeeniies e e 8,488 |. 10/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45290B-AA-7 [5.941% 02/25/68 ......oevuiiiieeinniiieieeinnniieeee | s . 03/25/2023 . |Paydonn ..ccevuuneeeeeennnnn foeeennieeeeeennes s 531,466 |........... 531,466 |........... 531,463 [..oeeeeeneiiiieeinnn Joeemeniieeeeens e [T PO IR T PO IR 531,466 |eeevvnieieeenn eeennniieieeins e e 3,348 |. 02/25/2068 . |1.A FE ....
Indymac Indx Mtg Ln Tr RMBS Ser 2005-A8CB CI
..45660L-SS-9 A4 5.500% 07/25/35 .eeevveneieeiennnieeeeennnn | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 16,293 [..oeeeeeee 16,271 [ooeeeeeeee 12,414 |l 12,414 |ooeiiiiiis e e e e e 12,414 | eeeiens 3,879 |oeeennnns 3,879 | 213 |. 07/25/2035 . |4.B FM
Indymac Indx Mtg Ln Tr RMBS Ser 2005-AR19 CI
..45660L-XA-2 [A1  3.291% 10/25/35 .eeevreeieeeeieeeeeeeennen | s . 03/01/2023 . |Paydomn .ceeveuneeeeeennis Joeeeniieeeeeenies e 9,379 | 6,966 |..ooeunnnnnn 5,59 |[...cccvnnnnnn 5,59 [-oeeeeeeiniiiee o o [ e s 5,596 | eeevrniiiieenn [eeeeennnns 3,783 |oeeeennnns 3,783 |oeeeiiiiieieeeee 52 |. 10/25/2035 . [1.A FM ...
Residential Asset Sec Tr RMBS Ser 2003-A10 Cl
.. 45660N-UM-5 [B1  5.250% 09/25/33 ...ceevvreeeeeeennnieeeeeenn | s . 03/01/2023 . |Paydomn .cevveeneeeeeennis Jeeennieeeeenniees e e (125,378) |..ccenennnn (94,962) [........... (94,962) [..oeeveneneeee oo oo e e [ (94,962) [.oeevvvveieeeee foeeeeenns 94,962 |......... 94,962 |..eevnnniiieeennnnns . 09/25/2033 . |[1.A FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR11 Cl
. 45661K-AG-5 [3A1  3.141% 06/25/36 ...oevveeeeennneeeeeennns | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieees feeeeeeeens 58,351 |oeeeenns 58,351 [oeeerennnns 40,838 |............ 40,838 |.ooeeeiiiiiieee Jeeeemnnineeeen e e e s 40,838 |oeeveiieeeeennn eeeennnn 17,513 |........ 17,513 [ 200 |. 06/25/2036 . |1.A FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1 CI
..45662B-AD-1 [A3  3.377% 08/25/36 ..evveeeeeeeeneieeeeeennees | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 88,119 [........... 88,119 |oeeeeeenees 83,384 ..o 83,384 |.ooeieiiiiiieee feeeeennnnn 4,735 |oeeeeeeeeeeenns s 4,735 |eeeeeieeeeeenn Jeeeennens 88,119 |oevveiiiiiiinns Joermriinieeenne eernieeeeeeens e 683 |. 08/25/2036 . |3.C FM
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR29 CI
..45662D-AA-3 [A1  5.185% 11/25/36 ...eeeveeeeieiieeeceniiieees | s . 03/27/2023 . |Paydomn .ceeveneeeeeennns Jeennieeeeeenieeee feeeeeeeens 19,063 |....covennnn 19,062 |oeeveunnnnns 14,885 |..ooeennnnne 14,885 |evveiiieieeinns eeeniieeeeenns Jeeeeiieeeeenns Jeenieieeeeeies e e 14,885 |oeeeeeeeeeiies eeieeens 4,178 |oeeeennns L3 V- T PO 96 | 11/25/2036 . |1.A FM .
Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1 Cl A3
..45662J-AC-6 |3.352% 12/25/35 ... [P . 03/01/2023 . | Paydown ... . 12/25/2035 . |1.A FM .
Internal Rev Svc Campus Sr Nt — 4.549% Redempt ion 100.0000
.. 45886%-AA-2 [09/15/42 .ceereeiiiieiieee e | s L 03/15/2028 . | .eveniiiiiiiieneeeiiiinees e s 175,798 |........... 175,793 |eeeeennns 176,408 |.......... 176,400 [oeveeeveeeennns o (G070 ) R RN (G070 ) R R 175,793 |eveeeeeeeeinies eeeeeeeeeemnes Joeeeeeeeenies e 1,335 |. 09/15/2042 . |1.E ........
JP Morgan Mtg Tr RMBS Ser 2021-12 Cl A15
.. 4659211-BP-0 [2.500% 02/25/52 ...eeeeveeeeeeeeeeeeeeeeennees | s . 03/01/2023 . |Paydomn .cevvueneeeeennnis Jeeeenieeeeeeniees e 6,849 [............. 6,849 |.oeiienns 6,836 |oeeeveunnnnns 6,836 |eevreiiiiieeinn eeniieeeens LT PO PPN LT PO IO 6,849 |.oioiiiiiiiiie v e e 29 . 02/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 Cl A15
.. 46592X-BP-8 [2.500% 04/25/52 ...oeeeveeieeeeeeieeeeeeeenees | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 16,063 |............ 16,063 |............ 15,990 |oeevennnnnns 15,992 [oovveeiiiiieiee ool 4 I PO PR A I PO 16,063 |veeeeeeeeennes Jermneeeeeeenee foeeeeeenniies feeeieeeeeeeenans 61 |. 04/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl 2A3
.. 466247-MU-4 [5.500% 01/25/35 ..oeeeeeeeeeeeeeeieeeeeeeeneeeee | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 67,043 |............ 67,043 |..eeoennnnns 67,599 |...coennnnnn (-7 VL PO R (R R RN (R R R 67,043 |eeeeiieieiinns Jeeerniieeeeenee eeerieeeeeees e 330 |. 01/25/2035 . |1.A FM .
JP Morgan Mtg Tr RMBS Ser 2005-S2 Cl 4A2
.. 466247-VP-5 [5.000% 09/25/35 ...ceevveueeeeeinnieeeeeennnieeee | s . 03/01/2023 . |Paydomn ocevvuneeeeeennins Joenneeeeeenneees e | I | I PO | I PO L PO A PTRRR FRUUTRRTRR PRI RTSUTRRTR NPT L I PO IO A UPTRR TR . 09/25/2035 . |5.A FM ...
JP Morgan Mtg Tr RMBS Ser 2005-A8 C| 2A6
.. 466247-YS-6 [3.879% 11/25/35 oeeeeeeeeeeeeeeeeeeeeeeeeeeee | s . 03/01/2023 . |Paydomn .cevvveneeeeeennis Joeeeniieeeeeeniees e 1,890 |oeeeeinnns 1,890 |oeeeennienns 1,858 |oeeeeeeeeeee 1,872 |oeeeeieeeienes Joeeeeeeenies eeeeeeeeniies e e e 1,872 [eoeeeeeciiieee feeeieeis LT O L1 12 |. 11/25/2035 . |4.A FM ...
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 Cl 1A1
.. 46627M-AA-5 [5.500% 12/25/35 ...oeeeeereeeeeeeeeeeeeeennees | s . 03/01/2023 . |Paydomn .cevveuneeeeennnis Jeeeenieeeeeeniiees o feeeeeeeeens (1,930) |oeevennnnnns (1,751) |oeeeies (988) |.eeevennnnn (763) |-vveeeeeemnns Joeeeeeeeeennes foeeeeens [W:K) 1 O (1,750) |eeeeeeceeies eeeeeees 1,751 oo 1,751 [ 17 | 12/25/2035 . |5.B FM ...
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 Cl 2A4
.. 46627M-AP-2 [5.500% 12/25/35 ...oiiiirruiiieieniniiinaeeeinines | nens . 03/01/2023 . |Paydomn .eevveueereeennnns Joorennnnaaecnnnnnes Jorinnaaeens 1,725 [.oooeoennees 1,725 oot 1,517 | LR A O AP PPTT R AT TUUUUPPTTI TTUTUUTTTTUI NTTUUTTTTTTTPI NPT L IR) VA O T 208 |ooeeeinnnns 208 |oeeiiiiiieiinnans 19 ). 12/25/2035 . |4.A FM ...




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

SCHEDULE D - PART 4

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

¥1°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- 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
JP Morgan Alt Loan Tr RMBS Ser 2006-S1 Cl
..46627M-EH-6 [ 1A11  6.000% 03/25/36 ......ccvvunvvvvrrrnnnnnns | unnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 31,426 |............ 31,847 [oeennnnnn. 17,893 |............ L O A POPOPPP (S R R R 17,893 [ovvveiiiiiiiinn fonnnnnns 13,533 |......... 13,533 | 345 |. 03/25/2036 . |1.A FM ....
JP Morgan Mtg Tr RMBS Ser 2006-A7 Cl 2A2
.. 46620D-AK-1 [3.886% 01/25/37 ..eevvvniiiiiniiiiiiiiniiiiiieiinn | s . 03/01/2023 . | Paydown ... . 01/25/2037 . (1.A FM ...
JP Morgan Alt Loan T
.. 46620E-AH-6 [3.514% 09/25/36 .......cevvuiiiiiiiiniiiiiiiiiiiines | s . 03/01/2023 . | Paydoun . 09/25/2036 . [1.A FM ....
JP Morgan Chase Comm Mtg Secs CMBS Ser 2013-
..46640J-AS-6 [C13 CI ASB  3.414% 01/15/46 .....ovvvvrvvvnnnnns | nnnnns . 03/01/2023 . | Paydown . 01/15/2046 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-14 Cl A3
.. 466530-AC-9 12.500% 05/25/52 ... [ e . 03/01/2023 . | Paydown . 06/25/2052 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15
..46654T-B0-0 [2.500% 06/25/52 ....cevvvvnviiiinnnniiiiiinniinees | s . 03/01/2023 . | Paydoun . 06/25/2052 . [1.A ........
JPI Mortgage Trust RMBS Ser 2022-DSC1 Cl A2
..46656A-AB-3 [4.750% 01/25/63 ....evvvnviiiiiiiiiniiiiiinieeees | s . 03/01/2023 . | Paydoun . 01/25/2063 . (1.D FE ....
Legg Mason Mtg Cap Corp LBASS Ser 2003-CTL-21 Redemption 100.0000
..52465%-BP-9 [4.820% 03/01/23 R IR . 03/01/2023 . | .. . . 03/01/2023 . |1.B ........
Lehman Structured Sec Corp
..52518R-CD-6 A2  5.235% 09/26/45 .......ccvvvvviiiiinnniiiinns | nnns . 03/27/2023 . |Paydomn ....cevunviviiinnnnn Jevvnniiniiiiiiins o 3,979 |oeeeiiinnas 3,979 [oiinnnnne 1,946 [ooovveennnns L e P P SN 1,986 |ooeveeneiniiiies o 2,033 |..ooeinnn 2,033 | 24 . 09/26/2045 . [1.A FM ...
Master Seasoned Securities Tr RMBS Ser 2004-2
..552650-CA-9 [Cl A1 6.500% 08/25/32 .....ceevvvvvvnnnviviinnnn | unnnns . 03/01/2023 . | Paydown ... . 08/25/2032 . [2.C FM ...
MASTR Alternative Loans Tr
..552758-AC-4 [1A3  5.750% 10/25/36 ...oevvvvvvirnnnnniiiiiinnns | s . 03/01/2023 . | Paydoun . 10/25/2036 . [1.A FM ....
MFRA Trust RVBS Ser 2022-INV1 CI A1 3.907%
..55284T-AA-5 | 04/25/66 ... R IR . 03/01/2023 . | Paydown ... . 04/25/2066 . [1.A FE ....
MFRA Trust .
.. 55285P-AA-2 [ 11/25/67 .evvviiiiiiiiiiiiiiiiinieccinineeeeinn | s . 03/01/2023 . | Paydoun . 11/25/2067 . [1.A FE ....
MFRA Trust RVBS Ser 2023-INV1 CI A1 5.920%
..55286G-AA-1 [09/25/66 .....evvvvviiiiiiiiiiiiiieeeciiieeeees | s . 03/01/2023 . | Paydoun . 09/25/2066 . [1.A Z .....
MFRA Trust RVBS Ser 2023-INV1 CI A2  6.450%
..55286G-AB-9 [09/25/66 ......eovviiiiiiiiiiiiiii e | s . 02/25/2023 . | Paydoun . 09/25/2066 . [1.A Z .....
MFRA Trust RVBS Ser 2023-INV1 CI A2 6.450%
..55286G-AB-9 [09/25/66 ......evviiiiiiiiiiiiiiiieeecniieeeees | s . 03/01/2023 . | Paydoun . 09/25/2066 . [1.C Z .....
MMCaps Funding Bk Tr Prfd LBASS Mezz Nt
..56312H-AE-9 [SerXVIIACIC2 PTP  6.083% 12/01/35 ....oevvers | unnnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 28,601 [ooeeeennee 28,601 |............ 16,051 [oeeeeneeee LTV I IO AN 12,549 |oovviviiiiiiiins e 12,549 |oovveiiiiiiiiins e, 2N O O SR N 435 |. 12/01/2035 . |4.C FE ....
Master Asset Securitization Tr RMBS Ser 2006-
..576434-20-5 2 CI 1A2  6.000% 03/25/36 ........cevvvvvnvrnnn | uunnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 26,136 |........... 25,980 [.ocunnnnne 19,897 |............ L O PP (S R R R LECIR: T PO 6,238 |....ooee. 6,238 ..o 264 |. 03/25/2036 . [1.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..576434-A2-0 [13 CI 9A3  5.500% 01/25/35 ...cevvvvvnnviviinnnn | nnnnns . 0170172023 . |Paydonn ...oevvnnvvviiinnnns Jevvnnniniiiiiiinnes foeieeeiciiis 3 |, F N O F N PO P2 PO L P O N T s N N O R . 01/25/2035 . [1.A FM ...
Master Asset Securitization Tr RMBS Ser 2004-
..576434-A2-0 [13 CI 9A3  5.500% 01/25/35 ...cevvvvvnnvvviinnnn | nnnnns . 02/01/2023 . |Paydomn ....evunviiiiininns Joevniieieiiiines feeeeeeiiiis L PO 2 PO P PO T, L P O N T s 2 feviiiiiin o (D] (1] . 01/25/2035 . [4.C FM ....
Master Asset Securitization Tr RMBS Ser 2005-
..576434-J5-4 [2 CI 4A1  5.500% 03/25/35 ...covvvvnnviviiinnnn | nnnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 36,05 |........... 36,055 |.......eee. 36,697 |............ 36,163 |ooeeeeeeeeieees | (1025 ) PO [0 S AN B 1 O P N 299 |. 03/25/2035 . |3.A FM ....
Master Asset Securitization Tr RMBS Ser 2005-
..576434-N2-6 |3 CI 6A1  5.500% 04/25/35 .....evvvvnvvviinnnnns | unnnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 69,530 |............ 69,530 [....eeenene 62,472 |............ (L7272 R L O AR L OO AN 69,530 [oooviiiiiiiiiins e e e 619 |. 04/25/2035 . [4.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..576434-YM-0 [12 CI 5A5  6.000% 12/25/34 ......oevvvvvvvnnnnns | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 20,807 [ovvvnnnnnnn 20,807 |............ 19,884 |............ L0 O O e O R U O O SR N 203 | 12/25/2034 . [1.A FM ...
Master Asset Securitization Tr RMBS Ser 2004-
..57643\-FN-9 [9 CI 3A6  5.250% 07/25/34 ....ccvvvvnnvvvvinnnnn | nnnnns . 03/01/2023 . |Paydonn .....eeuviviiiinnnn Joevvniinniiiiiins o 6,641 [.cccennnne 6,641 |............. 6,442 |.....oee. [0 I OO N LU PO AN (LU PO A [T I O (O R A 55 |. 07/25/2034 . (1.A FM ....
Redemption 100.0000
..590738-AA-4 [ Mesquite Power Priv Pl 4.640% 12/31/39 .... |....... L 08/3172023 . | eeneieiiiiieeeeieiiieeeees e e [R- 100 (8,650) |............ (8,650) |............ 110 N O R ) NN (8,650) [vvvvvvrvrnnnnns fornnnnniiiiiiins foviiis e 4,045 |. 12/31/2039 . |2.B PL ....

Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 | Cl A 3.750% 04/25/58 .....oovvecnveneeiiiiinnns | veeeees . 03/01/2023 . [Paydown ......ccoveeeeiiin foveiiiiiiiiiiiiiin foeeeins 22,88 |....c..... 22,838 |............ 23,163 |............ 23,016 |..oooeeeiiiiinns e, (78) |oeeveeeeeiiiiee foreeeennns (178) [ouvvennnnniies foveiiiennnn 22,838 [oooiiiiiiiiiins o e i 128 |. 04/25/2058 . [1.A ........
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Mid State Tr LBASS Ser 11 CI M1 5.598%
..595401-AB-9 [07/15/38 ..evvvriiiiiiiiiiiiiiiiiinieccinieeeinn | s . 03/15/2023 . |Paydonn .....eueiviiiinnnns Jovvniiiiniiiiiiinees feeeieeeens 15,662 |............ 15,662 |ooevvnnnnnns 15,662 |.oevvennnnns L7 O O N MR T O Y ] AR 219 |. 07/15/2038 . |2.B FE ....
Mid State Tr LBASS Ser 11 CI M1 5.598%
..59540-AB-9 [07/15/38 ..evvvriiiiiiiiiiiiiiiiiien e | s . 02/15/2023 . | Paydown ... . 07/15/2038 . |3.B FE ....
Mill City Mortgage Trus
..59980D-AA-9 [CI AT 6.050% 10/25/67 .......cevvuvvrvvinnnnnnes | nnnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 29,068 |............ 29,068 |............ 28,689 |....oovviiiiiiiiinn e e £ U R L R R 40X ) ) R RN 147 |. 10/25/2067 . |1.A FE ....
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..50980Y-AB-1 [A1B  3.494% 04/25/66 .......covvvvvvvnnnninieinnnn | onnnns . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fevennininiiiiinns o 146,260 |........... 146,260 |o.eeennn.n. 163,924 |........... LSOO Z 0 ER RN [(T£:7) ) PO TN (ETL: 7 P LI VI R FORR R AR N 853 |. 04/25/2066 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 Cl
..59981B-AC-8 [A1  2.750% 07/25/59 ......vvvviivvnniiiiiiinnns | nnnns . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 76,433 |oeeeennnnns 76,433 |..oooonnnnns 78,984 |............ 77,230 |oeveieniiiiiinn Jovvvninnnns [W£°Z0 ) PO RN (WA I8 ) PO R 76,433 [ooovviviniinnnes oo s e 365 |. 07/25/2059 . |1.A ........
Mobile Airport Authority Sr Nt  3.230% Redenption 100.0000
..607120-FM-9 [05/09/39 ...evvvvnniiiiiiiiiiiiiicini s | s . 02/09/2023 . | .. F R AR 36,204 |....oennnnn. 36,204 |............ 36,791 [.ooeeenennns 36,763 |.oeivveiiiiiiinn oeviniennns (SIS R R (£S5 R FR L0 R R R R, 296 |. 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt Ser B Redenption 100.0000
..607120-FN-7 3.180% 05/09/39 ....evvvvviiiiiiiiiiiiiiiiinieeees | s . 02/09/2023 . | .evnieeiiiiiieeeeeniieeeees i e 68,155 |............ 68,155 |............ 68,155 |............ 62 5  F F  R F 1 L ) R RN 542 . 05/09/2039 . [1.F ........
Mobile Airport Authority Sr Nt  3.230% Redenption 100.0000
..607120-FP-2 [05/09/39 ...cevvvnniiiiiiiiiiiiiiiiiien s | s . 02/09/2023 . | .evnieieiiiiieeeeeiiieeeees i e 577 |everenn 42,577 |ooevvinnnnns 43,267 |...ccvvnnnnn 43,235 [oeiiiiiiiiiins e (G115 ) PO R [(CI515) ) PO R LY R R R R 344 . 05/09/2039 . [1.F ........
Morgan Stanley Cap | RMBS Ser 2004-NC8 CI M1
..61744C-HP-4 [5.760% 09/25/34 ....covvvvniiiiiiiiiiiiiiiiiiinees | s . 03/27/2023 . | Paydown ... 137,619 129,017 |.... . 09/25/2034 . |[1.AFN ...
Morgan Stanley BAM
..61762T-AC-0 [AAB  3.845% 08/15/46 ....oovvvvvvnniiiiiiiinns | nennns . 03/01/2023 . |Paydonn .....cvuevviriiinnnn foevvininiieiiiiins e 1,151,330 |........ 1,151,330 |........ 1,185,835 |........ 1,150,515 |oovvveiiiiiiis o L2 [ PR AR £ [ PO R 1,151,330 . 08/15/2046 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2013-C13 Cl
..61763B-AS-3 [ASB  3.557% 11/15/46 ...oovvvviviiiinniiiiiiiins | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 586,619 |........... 586,619 |........... 604,213 |........... 586,615 |..evvviiiiinnns foniiiiiinnnn L O PN L3 P A 586,619 . 11/15/2046 . |1.A ........
Morongo Transmission LLC Sr Nt~ 3.320% Redempt ion 100.0000
LB1773%-AA-5 [ 07/12/51 eveeiiiiiiiiiiiieeen | s L 03/31/2023 . | eeeeieeiiiiieeeeieieeeees i e 141,989 |........... 141,989 |........... 141,989 |........... 31 O R RO 141,989 . 07/12/2051 . |1.G PL ....
Morongo Transmission LLC Sr Sec Nt Ser B Redemption 100.0000
..61773%-AB-3 [3.440% 07/12/51 ..evvvenniiiiiiiiiiiiiiiiiiiineeeees | s . 0373172023 . | eeneeeiiiie e ..141,939 ..141,939 |.... 141,939 |.. . 07/12/2051 . |1.G PL ....
..63080#-AA-5 |NARA Caves Lease Tr CTL  5.300% 09/15/28 ... |....... . 03/20/2023 . | Call 100.0000 ..... |.... . 09/15/2028 . |1.B ........
Redemption 100.0000
..63080#-AA-5 |NARA Caves Lease Tr CTL  5.300% 09/15/28 ... |....... . 03/07/2023 . | .evniiiiiiiiieeeiiniiennes e e 70,126 |............ 70,126 |oeeeeennnnes 70,126 |oeeeennnnnes (U VLT PO FOPPRR FOURRURRRRR FOURRUPPRRR ISPTRRRUTPRRR SRR (T VLT O FOUUPURP FSUPRPRR ISR 465 |. 09/15/2028 . |1.B ........
National Rural Utilities Coop ABS Coll Tr Nt
..637432-NJ-0 [2.700% 02/15/23 ..covveeeeeeeeieeeeeeeeeeeeee | s . 02/15/2028 . |Maturity ...ocooomniiieees Joeemniiieeeeeiees e 14,000,000 |....... 14,000,000 |....... 13,961,780 |....... 13,999,274 [...ooeevniiiees oot L5 T PO T26 |oeeeeeeeennnas s 14,000,000 [.oooeeeemmeieeee oo oo e 189,000 |. 02/15/2023 . [1.E FE ....
New Century Home Equity Ln Tr RMBS Ser 2003-5
..64352V-EF-4 [Cl AI7  4.821% 11/25/33 ..oeveiiieiiiiieeeeeenn | s . 03/01/2023 . |Paydomn .ceevueneeeeeennnnn foeeennieeeeeenies e KV IO 30 |oeeeenieeeeeee 30 |oeeeeneeeeeeee KV IO IOUURRUURP FOPRRRRRPURTTR ISUPRRUUPTR IOPPTRRRRURPRT ISPTTRRRPRRTR [(V N PP FEUUURRRRRUTP IEPPPRRRRUUPTT ISPTRTRRTRRRN . 11/25/2033 . |[1.A FM ...
New Residential Mtg Ln Tr RMBS Ser 2014-2A CI
..64828Y-AQ-4 [A2  3.750% 05/25/54 ...ceevvreeeieeeniieeeeeenn | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 12,236 [ooeeeeenee 12,236 |oeeeennnnnns 12,546 |eoeennnnnn. 12,496 |oeeveeiiiieinns eenns (L5100 1 O (L5101 PO 12,286 |eeevnnieeeeenn Joeeemnniiiieees foeeeniieeeeeen feeeeieeeeeeee 75 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2016-2A Cl
..64829G-AA-7 [A1  3.750% 11/25/35 oovveeeeeeeiieeeeeeeiies | s . 03/01/2023 . |Paydomn .cevvueeeeennnnns Jeenneeeeeenieeee feeeeeeeens 29,560 |oeeeeunnnnns 29,560 |.....oeennnn 30,854 |...cevnennnn 30,345 [ooiiiiiiiiiies e [£:5:) ) O [£:5<) 1 PO 29,560 [..oeeeeeniiieee foeeeeiis e e 193 |. 11/25/2035 . |[1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2017-1A CI
..64820J-AA-1 [A1  4.000% 02/25/57 .....ceveeeeennaaeeeeennianes | s . 03/01/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 104,430 |........... 104,430 |...coeenenn 107,991 |oeeeennnnes 107,139 [oeeeeeeeeeinees s (2,709) |+eeevnneeeeeenn Joeennnnn (2,709) |+eeveneeeeeennn oeennens 104,430 |vveeeieeienis oeeeeeeeeennes foeeeeeeeeiees e 676 |. 02/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-2A Cl
..64829K-BV-1 [A3  4.000% 03/25/57 ..cvveeeeeeennneeeeeeennees | s . 03/01/2023 . |Paydomn .cevvueeeeennnnns Jeenneeeeeenieeee feeeeeeeens 53,034 |.ooeennnnnn 53,034 |............ 55,045 |............ 54,405 |...coeveveeiene foreeees (1,372) |eeeeeeeeeeen Jeeeennnn (1,372) | e 53,084 [.ooeeeeiiiiieee oo e e 367 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-6A CI
..64830B-A0-0 [B1  3.850% 08/27/57 ...ceeeeeereeeeeeenniieeeee | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 28,213 |eeeenes 23,213 oo 21,936 |.cceennnnnn 22,328 oo e FEie[V I PO A e[V I PO A 28,213 [ o e s 152 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-1A Cl
..64830C-AA-3 [A1  3.917% 09/25/57 .covveeeeeeeineeeeeeeniees | s . 03/01/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 215,604 |........... 215,604 |........... 216,382 |........... 215,805 [.oeeeeeeeiiieeee foreeeennnns (01 D) O (01 D) O 215,604 |eeevniiiiiiienn eeennieeeeeee e e 1,348 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-2A CI
..64830D-AB-9 A1 4.250% 12/25/57 eeeveeeeeeeeeienneeeeeennn | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 44,978 |.oooeennnnns 44,978 |............ 48,092 |..ccevnnnnnn LY T OO INURRN [ 155°) ) R R (2,168) [ceeeeeeinieeee fereeeeeennns 4,978 oo oo e s 333 . 12/25/2057 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-3A CI
..64830E-AC-5 [ATA  3.750% 11/25/58 ....coeeeveenieiecenniees | s . 03/01/2023 . |Paydonn ..ccevveneeeeeennnnn foeeennieeeeeenies s 524,555 |........... 524,555 |........... 542,800 |........... 537,357 [oeveeeeeeiaeeee foeeees [QVR:(0K) i R R (12,808) [c+vueeeeemnnnas fermeeeeens 524,555 |.eveieeeeiiiiis eeeeeeeeeennes e e 3,087 |. 11/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-RPL2
..64830H-AA-2 [CI A1 3.250% 02/25/49 ....covvveiieieernnnnnnaes | ounnens . 03/01/2023 . |Paydomn .ecevvuneiierennnnn Joornnnnnnneeennnnns Jonnnnns 107,164 |.......... 107,164 |.......... 108,601 |........... 107,552 |oevveniiniienne oeennnnnnns [E:T0 1 T RN [(EST0 1 O RN 107,164 [-ooeeeeniiinee oo s o 593 |. 02/25/2049 . [1.A ........




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

SCHEDULE D - PART 4

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

91'603

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}
CUSIP 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
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New Residential Mtg Ln Tr RMBS Ser 2019-5A
..64830M-AG-8 [A1B  3.500% 08/25/59 ........cevvvvvvnniiiiininnns | nnnns . 03/01/2023 . |Paydonn .....eeuevvriiinnnnn fovvnniininiiiiiins foninns 404,474 |........... 404,474 |........... 415,376 |........... 408,511 |ovvveeiiiiiiin Joevinnnn [CRVCT0T) A RN (V0 FR 404,474 ooooeeieinieies oo [ s 2,669 |. 08/25/2089 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-4A Cl
..64830W-AD-3 [A1B  3.500% 12/25/58 ... [T . 03/01/2023 . | Paydown ... ... 66,320 ...66,320 ...68,268 |............67,474 |.... .. (1,154) . . (1,154) |... ..66,320 |.. . 12/25/2058 . |1.A ........
New Residential Mtg Ln Tr
..64831V-AA-0 [CI AT 6.296% 11/25/52 ...evvvvvviiiiiiniiiiiiinn | ennens . 03/01/2023 . |Paydonn .....cuvenvvriiinnnn foevvvniniiiiiiiins fovnens 1,715,180 |........ 1,715,180 |........ 1,699,025 |........ 1,699,056 |ovvvveniiiiiinn Joevennnn LT P2 R AR LT P2 O AR 1,715,180 [oovveivviiiiies oo s s 17,015 |. 11/25/2052 . [1.A FE ....
Nomura Asset Sec Corp RMBS Ser
..65535V-BZ-0 [5.196% 08/25/33 ....cevvvvniiiiiiiiiiiiniiiiiieees | s . 03/01/2023 . |Paydonn .....euuvvriiiinnnn Jevvnninniiiiiiins foeneens 2,227 |eveeeiiiannn 2,227 |oevriiinnnnns 2,229 |oeeiiiinnnnnn 2,228 oooiiiiiiiiiiees e /2 PO RN /2 PO R %2 PO KPR FRR R RN 19 |. 08/25/2033 . |[1.A FM ....
Nomura Asset Sec Corp RMBS Ser
..B65535V-CN-6 [4.711% 03/25/34 ...ooevvvniiiiiiiiiieniiiiiiiieees | s . 03/01/2023 . |Paydomn ....cuuevviiiinnnns Joevnnininiiiiiinnes foreeeeeeeiinns L3 1 I O L I R L3 B R L O O R RN 3 O O 3 |. 03/25/2034 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser
..65535V-DC-9 [5.603% 07/25/34 ...oeevvvvniiiiiiiiiiiiiiiiiiieeees | s . 03/01/2023 . |Paydomn .....uvenviriiinnnns Jeevnninieiiiiiinnes foeeeeeeeeiinns Lo 72 [ R R Lo I R [ PO RN [T PO RN L R O RN 8 | 07/25/2034 . |1.AFM ....
Nomura Asset Sec Corp RMBS Ser
..65535V-GH-5 [5.293% 10/25/34 .....iiiiiiiiiiiiiiiineiieiii | s . 03/01/2023 . |Paydomn ...ccvvunverriiinnnn foevnnininiiiiiiinns forieneeeiiiinns | T LT PO | VA PO O O O N L S Y S N . 10/25/2034 . |[1.A FM ...
Nomura Asset Sec Corp RMBS Ser
..65536V-HH-4 [2A5  4.855% 02/25/35 ....coiiiiiiiiniiiiiiiiiines | s . 03/01/2023 . |Paydoun ....cuuuviiiiinnnns Joevnnininiiiiiinnes foreeeeeiiiinns 929 | 72 R 72 L7 T R L O PN L ) RN 724 R O RN 7 | 02/25/2035 . |[1.A FN ...
Nomura Asset Sec Corp RMBS Ser
..65535V-US-5 [3A1  5.045% 04/25/36 ......cevvnvvvivinnnnininnnnn | nnnns . 03/27/2023 . |Paydonn .....eeevvviiiininns Jovvnnininiiiiinens feeeneeeens 16,295 [oeeneeee 16,295 |.ooeeennnnns 5,164 |oevennnnnns LS (T3 U RN 1,131 [ s 1,131 [ [ L2 O O O N 19 |. 04/25/2036 . |3.CFM ....
Onslow Bay Financial RVBS Ser 2023-NaM2 CI A1
..670843-AA-9 [6.319% 03/25/63 ......evvvniiiiiiiiiiiiiiiiiiieees | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 458,172 |........... 458,172 |........... 457,284 v oo [ o2 R E o4 R FR 15T 1 O R F 2,413 |. 03/25/2063 . |1.A FE ....
0BX 2023-NOM1 A1 RMBS Ser 2023-NaM1 CL A1
..670855-AA-3 [6.120% 11/25/62 ....eevvvvvinnnniiiiiiiniiniiiiinn | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 299,158 |....eeenens 299,158 |........... 299,329 [oviiiiiiiiiinnnns forviiiiiii i (VA D T R (VA D T RN 299,158 [oooiviiiiiinnns oo [ s 3,781 |. 11/25/2062 . |[1.A FE ....
Onslow Bay Financial MBS Ser 22-NGM9 CI A1A
L.B7118L-AA-9 [6.450% 09/25/62 ......cevvnnviviinnnniiiiiiiiniinees | s . 03/01/2023 . |Paydonn .....eeuevvviiiinnnn fevenniininniiiiins feninns 208,489 |........... 298,489 |........... 297,382 |....covnnnn A TI VL N R RN L5 [ s 115 [ [ 208,489 [.oivviiininnns fooviiiiiii [ s 1,963 |. 09/25/2062 . |1.A FE ....
Onslow Bay Financial MBS Ser 22-NGM9 CI A1A
L.B7118L-AA-9 [6.450% 09/25/62 ......cevvvvvvviinnnniiiiiiiininnees | s . 01/12/2023 . |Paydonn ....covvniviiinnnnns Jovvniiniieiiiiiinees foenieeeens 54,642 |....een..n. 54,642 |............ 54,440 |............ SR N R RN P\ R E P\ R E LS./ R Y R (262) |. 09/25/2062 . |2.A FE ....
Oncor Electric Delivery Sec Nt~ 4.950%
..68233J-CL-6 [09/15/52 ..cevvvvnniiiiiiiiiiiiiiiiiiineeviniees | s . 01/20/2023 . | Tax Free Exchange ....... |oecevvvriiriinnnnns Jounnnn 1,900,747 |........ 2,000,000 |........ 1,990,680 |........ 1,990,737 |ovvvviiiiiiinns v [ Y LU T R 1,990,747 |oveeveiiiiiins foieiniiiiiiins o oo 36,300 |. 09/15/2052 . |1.F FE ....
P&0 Princess Cruises Plc Deb  7.875% Seaport Global
..693070-AD-6 [ 06/01/27 ...oovviviiiiiiiiiiineeecriie i | s . 01/12/2023 . |Securities LLC ..ooovvvves |ovvvvnnnniiiiiinnnns Jovneen 1,947,500 |........ 2,000,000 |........ 1,855,220 |........ 1,949,880 |oovvveviiiinnnn Jovnnnennens L7 S R R L7 B FRU RN 1,950,302 |oovvvvviiiieens foreeenns (2,802) |........ (2,802) |evvennnnnne 20,125 |. 06/01/2027 . |3.C FE ....
Parliament Funding (Owl Rock) Nt  7.504% Redemption 100.0000
L 70163#-AA-0 [ 07/15/30 wevvvniiiiiiiiiiiiiiiiiiniecciiineeeenn | s L 01/17/2023 . | e i e 228,347 |..ooennnnns 228,347 |........... 228,347 |...covvnnnn 2T R O R R 228,347 ooveeiiiiiinees oo [ s 3,986 |. 07/15/2030 . |1.G PL ....
..713448-CG-1 [Pepsico Inc Sr Nt 2.750% 03/01/23 .....ees | eunnnns . 03/01/2023 . |Various ......cceeeeueeeeees Joevmmmnneeeennnnns founen 21,500,000 |....... 21,500,000 |....... 21,522,060 |....... 21,500,407 |oeeveeiiieeennn Joeennns [L70 ) R R (70 ) O R 21,500,000 [eeeeeeeemmnnins feeeeeeeemeiiees e e 295,625 |. 03/01/2023 . [1.E FE ....
Philip Morris Intl Inc Sr Nt  2.625%
LT18172-AV=1 [08/06/23 .eveeeeeeeeeee e eeeeeneeeeee | s . 03/06/2023 . |Maturity .....ccoeveieeeee Joemmmiieeeeeenes e 8,000,000 |........ 8,000,000 |........ 7,855,920 |........ 7,997,100 |oeeeneeeeeeennnn oennns 2,900 |eeeriiiiieennn eennns 2,900 |eeereiiiiieeenn [eeeenenn 8,000,000 [ooeeeeemmnnene feoeeeeeemiiieee e e 105,000 |. 03/06/2023 . [1.F FE ....
Piedmont Operating Partnership Sr Nt~ 3.400% Goldman Sachs & Company
.. 720198-AC-4 [06/01/23 ....eeeeeeeieieeeeeeeeeeeeeeeeneeeeeeeen | s L 03/27/2028 . | eevniiiiiiiieeeeeiniineees s e 4,957,500 |........ 5,000,000 |........ 4,642,250 |........ 4,980,695 |..eeevvniiieenn [eeeennnn 10,733 [ooeeeeeiiiieeee foeeeees 10,733 [ooeeeeeiiiieeee foeeeees 4,991,428 |...ocovvnnieees [t (33,928) |....... (33,928) |..eevvennnnn 54,283 |. 06/01/2023 . [2.B FE ....
Piedmont Operating Partnership Sr Nt 4.450%
..720198-AD-2 |03/15/24 ... U I . 03/23/2023 . |Various .......cceeeueeeeeee foeeemmnineeeeennnins Jounens 2,111,400 |........ 2,160,000 |........ 2,207,752 |oeeeennn 2,167,011 e e (1,836) v Joeeeees (1,836) [ s 2,165,675 |.. . (54,275) |....... (54,275) . 03/15/2024 . |2.B FE ....
PNC Equip Finc LLC LBASS Priv PI Nt Ser B Redempt ion .
..73019#-AB-8 [3.000% 09/13/27 .evveeeeeeeineieeeeeeeniieeeeeenn | s L 03/13/2028 . | .eeeiiiiiiiie s B s s s 99 L e e . 09/13/2027 . |1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser C Redemption
..73019#-AC-6 [3.000% 09/13/27 .ervveeeeeeieeiiieeeeeenieeeeeeenn | s L 03/13/2028 . | .eeeiiiiiiiiineeeiiiiieens e e 275,149 [ 275,149 [ 275,149 | 275,149 [ [ e e e 275,149 | [ e . 09/13/2027 . |1.D ........
Redemption
..73943#-AD-5 |[Prairie Breeze Sr Nt CI B 3.550% 05/01/39 |....... . 03/31/2023 . | .. . 05/01/2039 . |2.CPL ....
Preferred Term Sec Ltd LBASS Mezz Nt PTP Redemption
L TA040T-AC-7 [ 7.191% 12/23/31 oeeeeeeeeeeeeeeeeeeeeeee | s L 08/23/2023 . | .eeiiiiiiiiineeeiniineees s [ 818 [oeeiiiiiiiinnns 818 | 211 | 7 B OO IR L7 T IR [ O EEUROR LR LI PP FEPUPPR FOURRPPPRRR ISP 14 ). 12/23/2031 . |3.A FE ...
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
.. T4042C-AA-6 [ 6.054% 03/22/38 ...ccevvveeeeeeineieeeeeeeniieeeee | s . 03/22/2023 . |Paydomn .ceevuuneeeeennnis Jeeennieeeeeenies e 8,782 |foeeeeeennnnns 8,782 |eeerinnns 7,528 |oeeeennanns 7,853 |eeeeeiieeeenn Jeeeennens 72 2 IR IR (272 2 O IR 8,782 |oeeeeeeeeeenis oeeeeeeeeniee o e 124 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI C PTP
.. T4042E-AD-6 [6.341% 06/23/35 ..iieerrvuaiieeinnnnanneeenennaeee | nees . 03/23/2023 . |Paydomn .eeveeiierernninns Joonniiineeeeniinees feneeeeees 21,565 |ooeeeees 21,555 |oiiiiiiiiiiieieee foeeeiii i eeeeennn 21,555 |iiiiiiiiiiiiee foeeeennn 21,555 |iiiiiiiiiiiiinn foeeennnnnnns 21,585 [ oo L 335 |. 06/23/2035 . [5.B FE ....
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Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAOA2H-AA-5 [5.216% 12/22/35 ...coeivviniieiiiiiiiiiccciiiines | s . 03/22/2023 . |Paydonn .....eeviviiiinnnns Jovvniinniiiiiinens foeeneeeens 2,20 |enns 22,20 foeeriieene 13,374 |oeeeennns 15,795 |ovveviiiiiiiins v 6,494 i s 6,494 |.iiiiiiiiis s 2 ) O O N 285 | 12/22/2035 . [1.A FE ....
Preferred Term Sec Ltd LBASS XIX Nt CI B PTP
.. TAO42H-AC-1 [5.466% 12/22/35 ...coevvvviiiiiiiiiiieiecciiiines | s . 03/22/2023 . | Paydown ... . 12/22/2035 . |1.E FE ....
Preferred Term Sec
.. TAO42H-AC-1 [5.466% 12/22/35 ...coevvvviiieiiiiiiniiecciiiines | s . 01/12/2023 . |Paydonn ...ccvvvniviiinnnnn Jevvnniininiiiiiinns foinneniiiiiiins o [ e 2 PO N (73] R RSN 7 O S N (100) [. 12/22/2035 . |1.G PL ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redenption 100.0000
.. 74042J-AA-1 [PTP  5.216% 03/22/38 ......ovvvvvviiiiinnnninienn | nnens L 08/22/2023 . | .eeeeeiiiiieeeeieiieeeees i e 44,402 |............ 44,402 |............ 44,402 |............ LT/ 72 R R R R (R N L O P 568 |. 03/22/2038 . [1.A FE ....
Preferred Term Sec Ltd LBASS XXII Nt CI A-1
.. TA0420-AA-4 [PTP  5.206% 09/22/36 .......evvnvvrvvrnnnnninnens | vnnnns . 03/22/2023 . |Paydonn ......eevvevviiinnnn foevvvniinnneiiiniens foveeenn 1,156 [, 1,156 |oveeeeeeen 1,156 [t 1,156 [ [ s s e s LI < O R R 15 |. 09/22/2036 . |1.A FE .
Preferred Term Sec Ltd LBASS XXI11 Nt CI A-1
..TA043A-AD-3 [PTP  5.176% 12/22/36 ...oevvvnvvviinnnniiiiiinnn | s . 03/22/2023 . |Paydonn ......eeovvvviiinnnn foevvvniinnniiiiiiens feveeenn 5,877 [ 5,877 |vveeeeeennnn 5,608 |oeviieennnn 5,695 [oiiiiiiiiins oo 182 s e 182 [ [ LR 7/ R R R AR 75 | 12/22/2036 . |1.A FE .
Prime Mortgage Tr RMBS Ser 2003-2 Cl 1A10
..T4160M-BP-6 |5.000% 10/25/33 ...ooovvvvviiniiiiiiiiiiiiiies . 03/01/2023 . |Paydown .......ooevvveiiiins |oeviiniiiiinnnnnns e 3,638 [, FCTCK - N FOUUUUUUUUUURC T N O O S £ N N R < o A 3,638 |.. . 10/25/2033 . [1.A FM
.. T44448-CH-2 |Public Svc Co CO 1st Mtg  2.500% 03/15/23 . . 03/15/2023 . |Maturity ....ccccooees Joeeenennnnnnnnnnnns ....10,000,000 |...... 10,000,000 |........9,953,700 |........ 9,998,936 |......ccevveuune fooreeennnn 1,064 [ooiiiiiiiiiiiiss | 1,064 | s 10,000,000 |. . 03/15/2023 . [1.F FE
RB Investment Associates CTL  7.220%
L TA02T#-AA-9 | 12/15/28 oo [ . 03/15/2023 . | Various .......cceeeeunennn Jooverrnennnnininnnns foeeennnns 58,857 [.....eenene. 58,857 [..ceeeeeennn88,857 [l 88,857 | e e e o e L2287 U R (SRR N 711 |. 12/15/2028 . |2.B ........
RBSGC Mtg RMBS PTC Ser 2005-A CI 2A1
L T4927U-AN-8 | 04/25/35 ..o [ . 03/01/2023 . | Paydoun ... . 04/25/2035 . |3.C FM
Residential Funding Mtg Sec
.. 749581-AJ-3 |S1 Cl A5 6.000% 01/25/37 .ooovvvvvvriennnennns [eenens . 03/01/2023 . |Paydoun .....ooooeeeeiiiiins |oeeniiiiiinnnns el 7,638 [ 11,336 [ 11,365 [ 11340 [ [ e e e e 11,340 [oveveieiiiiiiine [ (3,702) |........ (3,702) |.oeeeeeeeeeens 101 |. 01/25/2037 . |5.8 FM
RREEF America REIT 11 Inc Sr Nt Ser A
..74986@-AS-0 |3.390% 01/05/23 ...ccoeeviiiiiiiiiiiiiiiiieiieieeees [ . 01/05/2023 . |Maturity ......ccocoeeieees |oeeeeeennnnnnnnnns ... 5,000,000 |........5,000,000 |........5,000,000 |........5,000,000 [.....oevvrrunnnn fooveiiiiiiiiiiis e e e e 5,000,000 |oooeveiiiiniins fovviiiiiiiiiiens e o 84,750 |. 01/05/2023 . |1.G ........
RR Ltd CLO Ser 2022-24A A1 7.058% 01/15/32
L T5000H-AA=2 | eeeiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 01/15/2023 . |Paydoun ......cooeeveiiiiins e e 204,952 |........... 204,952 |........... 204,952 |.....oe. 204,952 |ooviiiiiiiiiiins e o e e e AT 3R 7 U R (SR R, 1,486 |. 01/15/2082 . [1.A ........
Renewable Energy Alternatives Sr Nt 3.820% Redempt ion 100.0000
..750038-AA-5 109/30/46 ......cooeiiiiiiiiii [ L 01/13/2023 . | evvviviiiiiniiniiiiiiiiniinns e | (13,319) |t (13,319) [........... (13,319) ...t (13,319) [oooiiiiiiiiiiies i s e o s (13,319) [ e e e, . 09/30/2046 . [2.C PL
Residential Accredit Loans Inc RMBS Ser 2007-
.. 75115L-AA-5 | QH7 CI 1A1  5.345% 08/25/37 ....ovvvvvvvvvenenns [ eeeenn . 03/27/2023 . |Paydoun .......oooeeeiiiiins Joneiiinnniis e, 19,393 |oveeieennns 19,398 [oeeeeeneeee 16,621 |............ 16,621 [ooveeeiiiiiiiinn oo N PO AN PO 19,393 |ooeeeiiiiieiens oeermeiieieeee e e 113 |. 08/25/2037 . |[1.A FM .
Regal Rexnord Corporation Sr Nt 3.900%
.. 758750-D#-7 |04/07/32 coooveeiiiiiiiiiiiiiii [ . 01/27/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [oeeeeiiiiiiiiins Jooveeiiiiiiiiees o e o o 5,000,000 |oooeveiiiiniins fovviiiiiiiiiiens e o 50,917 |. 04/07/2032 . |2.C ........
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
..75975B-AA-6 |... . 03/20/2023 . | Paydoun ... ... 68,876 ...68,876 ...68,866 |............68,867 |.... ..68,876 |.. . 11/20/2056 . [1.A FE ....
Renaissance cceplance g
..759950-AD-0 |1 CI M1 6.420% 06/25/32 . 03/27/2023 . |Paydoun .......oooeeiiiiiins feveiiiiniiis e 57,155 |l 57,155 |[oeennnene 57,155 |l 57,155 |ooveiiiiiiiiiies e o e e 57,155 [ooiiiiiiies o i e 267 |. 06/25/2032 . [1.A FM ....
Renaissance Home Equity Ln Tr RMBS Ser 2004-3
.. 759950-DP-0 |CI MF1  5.657% 11/25/34 ...ooooevveieeennnns [ . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 144,603 |........... 144,603 |........... 144,603 |........... L7307/ T R R ()] R R ()] R R 144,275 [ooooiiiiiiiiiins | 72 I 328 | 704 |. 11/25/2034 . [1.A FM ...
Renaissance Home Equity Ln Tr RMBS Ser 2005-1
..759950-FE-3 |Cl AF4  5.516% 05/25/35 .....cccoennnnnnnnnnn [ eeeenn . 03/01/2023 . |Paydoun ......coooveviiiiins e e 27,305 oot 27,305 |oeennnnnee 23,960 |..ooeeennns 27,151 oo s LT O AR LT O MR 27,305 [oooiiiiiiiiiiies e e e 256 |. 05/25/2035 . [1.A FM .
Residential Asset Mtg Prod Inc RMBS Ser 2004-
..760985-2G-5 |SL1 Cl Al2  5.205% 10/25/31 ..ovvvvvvvvviiinenns [ eeeenn . 03/27/2023 . |Paydoun .......cooeeiiiiiins feneiiiinnii e, 71,040 |...ooeeeeee 71,040 |l 71,040 |oeevveenns 71,080 |oeeveeeiiiiiiins fevvevviiiiiiiens o f e e T Z:0 R R (SR N 649 |. 10/25/2031 . [1.A FM .
Residential Accredit Loans Inc RMBS Ser 2005-
..76110H-38-3 QS5 Cl A5 5.750% 04/25/35 .......cooeeeeenennns [ oennnn . 03/01/2023 . |Paydoun ......oooeveiiiiiins foveiiiiiiis e 17,451 |............ 27,753 |oeennnnne 25,212 [oeenenenee 25,212 [oeeeiiiiiiiiiin o e e e e T VI R R (7,760) |........ (7,760) [oeneeeeeennnnns 251 |. 04/25/2035 . |2.B FM ....
Residential Asset Secs Corp RMBS Ser 2003-KS4
..76110W-RQ-1 |CI Al6  3.870% 05/25/33 .....coovvvvveeeeeeeeeens [ . 02/27/2023 . |Paydoun .......oooeeiiiiiins foeiiiiiii e 2 | P P, P PO 2 o fos s e e e /2 FOUPTRT FEURRUURRP FEUUTRRPUUPR IR . 05/25/2033 . |[1.A FM ...
Residential Asset Sec Tr RMBS Ser 2006-A5CB
..76112F-AG-6 |Cl A7  6.000% 06/25/36 .......cccoeeeeiiiiicican [ereeenn . 03/01/2023 . |Paydoun ......cooeeeiiiiiins e e 498 o (2,230) [ceuvennnnnee (1,127) ool (1,127) oo e [ foiis e s (1,127) [eeveiiiiiiiiiinn foninnnns 1,625 |.......... 1,625 |oeveiiiiiiiiiens 9 |. 06/25/2036 . 3.C FM ...
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
..761143-AD-8 | A4 6.250% 09/25/37 ....eevvvvvveiriiiiiiiniinnnns [ eeeeenn . 02/01/2023 . |Paydoun ......ccooeeeiiiiies |eviniiiiiiiiininns Joiiiiiiiiiiii e, (1,735) |ooooeeeeenns (844) |.evvvvnnannns (844) |.evvvviiiiiiiins ferveviniiiiiiins foiiins fo e e (G275 FRRU 844 |.eeeenenne 844 | 6 |. 09/25/2037 . |2.A FM ....
Residential Asset Sec Tr RMBS Ser 2007-A5 Cl
. 76114H-AK-1 |2A3  6.000% 05/25/37 ...evvvvvvvvvvnnennnnnnnnnnns [eenenn . 02/01/2023 . |Paydown .....oooeeeeiiiieens Jooveeiienineeeeens | 24,246 |............ 2,765 |............ 15,679 |............ 15,679 | oveeeieiiiiiine fovvevnnnnninnns fooviiiiiiiiiis o o, 15,679 |ouvvvvevviiinnne fonnnnnns 8,568 |.......... 8,568 [......c........ 223 |. 05/25/2037 . |4.B FM ....
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Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 .......cevvvvvvveen | uunnnns . 03/01/2023 . |Paydonn .....euunveviiinnnnn Joeveniinniniiiiins o 1,278 |oeeeeinns 3,863 |iiiiinnins 2,664 |.eeennnnns 2 O O R AN 2,664 |..oooviiiiiiinn [ (1,386) |........ (1,386) [cevenreieinnnnnns 45 |. 06/25/2037 . |[1.A FM ...
Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 .......cevvevveveen | uunnnns . 03/01/2023 . | Paydown ... .... 5,151 5,139 [l 5,136 ... .5,136 |.. .(3,432) |.........(3,432) . 06/25/2037 . |5.B FM ...
SC Commercial Mtg Pass Through C
.. 78402C-AA-1 [ 7.054% 11/10/28 ...evvvviiviiiiiiiiiiiiececciii | s . 03/01/2023 . |Various ... L 1941683 [l 194,153 |........... 203,559 |.......... 198,177 |.... ....(4,023) . ....194,153 |.. . 11/10/2028 . |2.B ........
..78409V-AY-0 [S&P Global Inc Sr Nt  4.750% 08/01/28 .......|....... . 03/01/2023 . |Various ... ..... 17,587,883 |....... 17,400,000 |....... 17,618,844 |.......17,593,153 [.... ... (5,270) |. .......17,587,883 |.. . 08/01/2028 . |1.G FE ....
..78409V-AZ-7 [S&P Global Inc Sr Nt ~ 4.250% 05/01/29 ....... |....... . 03/01/2023 . | Tax Free Exchange ....... R RN 22,673,504 |....... 21,500,000 |....... 22,848,709 |.......22,702,793 |.... P v ) IR IO (2 . ¢) i S . 22,673,504 |.. ...304,583 |. 05/01/2029 . |1.G FE ....
..78532*-AD-5 [Sabine Mining Co Sec Nt  4.580% 02/21/32 ... |....... . 03/31/2023 . | Call 100.0000 ..... TR FOPR 9,000,000 |........ 9,000,000 |........ 9,000,000 |-........9,000,000 [..ceeeeemmmmians fooeeeeemniie oo e e s 9,000,000 |.. ...251,900 |. 02/21/2032 . |2.B ........
Redemption 100.0000
..78532*-AD-5 |Sabine Mining Co Sec Nt  4.580% 02/21/32 ... |....... L 02/2172028 . | eeeeiiiiiiiiiineeeiiiienees e s 500,000 |...ceeennn 500,000 |...oee..n. 500,000 |..evvuneen 500,000 [oeeneeevemnnns fooeeeeeeemmiees e e e e 500,000 [veuneeeeemmnns feeeereeemeies ferereeeeeeiees feeeieeeeens 11,450 |. 02/21/2032 . |2.B ........
Salomon Bros Mtg Sec VII Inc RMBS Ser 1998—
..79548K-2J-0 |AQ1 CI A6  6.630% 06/25/28 . P (R . 03/01/2023 . | Paydown ... .61 .62 |.... .61 . 06/25/2028 . |1.D FM ...
Sasol Financing USA LLC Sr Nt .
..80386I-AD-7 [ 03/18/31 .eeeeieeeeeiie e eeeeen | s . 01/26/2023 . |Direct ..oeeeeeenniiieieeen Jeeeeiieeeeceeies e 723,150 [oneeennens 820,000 |........... 648,500 |...........654,337 |oocooiiiiiiiiins [ 1,097 o e 1097 [ e 655,433 [.oooeeeeeiiieee feeeens 67,7117 |........ 67,717 |oeeeeennnnns 16,537 |. 03/18/2031 . |3.B FE ....
Sequoia Mortgage Tr RMBS Ser 2007-1 CI 2A1
..81744H-AD-5 [3.663% 02/20/47 ..ceevreeeeeeeeeeeeeeeeeeeeeeen | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieees feeeeeeeens 31,617 oo 31,617 |oeeeeennnens 29,803 |..ccevnnnnnn 29,803 |oeeeiiiiiiieeen Jeererrnieeeeee feeeerriineeees e e s 29,803 [..ocevveiiiieee foeeeeeens 1,814 |.......... 1,814 [ 114 |. 02/20/2047 . |4.B FM ....
Specialty Underw & Residen Fin RMBS Ser 2006-
..84751P-LP-2 [BC2 Cl A-2D  5.850% 02/25/37 ..ceeevvreeeeeeen | s . 03/01/2023 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieeee fereeeeeens 21,726 | 21,726 |.oeeeennnnns 14,416 |ooooeeenne.e. 8,425 [..........5,991 [....0n7,309 [ooeeeeeiiniiis [ 18,300 [ [ 20,726 |eeeiieieeeens eemeieeeeeenes Jonieeeeeennes e 30 |. 02/25/2037 . |[1.A FM ....
Spirit Air LBASS PTC Ser 2017-1 PTT B Redempt ion 100.0000
..84859M-AA-5 [3.800% 02/15/26 ......eveeeeneeeeeeeeeniieeeeeenn | s . 02/15/2023 . . .. 57,356 [oceeieeenne 57,356 |..eeeennnnnn 58,502 |............58,104 |.... . 02/15/2026 . |3.C FE ....
..85253#-AF-8 [STAG Industrial Sr Nt~ 3.980% 01/05/23 ..... |....... . 01/05/2023 . |Various ... .. 796,000 [. 01/05/2023 . [2.C ........
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 [CI AT 4.161% 03/25/67 .....ccevvvvnnveeiiiinnns | nnnnns . 03/01/2023 . | Paydown ... ..2,858 |. 03/25/2067 . [1.A FE ....
Structured Asset Sec Corp H
..863576-AC-8 [1A3  5.750% 04/25/35 ....cevvvvniiiiiiniiiiiiinn | s . 03/01/2023 . |Paydonn ....ouuenviriiinnnns Joevnninieiiiiiinnes fereeeeeieiinns 567 fooeeiiiiiiiinnns 574 |oovviiiiis 578 |.ooviiiiinnns £ £ O O R RN FET U AR (7) foeeeeiinnnn (0] PO 5 |. 04/25/2035 . |5.C FM ....
Structured Adj Rate Mtg Ln RMBS Ser 2004-14
..863579-CD-8 [Cl 3A1  4.273% 10/25/34 ...oovvvvvniiiiiininees | s . 03/01/2023 . | Paydown ... . 10/25/2034 . |[1.A FM ...
Structured Adj Rate Mtg Ln RM:
..863579-VS-4 [Cl 4A4  3.628% 08/25/35 ...covvvvvnnviviiinnnnnes | nnnnns . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 42,5% | 42,507 |.oooeennnnns 33,225 | 33,225 [oooeiiiiiiiinns oo e [ [ [ 033,225 | 9371 9,371 | 278 |. 08/25/2035 . |1.A FM ...
Structured Asset Sec Corp RMBS Ser 2004-6XS
..86359B-JU-6 [Cl A6  5.130% 03/25/34 ....oovvvniiiiininiiinns | s . 03/01/2023 . | Paydown ... . 03/25/2034 . |[1.AFM ...
Structured Asset Sec Corp
..86359B-IR-8 [5A6  4.083% 07/25/34 ....oovvviiiiiininiiiiiinnn | s . 03/01/2023 . |Paydoun .....oueveviiinnnns Joevvnninnneiiiiinns foveenennn6,857 i 6,857 [ 8,600 |iiiiiinnn 6,552 [ oD e S [ [ 8857 e [ e [ 33 |[. 07/25/2034 . |[1.A FM ....
Structured Asset Sec Corp RMBS Ser 2004-16XS
..86359B-XL-0 [Cl A4A  5.440% 08/25/34 .....covvvnnviviinnnnnnes | nnnnns . 03/01/2023 . |Paydomn .....euunviiiiinnnns Joevnnininiiiiinnes feeeneeeeeiinns 170 [ 170 [oeeiiiiiiinnnns 166 [oeeiiiiinnnnns L7 O LT PO RN LT PO RN L (O R A A R 2 |. 08/25/2034 . |1.A FM ...
Structured Adj Mtg Rt Ln RVBS Ser 2006-10 CI
..863610-AG-9 [3A2  3.744% 11/25/36 .....covvvnviviinnniniinins | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 423,716 |........... 423,716 |........... 204,442 |........... 4 O O N Y AR RN 204,442 |oveniiiiiiis s 129,274 |....... 129,274 |ooevennnnnns 3,814 |. 11/25/2036 . |1.A FM ....
Structured Asset Sec Corp RMBS Ser 2006-S4 Cl
..86363A-AA-5 [A  5.185% 01/25/37 ..eeevviiiiiniiiiiiiiiiiinees | s . 03/27/2023 . |Paydomn ....cevuviviiinnnnn Joevvniiinieiniiins o 7,798 |fooeiiiinnnnns 7,798 | 622 |.oiiiiiiins (<22 F RN 2 VA PO [ VA PO U 61T PR FORRRPPRR RN R 5 |. 01/25/2037 . |5.A FM ....
Tenet Healthcare Corp 1st Lien  4.625%
..88033G-DG-2 [06/15/28 ....evvivviiininiiiiiiiiiinieiiininneeeinn | s . 01/20/2023 . | Tax Free Exchange ....... |oeceeviriiiiiinnnns Jounenn 1,108,167 |........ 1,079,000 |........ 1,123,890 |........ 1,108,808 |....cevvnvviiinn Jovvvnnnnnns ({23 D) PO [(CZ3 ) PO R 1,108,167 [ooeeeeviiiiines oo fooes s 4,852 |. 06/15/2028 . [3.C FE ....
Tenet Healthcare Corp 1st Lien  4.250%
..88033G-DL-1 [06/01/29 ...euvviiviiiiiiiiiiiiniinieciinineeeeien | s . 01/20/2023 . | Tax Free Exchange ....... |oceveevrviriinnnnns Jonnnnnns TITATT | 933,000 |........... 773,224 |.......... (T LV O N 1,007 [ooeiiiiiiiiinns o 1,007 [ooeiiiiiiiiinnns o L LA P AU U N 5,397 |. 06/01/2029 . [3.C FE ....
Redemption 100.0000
..89054X-AD-7 |Topaz Solar Farms LLC Nt ~ 4.875% 09/30/39 .. |....... . 03/30/2023 . | .eeneieiiii s BT e 175,877 |eveeennnnn VAR T4 PO T8 4/ R RURSUUR RO NPT RPN R I (1Y 7/ () RO FPRRPPR RPN R 59 . 09/30/2039 . [3.B FE ....
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..cevvvenviiiiiniiiiieiiiiiineeeees | s . 03/01/2023 . | Paydown ... 487,239 505,618 |.... . 06/25/2057 . |1.A ........
Towd Point Mortgage
..89175V-AA-1 [83.250% 03/25/58 ......cevvvvvvviiiiniiniiiiiiniinns | s . 03/01/2023 . |Paydonn ....ceuunvvvriinnnnn Joevvnninniieiinins feneneens 1,626 |oeeeeennnnns 1,626 |oeeeeennnnnns 1,737 | 1,681 [ [ (515711 PR FPRR (<'<) 1 AR RN 1 i N R (AR AR R, 9 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-5 Cl A1A
..B9176V-AK-8 [3.250% 07/25/58 .....cevvviviiiinnnniiiiiiinnninins | nnnnns . 03/01/2023 . | Paydown ... 218,969 229,719 |.... ...(3,583) . . 07/25/2058 . |1.A ........
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Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 [3.750% 03/25/58 .....cevvvnvviiiiiiiniiiiiiiniiinees | s . 03/01/2023 . |Paydonn .....eeuevvriiinnnnn fovvnniininiiiiiins foninns 238,314 |........ent 238,314 |........... 236,863 |...........237,349 |..cooiiiiiiin oeriinins LTI R AR JeLCIO T PN . 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1
..89178B-AA-2 [2.900% 07/25/59 ...cevvvvvniiiiiiniiiiiiiiiiienees | s . 03/01/2023 . | Paydown ... 169,804 180,523 |.... . 07/25/2089 . |1.A ........
Tricon American Homes
..89612L-AA-4 [2.750% 03/17/38 .evvvviiiiiiniiiiiiiiniiinneiiinn | s . 02/01/2023 . |Paydomn ....cevunviriiiinnnn Joevvnninniiiiinins e 2,505 [oeeiiiinnns 2,505 [.oiiiiennnns 2,505 [.ooiiiiinnnnn 2,803 i e /2 PO RN 2 e eeeneeen 2,505 [ e [ [ 12 . 03/17/2038 . |1.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 [ 1.482% 11/17/27 eevvviiiiiiiiiiiiiiiiiiiniecciiis | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 40,2711 oo 40,271 |ooooeennnnns 40,271 [.oooeenennns 40,262 |.ooovevinieiiens o [ Y U S AN (V7 T O R RN 103 |. 11/17/2027 . |[1.A FE ....
Tricolor Auto Sec Trust ABS Ser 2023-1A Cl A
..89616K-AA-2 [6.480% 08/17/26 .....oevvvvveiiiiiiiiinieiiiinins | s . 03/17/2023 . |Paydonn .....eeunvvviiiinnnn fovnnnininniiiiins o 179,244 |........... 179,244 |........... LEE T2 VI R FORRRR RN L O PN L O F 179,244 | oo [ s 1,032 |. 08/17/2026 . |1.E FE ....
Union Pacific RR ABS PTC Ser 2005-1 5.082%
..90783V-AA-3 [01/02/29 ....eevviiiiiiiiiiiiiiiiiiiiieeciiineeeees | s . 01/02/2023 . |Various ........cceeeerenns foevvnnnnnnninnnnnns Jonns 499,406 |........... 499,406 |........... 495,438 |...ounnnnn. 498,149 [....covviiiinnn foeriinnnnn L <Y PO FR LYY PO 499,406 [...ooevvvnienns fooviiiiiiis s s 12,690 |. 01/02/2029 . |1.C FE ....
United Air Lines LBASS EETC Ser 2019-1 Cl AA
..90931C-AA-6 [4.150% 08/25/31 .cevvvnniiiiiiiiiiiiiiiiiineeeees | s . 02/25/2023 . |Various ........cceeeeveenns foevvnnnnnnniinnnns Joenns 747,391 |........... 747,301 |.......... 761,798 |ooevvennnn. A 1 A R RN (11,922) |oevvvieeiiiin Jovennen (11,922) |oevvviiiiiiiin v LY RN R RN R 15,508 |. 08/25/2031 . |1.F FE ....
United Air Lines LBASS EETC Ser 2019-1 CI A Redenption 100.0000
..90931E-AA-2 [PTT  4.550% 02/25/33 ... N R, . 02/25/2023 . | .. ... 60,813 ...60,813 ...60,860 |............60,850 |.... ..60,813 |.. . 02/25/2033 . |2.C FE ....
United Air Lines PTC Ser 2018-1 A 3.700%
..90931V-AA-4 [09/01/31 ..eveeiiiiiiiiiiiiiiiiien e | s . 03/01/2023 . 123,913 |oeeennnnns 123,913 |....oeeeees 123,913 |...ooeeeens 72 TR O O R RO 128,913 [ [ [ s 2,292 |. 09/01/2031 . [2.C FE ....
United Airlines LBASS PTC Ser 2018-1 Cl B
..90932N-AA-1 [4.600% 09/01/27 ..evvvvvviiiniiiiiiiiiiiieeeciiiien | s . 03/01/2023 . 190,712 |........... 190,712 |oeeeennnnns 190,712 |oveeennnnns L0 2 O O N N R RN L[ O N A NN 4,386 |. 09/01/2027 .|3.A FE ....
UnitedHeal th Group Inc Sr Nt 2.750%
L 91324P-BZ-4 [ 02/15/23 ovvvviiiiiiiiicieinies | s . 02/15/2023 . |Maturity ...oooovvnninines Joovvnniniiiiiii e 2,000,000 |........ 2,000,000 |........ 1,996,840 |........ 1,999,957 [..oovvvviiinnns fooviiiinns X T O O, X T FO RN 2,000,000 [oreririvnnnns foreirriiiiiiens foeeiiiiii e 27,500 |. 02/15/2023 . |1.F FE ....
Havkeye Energy Col lab LLC Sr Nt 3.620% Redenption 100.0000
..91403#-AA-6 [ 06/30/50 ...euviiiiiiiiiiiiiiiieeeireeeen | s L 08/3172023 . | evneeieiiieeeeeenieeeees i e 53,236 |oeeeunnnnnn 53,236 [.coeeeeenne 53,236 [.coeeeeenne (XX T R R (R R (RN RN [T U R R R 482 |. 06/30/2050 . |1.G PL ....
US Govt Ft Collins Tr GSA CTL APHIS Ls Redenption 100.0000
..917418-AA-9 [5.400% 12/15/26 ...oevvvnviiiiiiiiiieiiiiiineeeees | s L 03/15/2023 . | eeveeeeeiiiieeeeeieieeees v e 234,854 |........... 234,854 |...eenn..n. 234,854 |...oennnnn. T T O O N Y AR RN 284,854 ooiiiiiiiinins [ [ [ 2,117 |. 12/15/2026 . |1.B ........
Veteran Affairs Crown Point CTL Ls Fin Tr Redemption 100.0000
..91821*-AA-4 [5.620% 07/15/31 ..... P IR . 03/15/2023 . | .. . 07/15/2031 . |1.B ........
VA Wash Diener Bldg US Gov CTL Nt 4.171%
..918498-AB-8 [04/15/32 .ovvvvviiiiiiiiiiiiiieies | s L 03/15/2023 . | .eeeeieiiiiiieeeeeeeiiieeeees e feeeen. 99,596 [l 99,506 ... 99,5% [............ o1 R R S R (R RN 99,596 [...ocovvuiiiinns [ e e 693 |. 04/15/2032 . |1.B ........
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 [A1  4.474% 04/25/67 ..oovvvnviiiinnineeiiiinns | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 52,059 |oeenns 52,059 [.....oceen. 52,058 |.......eeen. 52,084 [ooeiiiiiiiiiies oo LT PO AN LT PO R 52,059 [oooiiiiiiiiinns oo e e 432 . 04/25/2067 . [1.A FE ....
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AA-9 [A1  4.130% 02/25/67 ...eevvvvvvinnnniiiiiinnnnnes | nenens . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 114,558 |........... 114,558 |........... 114,257 |oooeeeeenns AL I R E (17 R F (17 R R BRI T O N AN N 733 |. 02/25/2067 . |1.A FE ....
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AB-7 [A2  4.130% 02/25/67 ...ovvvrvvviiinniieiiiinins | s . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 152,329 |oeeennnnns 162,329 |........... 161,357 |oovvenennns 151,410 [oeiiiiiiiies o [ 1 R A (R[N R F 152,329 [oovviiiiiiiine oo s e 974 |. 02/25/2067 . |1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...ovvvnvvvviinniiieiiiinnns | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 2,713 | 2,713 |ennens 2,713 [ L7 (VST R E R L PO RN L PO AR L7 K R R R R, 227 |. 01/25/2067 . |1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 [A3  3.288% 01/25/67 ..eevvvvvviinniiiiiiiininnes | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 38,198 [........... 38,198 |............ 38,197 [.oovvenennns FCL 0 [ VI P E R L PO RN L PO AR Bt 1 O R RN 220 |. 01/25/2067 . |1.F FE ....
Verus Securitization Trust RMBS Ser 22-7 Cl
.. 92630N-AA-4 [A1  5.152% 07/25/67 ..evvvvvviininniiiiiininnes | s . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 19,342 oo 19,342 |.........eet 19,341 | JLCTRC T O ERRN [ PO RN (- P A LR . O N ) RN 165 |. 07/25/2067 . |1.A FE ....
Visio RMBS Ser 2020-1 CI A1  1.545% 08/25/55
LO283TK-AA-9 [ oo | . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 79,767 |.ceeenn 79,767 |overrnnnnnnn 79,766 |oeevvennnnne 79,692 |.ovvviiiiiiiins oo T PP F, T PP T, AT/ R RN R RN 219 |. 08/25/2055 . |1.A FE ....
Visio RMBS Ser 2020-1R CI A1 1.312%
L 92837M-AA-5 [ 11725755 ovvviiiiiiiiiiiciies | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 32,106 |............ 32,106 |............ 32,106 |.......eenn. [ 7 R RN LT PO AN LT PO R B 7 (1 N N A 65 | 11/25/2085 . |1.A FE ....
Visio RMBS Ser 2022-1 CI A1 5.759% 08/25/57
2 928380-AA-6 | .eevrenieiiiie e | s . 03/01/2023 . |Paydonn .....euunvvviiinnnnn fovvnniininiiiiiins fennns 427,303 |...ooennnns 427,303 |........... 427,296 |......oeenn L7700 VN AU AR L2 T O RN L2 T R R 427,303 [oooeeeiiiiinnns oo [ s 4,421 |. 08/25/2057 . |1.A FE ....
Washington Mutual Mtg RMBS Ser 2003-AR10 CI
. 92022F-EB-0 A7 4.233% 10/25/33 ..cooivviiiiiiiiiiineieeinn | s . 03/01/2023 . |Paydonn .....euevvviiinnnnns Jovvniinniiiiiiinees foeeneeeens 21,701 [ 21,701 o 21,381 [ 20,527 |ooviiiiiiiiiiien e 174 [ s 174 [ s 2 101 R RO R RN 161 [. 10/25/2033 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2004-CB1 Cl
.. 92922F-RF-7 [3A4  5.500% 06/25/34 .....cevvvniiiiiinnnnnniiiins | nnnnns . 03/01/2023 . |Paydonn .....eeviiiiiinnnns Jovniinniiiiiiiinins foiiiinnnns 20,935 |iceeeenns 20,935 |........... 19,993 [............ 20,371 [ oeeiiiinnnns 564 |.oiiiiiiiiiiii eeeiiinnnns 564 |oiiiiiiiiiiii eeeiiinnnns 20,935 [ fooniiiiiis L 148 |. 06/25/2034 . |1.A FM ....
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Washington Mutual Mtg RMBS Ser 2007-HY2 Cl
..92926U-AD-3 [2A2  3.771% 11/25/36 ..evvveniiiiiiinniiiiinin | s . 03/01/2023 . |Paydomn .....eueivriiinnnns Jovvniiiniiiiiiiinees foeeneeeens 11,249 | 8,527 |vieiinnns 8,060 [euriiennns 00 O N S R (RN 8,060 . 11/25/2036 . |[1.A FN ...
Washington Mtg PTC RMBS Ser 2007-HY3 Cl 4A1
..933634-AJ-6 [3.609% 03/25/37 ...cevvvvnniiiiiiiiiiniiiiiiiieeees | s . 03/01/2023 . | Paydown ... ... 34,520 ... 28,719 [.... ..28,719 |.. . 03/25/2037 . |[1.AFM ...
Washington Mutual Mtg
..93363P-AA-8 [1A1  3.342% 11/25/36 ..oovvvnniiiiiiniiieiiiinnn | s . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 17,486 |............ 14,969 |o.ooeeennnns 13,735 |oveeennnnns ST T O O O R ) AR 13,735 . 11/25/2036 . |[1.A FN ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-
..939336-2H-5 [CB1 CI 1A5  5.500% 03/25/35 ....evvvvnnvvrvnnnn | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jevvniinniiiiiiiinees foeeeeeeens 88,012 [........... 88,012 |oeeeennnnns 88,631 |.evvennnnns 88,383 |..ooiviiiiiiinn eeiiinns (7720 F (K770 F 88,012 |ovvviiiiiiiins Jovrrriiniiiiin v v 584 |. 03/25/2035 . |3.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-1
..939336-2U-6 [Cl 7A3  5.500% 03/25/35 ....cevvvvnnviiiiinnnnns | nnnnns . 03/01/2023 . |Paydonn .....eueviiiiinnnnn Joevvnninniieiiiins foeeeens 1,845 [ooooiennies 6,134 ..ot 6,188 [eirienne O O R AN [T IS U R (4,290) |......... (4,290) |.eevvnenninnnnns 56 |. 03/25/2035 . |5.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-2
..939336-3H-4 [Cl 1A1  5.500% 04/25/35 ......evvvvvvivinnnninnes | unnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 147,324 |.......... 163,861 |..eeennnnn. 155,003 |......eeens 5L 0 O O R R 155,003 |ovvveiiriiiinns Jovnnnnns (7,679) |........ (7,679) [cevnnenenne 1,491 |. 04/25/2035 . |3.CFM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-3
..939336-4Y-6 [Cl 1CB1  5.500% 05/25/35 ....cevvvnnvvvvivnnnnns | unnnnns . 03/01/2023 . |Paydonn .....euunvvviiiinnnn fevvnnininniiiiins o 125,627 |........... 141,724 |........... 131,848 |ooveennnnns I O O N N AR N 131,848 |ovvveiiiiiiinns Jovnennns (6,221) |........ (6,221) |.evvvnnnnnnns 1,224 |. 05/25/2035 . |2.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6F-5 [CI CB11  5.500% 06/25/35 .....evvvvvvviinnnnens | unnnnns . 03/01/2023 . |Paydonn .....eueveiiiinnnns Jovvniinniiiiiiiinens foeeneeeens 51,189 [........... 57,397 |oeviinnnnns 57,593 |[oceeiiinne Y A R R [ PO AN [ PP S57T,476 |oveveiieeiiinnn ovnnnnns (6,287) |........ (6,287) [oueerevinnnnnns 581 |. 06/25/2035 . |4.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6U-2 [Cl 5A4  5.500% 06/25/35 ....cevvvvnnvvvvinnnnnnes | unnnns . 03/01/2023 . |Paydonn .....eueveviiinnnnn Joevvniiiniieiiiins foeneens 4,387 | 7,902 |oeeeeinnns 7,928 [oooiiiinnnnns /82T O O O R AN R T U RN (3,506) |........ (3,506) |.eevvvnnninnnnns 71 |. 06/25/2035 . |[4.A FM ....
Washington Mutual Alt Ln Tr RMBS Ser 2006-4
..939344-AR-8 [Cl 3A6  5.866% 05/25/36 ......vvvvvivnnnnviinnnn | nnnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 17,850 |[.ooveevnnnns 17,976 [o.eeeennnnee 14,148 |..ooeeneens O O ) NN 14,148 | s 3,702 |oeeeennnns 3,702 |eviiiiiieies 92 |. 05/25/2036 . |[1.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-7
..93934F-BQ-4 [Cl 20B5  5.500% 08/25/35 ......cevvvunvvvvinnnnns | unnnns . 03/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniinniiiiiiinees foeeeeeens 31,755 |oeeens 32,950 [ooeiiiiene 29,323 [oeeiiiennn A < R R (R R (R RN A X N O IR, 2,432 |..oooennen 2,432 oo, 301 |. 08/25/2035 . |1.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-8
.. 93934F-CM-2 [CI 1A8  5.500% 10/25/35 .....eevvvvvirnnnniiininn | nnnnns . 03/01/2023 . |Paydonn .....euuverriiinnnn Jeveniininiiiiiins foneneens 3,083 [ceiiiienne 3,686 |....coeenn. 3,716 |oeeeeennnnnns FCNC1o1 N S R R R R R T Cteic I A RN (616) |........... [(S 157 ) PR 23 |[. 10/25/2035 . [3.B FM
Washington Mutual MSC Mtg PT RMBS Ser 2005-11
.. 93934F-HI-5 [Cl A2 5.750% 01/25/36 ...evvvvvvvininiiiiieinn | nnnnns . 03/01/2023 . |Paydomn ....cuuevviiiinnnns Joevnnininiiiiiinnes foreeeeeeeiinns 199 [ 4,384 |......ooeeenn 4,36 |..cocevnnnnns L S R R O R R L3 TV AU RN (4,141) |........ (4,141) | 62 |. 01/25/2036 . |5.A FM
Washington Mutual MSC Mtg PT RMBS Ser 2006-1
..93934F-KZ-4 [Cl 5CB1  5.750% 02/25/36 ....cevvvnnvvvvvvnnnnns | unnnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 56,477 | 66,768 |......oo.... 55,902 |............ LI 72 R Y S R (RN RN S0 7 R R 575 |ovveinnns 575 |ooiviiiiiiens 590 |. 02/25/2036 . |1.A FM .
Washington Mutual Alt Ln Tr RMBS Ser 2006-6
..93935G-AG-4 [Cl 4A  6.964% 11/25/34 . .ooovvveiiiviiiiiiinnes | s . 03/01/2023 . |Paydonn .....euuviiiiiinnnn Joevvniinnniiiiiinns feeneens 8,474 | 8,816 [eerennne 8,508 |..couunnnnnn L O O R AN 8,504 | [ [RI0) PO (30) |oevennnieinns 103 | 11/25/2034 . |[1.A FM .
Washington Mutual Alt Ln Tr RMBS Ser 2006-7
..93935H-AJ-6 [Cl A6 4.011% 09/25/36 .....evvvvvvnnnnniiiiinnnn | nnnnns . 03/01/2023 . |Paydonn .....ouvvviiiinnnns Jovvninnniiiiiiinees foeeieeeens 35,116 [............ 35,116 [...ccevnnnns 15,516 |ooeveennnnns LISTE-1 (T PO PPN 19,600 [ooovrvvvennnenns forrenes 19,600 [ooovivvvvieninns forriiiiinnns B [ N N A 74 1. 09/25/2036 . |4.A FM
Wells Fargo Bank Northwest NA CTL Ser 2002 Cl
.. 94978#-AT-4 [20  6.650% 08/01/27 ....ccevvvvnnviiiiinnniniinins | s . 03/01/2023 . |Various .......ccceeevrvvinn Jovvnnininniinnninnns foennenenns 21,886 |............ 21,874 |....ooeeeens 21,874 |...oooeeenns AR VL N R R, /220 PO AN /50 PO R PR T R RO R RN 252 . 08/01/2027 . [2.B ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd
..94978#-AU-1 [Ln  7.380% 05/15/32 ..cevvvnviiiiiniiiiiiinins | s . 03/15/2023 . |Various ........cceeeevvenns foovnnnennenniinnnnns Jonenns 161,507 |........... 151,507 |oeeeennnnns 158,627 |oeveennnnne 154,448 |..oooiiiiiiinn i (225773 ) R RPN (773 ) R RN L5007 O R AU NN 1,867 |. 05/15/2032 . [1.B ........
llel I's Fargo Bank Northwest NA CTL CVS Corp Redemption 100.0000
.. 94978#-AX-5 [6.640% 10/10/24 ......coevvvniiiiiiiiiiiinieiiiiis | s . 03/10/2023 . | .eeeeeeiiiiieeeeeeeieeeees i e 25,417 | 25,417 |oooeiinnnnns 25,417 [oviieiinnns < O R RO T R R R R 282 |. 10/10/2024 .|2.B ........
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
.. 94980G-AK-7 [A19  4.980% 04/25/34 .....oovvvniiiiiiiiiiniiinn | s . 03/01/2023 . |Paydonn .....euuviviiiinnnn Jevvniiinieiiiiins e 2,616 [......ceenenn 2,616 |..nnnns 2,585 [ooiiiiiinnnns 2,586 |iivreiiiiiiiinn e LV O O, FC LV R A 21 [ O O N AR 21 | 04/25/2034 . |[1.A FN .
Wells Fargo Comm Mtg Tr CMBS Ser 2020-C57 Cl
..95002X-BA-2 [A1  0.903% 08/15/53 ....euviiviirrnniiiiiiiiinnnns | nnnens . 03/01/2023 . |Paydomn .....uuevviiiinnnns Jovvniiinniiiiiiinens foeeieeeens 79,515 |oeeeeenns 79,515 |ooiiiinnnns 79,513 [ooiiiiinnns L0 I R R L O AN L PO A 79,515 [oovviiiiiiiinns oo s 124 |. 08/15/2063 . |1.A ........
BBVA Bancomer SA Texas Sub Nt  5.125%
..P16259-Al-8 [01/18/33 ..evvvriiiiiiiiiiiiiiiiien e | s . 02/27/2023 . |Direct ..ooviviiiiiiiiiiiinn Jeviineiiiii e 1,306,563 |........ 1,400,000 |........ 1,422,716 |........ 1,413,740 |ovevvniiiiiiins v (574 DT FOR F [£72 D FOUUU RN 1,412,820 |oveeiviiiiinns fovnnns (106,257) |...... (106,257) |.vvvennnnnne 41,441 |. 01/18/2033 . |3.B FE
Redemption 100.0000
. 000000-00-0 [Twin Brook Cap XIII WSPV ~ 7.739% 01/20/27 . |....... L 01/20/2023 . | eeeeeeeiiiiieeeeeieieeees i e 210,180 |.......... 210,180 |...oeeenns 210,180 |..eeveenns 5 [ 0 O O O R R 210,180 |oveeniveiiiiins foeniiiiiiiins o e 1,869 |. 01/20/2027 . [1.G Z .....
Twin Brook Cap XI11 WSPV Ser B 7.687% Redemption 100.0000
. 000000-00-0 [01/20/27 ..evvvniviiiiniiiiiiiiiienieeiinieeeeeenn | s L 01/20/2023 . | eeeeneeeiiiieeeeeiiieeees | e 224,438 |........... 224,438 |oeeeennnnn. 224,438 |..eennnnnn. 22 T R N N N AR N 2K R (RN RN AR 1,996 |. 01/20/2027 . [1.G Z .....
Sagicor Financial Co Sr Nt  5.300% 05/13/28
. 000000-00-0 [ .eeneeniieiiee e A..... . 01/25/2023 . |Direct .ooveviiiiiiiiiiiins v e 322,856 |....ceennns 335,000 |........... 334,348 |oeeennnnn. 332,476 [.ovevvevineeees [ (2711 P AR (2.1 P F 332,448 |ooiiiiiiiiines e (9,592) |......... (9,592) [..oovvvnnnnns 3,650 |. 05/13/2028 . |3.C FE
Air Canada LBASS EETC Ser 2017-1AA  3.300% Redemption 100.0000
..00908P-AA-5 [07/15/31 \uuvuviiiiiiiiiiiiiiiiiin e A.... L 01/15/2028 . | eeeieiiiiiiieeeiiiees i et 166,400 |.......... 166,400 |.......... 166,400 |.......... 166,400 |.ooviiviinnins Jovennnniiinninns foveiiiiiiinninns foveniiniiiiinn foviiniiiiinns foonnn 166,400 [..oooveveninnns fooviiiiiiiin o il 2,746 |. 07/15/2031 . |1.F FE .
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Air Canada LBASS PTT Ser 2017-1A  3.550% Redemption 100.0000
..00908P-AB-3 | 07/15/31 eevvvviiiiiiiiiiiiiiiiiiieecceceeeeees A..... L 01/15/2023 . | evvviniiiiiiiiiiiiiniiiiiiins e | 128,000 |.......... 128,000 |.......... 128,000 |.......... 128,000 |vvvvvvvvviiinns fovvvvnnnnnininnn o fe e e 128,000 [.vvvvvvvvvvnnnnn fovnnnniiiiiiis foviiii e 2,272 |. 07/15/2031 . |2.A FE ....
Sagicor Financial Co Sr Nt  5.300% 05/13/28
..786690-AA-8 . 01/25/2023 . |Direct oooovviiiiiiiiiiiin feeeeeeiieeeeens e 515,606 |........... 535,000 f[....eeeeee. 535,000 [........... < P Y N 535,000 [oooeeiiiiiiiinns s (19,3%4) |....... (19,394) |............. 5,829 |. 05/13/2028 . |3.A FE ....
. 000000-00-0 . 02/23/2023 . |Direct oovviiiiiiiiiiiiiin e e 202,990 |.......... 766,000 |........... 101,693 |........... O I O R U R R A 101,693 |ooooeeeiiiiiiins s 101,297 |....... 101,297 |oovvviiiiiiiiiiens . 07/09/2023 . |6. .........
. 000000-00-0 . 02/22/2023 . |Direct .oooovviiiiiiiiiiiin e e 167,500 |........ 1,000,000 |........... 133,146 |........... L P SN (SRR R 133,146 |ooeveeeniiiiiies o 34,354 |......... 34,364 [ . 09/28/2023 . |6. .........
. 000000-00-0 . 02/23/2023 . |Direct oovviiiiiiiiiiiiii e e 407,230 |[........ 1,544,000 |[........... 197,237 |........... X 7 O Y N (SRR R 197,237 |ooveeeiiiiiiiien s 209,993 . 10/11/2023 . |6. .........
Sunac China Holdings Ltd Sr Nt 5.950%
. 000000-00-0 |04/26/24 ... D..... . 01/30/2023 . |Direct .... .. 340,413 |........ 1,205,000 .... 185,600 |.......... 185,600 |.... .. 185,600 |.. . 164,812 . 04/26/2024 . (6.
Vendanta Resources . 1259
. 000000-00-0 |08/09/24 ....cooeviiiiiiiiiiiiiiiiie D..... . 01/20/2023 . |Direct .oooovviiiiiiiiiiiin feeeeieieeeeeeens e 947,700 |[........ 1,170,000 |........... 923,790 |........ 1,007,009 |..coevvvievieens fervnnnnns 5,09 |ooiiiiiiiiiiins e, 5,09 |iiiiiiiiiiins e 1,012,104 | | (64,404) |....... (64,404) |............ 32,845 |. 08/09/2024 . |5.A FE ....
Kaisa Group Holdings LTD Sec Nt 11.250%
. 000000-00-0 |04/16/25 ...coovvviiiiiiiiiiiiiiii D..... . 02/22/2023 . |Direct .oovvviiiiiiiiiiiiin e e 465,650 |........ 2,780,000 [........... 374,488 |........... B O P Y N 374,488 |.ooooeeeiiiiines | 91,162 |........ 91,162 |ovvvvviiiiiiiiinnes . 04/16/2025 . |6. .........
China Evergrande Group Sec Nt  8.750%
. 000000-00-0 |06/28/25 .....ceevvviiiiiiiiiiiiiiiiiieeee D..... . 02/24/2023 . |Direct .... ..2,125,000 175,143 |.... 75,143 .. . 06/28/2025 . |6. .........
. 000000-00-0 |Banco BTG Pactual Sr Nt ~ 2.750% 01/11/26 ... [D..... . 01/20/2023 . |Direct .... .... 810,000 764,650 |.... 773,061 . 01/11/2026 . [3.C FE ....
Turkiye Sinai Kalkinma Sr Nt MTN  5.875%
. 000000-00-0 |01/14/26 .. [D..... . 02/15/2023 . |Direct ..oooeeeeiiiiiiiiiies e [ 911,250 [, 1,000,000 921,560 |.... .933, ....035,790 |.. (24,540) . 01/14/2026 . [4.C FE ....
. 000000-00-0 |Akbank TAS Sr Nt  6.800% 02/06/26 . . |D..... . 02/02/2023 . |Direct ..oooeeviiiiiiiiiiins Jeeveeeenineninnns e, 1,869,563 |l 1,950,000 ..1,920,043 |........1,906,100 ,907,264 |.. (37,701) . 02/06/2026 . (4.C FE ....

Rederption  100.0000|

. 000000-00-0 |Greenko Dutch BV 1st Lien 3.850% 03/29/26 |D..... . 03/29/2023 . | .. ....5,400 ... 4,675 |.... L7125 | . 03/29/2026 . |3.B FE ....
MTN Mauritius Investments Sr Nt  6.500%

. 000000-00-0 | 10/13/26 ....coouvrviineeiiiiiiiee e D..... . 02/07/2023 . [Direct .... .. 870,000 971,408 |.... ... (2,008) | ... (2,005) |... (59,183) . 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 |. .. 106,588 |... (69,612) . 12/31/2026 . [6. FE .....
Medco Bel| PTE Ltd 1st Lien 6.375% 01/30/27

. 000000-00-0 | +evveeumriieieeeiiiiiee e D..... . 02/14/2023 . [Direct ...cceeveeiiiiiiiies [oeeeiiiieeeees feeeeee 358,79 |.......... 380,000 |........... 268,650 |........... 302,931 [oeeeeeiiiiiiins oo 1,824 [oeeeiiiiiiis | 1,824 041 [ 54,041 |............ 13,189 |. 01/30/2027 . |4.A FE ....
Continuum Energy Levante Nt 4.500% 02/09/27 Redemption 100.0000

. 000000-00-0 | +eveeennmriieieeeiiiiie et D..... L 02/09/2023 . [ .eveeieiiiiiiiie s [ [ 63,750 |............ 63,750 . 02/09/2027 . |3.B FE ....
Renew Power Pvt Ltd 1st Lien Ser REGS

. 000000-00-0 |5.875% 03/05/27 .....cceevveeeeeeiiiieeeee e D..... . 01/31/2023 . [Direct .... .. 400,000 . 03/05/2027 . |3.C FE ..

. 000000-00-0 |Nexa Resources SA Sr Nt  5.375% 05/04/27 ... [D..... . 02/13/2023 . [Direct .... 855,000 . 05/04/2027 . [3.A FE ..

. 000000-00-0 |Becle Sa De CV Sr Nt  4.375% 08/03/27 ....... . 01/27/2023 . [Direct ....ccevveeeeinnnns .. 875,000 . 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 K . . 12/31/2027 . (6. FE .....

. 000000-00-0 |Kenbourne Invest SA Sr Nt ~ 4.700% 01/22/28 . 01/23/2023 . [Direct ....ccevveeeeiinnnns . 01/22/2028 . [4.A FE .

Champion Path Holdings Sr Nt  4.850%

. 000000-00-0 |01/27/28 ... D..... . 01/17/2023 . [Direct .... .. 570,000 544,350 |.... . 01/27/2028 . |4.A FE ...
Termocandelaria Power Sr Nt  7.875% 01/30/28 Redemption 100.0000

. 000000-00-0 . 01/30/2023 . ...65,250 ...69,071 |.... (2,787) . 01/30/2028 . |3.C FE ....

. 000000-00-0 |VTR Finance BV Sr Nt  6.375% 07/15/28 . . 02/08/2023 . ..530,000 ..403,587 |. . 930 |. . 07/15/2028 . |4.C FE ....

. 000000-00-0 |Wynn Macau LTD Sr Nt ~ 5.625% 08/26/28 ....... . 03/02/2023 . .. 790,000 815,031 ... (930) | . 08/26/2028 . |4.B FE
Studio City Finance Ltd Sr Nt  5.000%

. 000000-00-0 | 01/15/29 ...eveeiieiieiiiieee s . 02/23/2023 . [Direct .... ..522, ... 670,000 371,325 |........... JUUTRRUUUUUUTU RPN 4,442 |. . . 01/15/2029 . |4.A FE

. 000000-00-0 | VTR Comunicaciones SPA Nt ~ 4.375% 04/15/29 . 02/03/2023 . [Direct . .. 425,250 . 630,000 ..393,750 |. ..398,537 |.. ..2,460 |. .400,997 . 04/15/2029 . |4.B FE

Melco Resorts Finance Sr Nt  5.375% 12/04/29
. 000000-00-0 | .eevveeriiiiiiiiiiii i D..... . 02/23/2023 . [Direct ...cccvveeiiiiiiiins feeiiiiiieneenin [ 1,187,475 |........ 1,420,000 |........ 1,487,410 |........ 1,470,502 [.ovvveniniiis oeeens (1,471) o s (1,471) [ s 1,469,030 [o.ovevvviiiiinn |oennne (281,556) |...... (281,585) [...vvnnnnnen 17,597 |. 12/04/2029 . [3.C FE ....
Banco Internac Del Peru Sub Nt ~ 4.000%
. 000000-00-0 ] 07/08/30 ...eeeiiiiuuiiiiiiiiiiiiiiieiiiiiiieeeeae D..... . 02/13/2023 . [Direct ...cccveriiiiiiiiins |oviiiiiiiiiiiiiiiis e 802,575 |.......... 870,000 |.......... 873,170 |.......... 867,612 |....oooveveeeens oveeeieens (X150 S IO [X[5)] R I 867,375 [..coveeiiiiiin oo (64,800 |....... (64,800) |...oeeeee.s 20,977 |.07/08/2030 . |3.A FE ....
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Country Garden Hld Co 1st Lien  3.300%
. 000000-00-0 |01/12/31 eevvvviiiiiiiiiiiiiiiieieieeeeeeeeeeees D..... . 03/02/2023 . |Direct .oooovviiiiiiiiiiiin feeeeeiieeeieeeeenes e 729,750 |........ 1,400,000 |........... 625,260 |[........... (XIS O R 8,465 |.ooviiiiiiiiins e, 8,465 |..ooviiiiiiiiies e 661,874 |oooovveieiiiiies e 67,876 |........ 67,876 |............ 30,030 |. 01/12/2031 . |3.C FE ....

Office Cherifien Des Pho Sr Nt ~ 3.750%

. 000000-00-0 |06/23/31 ... D..... . 02/15/2023 . [Direct .... .. 164,500 .... 200,000 .... 179,000 |...........180,483 |.... .. 240 |. .. 240 |... .180,723 |.. (16,223) . 06/23/2031 . [3.A FE ....
Kasikornban

. 000000-00-0 |3.343% 10/02/31 D..... . 03/16/2023 . [Direct ....cevevieiiiiiiins feeeiiiiiiiinieeiis [ 1,637,346 |........ 1,850,000 |........ 1,633,993 |........ 1,641,706 |.ovveeeeeiiiis fereeeene (0 FOUUU RPN 3,703 |ovvvviiiiiiiiins fevninns 1,645,400 [...oovviviininnn fonnnnns (8,064) |........ (8,064) [............ 27,470 |. 10/02/2031 . |3.A FE ....
Longfor Holdings LTD Sr Nt  3.850% 01/13/32

. 000000-00-0 | .evvveereiiiiiiiiiiiie i D..... . 0170972023 . [Direct ...ccvvveeeiiiiiiins foeveiiiiiiiieiiiis [ 5,602,500 |........ 7,500,000 |........ 7,974,888 |........ 7,919,883 [ovvvviiiiiiiis s (1,083) |+eeveeieiiiiiies fevnnins (1,083) |.eeveeeiiieiiies fevninns 7,918,840 |....ooonnnennns ... (2,316,340) |... (2,316,340) |........... 142,450 |. 01/13/2032 . |2.B FE ....
ACU Petroleo Luxembourg Nt~ 7.500% 01/13/32 Redempt ion 100.0000

£ 000000-00-0 | +vvveveuerenieteseeteee ettt . 01/27/2023 . ... 12,240 110,981 v 11,089 fiiiciis [ 1,201 ...1,201 ..12,240 |.. . 01/13/2032 . |3.B FE ..

. 000000-00-0 |LA Construccion SA Sr Nt — 4.750% 02/07/32 . . 01/25/2023 . | Direct . ..901,906 ..1,085,000 797,475 |. . 801,662 |. ..1,451 1,451 803,113 . 02/07/2032 . |2.B FE ..

. 000000-00-0 |Bangkok Bank PCL Euro MTN ~ 3.733% 09/25/34 . 03/28/2023 . | Direct .... 1,241,250 |........ 1,480,000 ..1,318,537 |.... .1,325,939 |.. . 09/25/2034 . |3.A FE ..
Greensaif Pipelines Bidco Sr Sec Nt  6.129%

. 000000-00-0 |02/23/38 ....vuvvireeriieriesteesiene e Do . 02/17/2023 . | DiTect wevvveveeeeirieenes foevieesieinieens [ 216,540 |.veeenene 216,000 |.......... 216,000 [+vvvevirieririeens forrerireiine foevereneienes frereieieins oo ferenienes o 216,000 . 02/23/2038 . |1.F FE ....
Oman Gov Internt! Bond Sr Nt  6.500%

. 000000-00-0 |03/08/47 . 01/18/2023 . | Direct .... .. 848,250 ... 900,000 841,819 |.......... 841,866 |.... 841,946 |.. . 03/08/2047 . |3.B FE ..

. 000000-00-0 |OP World PLC Sr Nt ~ 4.700% 09/30/49 . vee |- 02/15/2023 . |Direct . ..573,725 . 650,000 505,375 |. ..505,899 |. 506, 163 . 09/30/2049 . |2.C FE ..

. 000000-00-0 |Codelco Inc Sr Nt 3.150% 01/15/51 .. Do . 03/10/2023 . | Direct ... ..1,300,000 vee 817,208 [ . . 01/15/2051 . |1.G FE ..
IndoFood CBP Sukses Makm Sr Nt — 4.745%

. 000000-00-0 | 08/09/51 +.vvuvvenevenerienireeneseereseeeenennens Do . 02/15/2023 . | Direct ... ..1,200,000 832,700 |.... . 06/09/2051 . |2.C FE ..

..05971A-AG-6 |Banco BTG Pactual Sr Nt 2.750% 01/11/26 ... [D..... . 01/20/2023 . | Direct ... .. 200,000 198,844 |.... . 01/11/2026 . |3.C FE ...
British Airways PTC Ser 2021-1 A PPT  2.900% Redenpt ion 100.0000

L 11042C-AA-8 [ 09/15/36 .eveververeieresiereeeieeeee e . 03/15/2023 . . ... 127,107 . 09/15/2036 . |1.F FE ..

..11042T-AA-1 |British Airways Plc EETC  3.800% 09/20/31 . . 03/20/2023 . | Various . . 09/20/2031 . |1.F FE ..

..11043%-AA-1 |British Airways Plc EETC  3.300% 06/15/34 . . 03/15/2023 . | Various ... . 06/15/2034 . |1.F FE ..
British Air 20-1 A PTT 1st Lien  4.250% Redempt ion 100.0000

. 110440-AA-4 | 11/15/32 Covee . 02/15/2023 . , . 11/15/2032 . |1.G FE .

..21987B-BF-4 |Codelco Inc Sr Nt 5.125% 02/02/33 Do . 02/02/2023 . | Direct ... .. 400,000 . 02/02/2033 . |1.G FE .

Export-Import Bank Korea Sr Nt  5.125%
..302154-Di-6 | 01/11/33 ...
Greensaif Pipelines

D..... . 02/20/2023 . [Direct .... .. 200,000 199,180 |.... . 01/11/2033 . |1.C FE ....

.. 39541E-AC-7 | 02/23/42 R [ . 02/17/2023 . [Direct .... ... 202,630 |.......... 200,000 |.......... 200,000 |.... ... 200,000 .. . 02/23/2042 . [1.E FE ..

..423012-AD-5 |Heineken NV Sr Nt  2.750% 04/01/23 U [ . 03/27/2023 . [Various ... 13,292,552 |....... 13,300,000 |....... 13,221,733 |.......13,297,302 |.... 13,299,910 |.. . 04/01/2023 . [2.A FE ..
I'tau Unibanco Holding SA Sub Nt Fix to Float

..46556M-2A4-9 | 3.875% 04/15/31 ..o D. . 03/27/2023 . [Direct .... ..809,275 ... 900,000 ... 783,000 |...........785,442 |.... 787,981 . 04/15/2031 . [4.A FE ..

..48855K-AC-4 |Kenbourne Invest SA Sr Nt  4.700% 01/22/28 . 01/24/2023 . [Direct . .. 405,750 ..541,000 . ..544,264 544,197 . 01/22/2028 . [4.A FE ..

..625454-AB-9 |Multibank Inc Sr Nt  7.750% 02/03/28 ........ . 02/07/2023 . [Direct . .. 204,260 . 200,000 |...........197,972 |..ccoiiiiiiiinnns .197,981 . 02/03/2028 . [3.A FE ..

..T16473-AE-3 |Petrofac Ltd Sec Nt  9.750% 11/15/26 . 01/26/2023 . [Direct . ..522,000 . 800,000 .793,882 . 11/15/2026 . [3.C FE ..

..73730E-AD-5 |POSCO Sr Nt  5.750% 01/17/28 .. ... |- 02/15/2023 . |Direct . .. 356,317 ..348,000 .346,314 . 01/17/2028 . [2.A FE ..

..73730E-AE-3 |POSCO Sr Nt  5.875% 01/17/33 .. D..... . 01/20/2023 . [Direct .... .. 210,924 .. 200,000 197,701 . 01/17/2033 . [1.G FE ..
Renew Power Pvt Ltd 1st Lien Nt  5.875%

.. T5975A-AA-8 | 03/05/27 ......evvveeeeiiiiiiiiee s D..... . 01/3172023 . [Direct ..ocevveeiiiiiiiins [ e 776,353 |.......... 810,000 |........... 803,645 |.......... 804,111 | oo LU PO SN O s s 804,221 (27,868) |evvveennnes 24,190 |. 03/05/2027 .|3.C FE ....
Studio City Finance Ltd Sr Nt  5.000%

..863890-AG-7 |01/15/29 ..ooooiiiiiiiiiii . 02/23/2023 . |Direct .... .. 741,000 950,000 951,750 |.... ....9561,064 |.. (210,064) . 01/15/2029 . [4.A FE ....

..90015L-AG-2 |Turk Ihracat Kr Sr Nt ~ 9.375% 01/31/26 . 01/26/2023 . [Direct . . 1,162,320 ..1,160,000 1,153,330 |. X . 1,153,330 .8,990 |.. . 01/31/2026 . |4.C FE ....

..918374-AA-7 |VTR Finance BV Sr Nt ~ 6.375% 07/15/28 . 02/08/2023 . [Direct .... .. 262,431 655,000 700,398 |.... ....(1,33) | ..(1,33) |... ... 681,211 . 07/15/2028 . |4.C FE
Tengizchevroil Fin Co Inc Secured Nt 3.250%

..BK5401-42-1 | 08/15/30 ...coouvriiiieiiiiiiiiee e D..... . 03/01/2023 . [Direct ...ccvvevieiiiiiiins feeeieiiiiieneeeis [ 1,029,188 |........ 1,370,000 |........... 968,355 |........... 975,186 |.cvvveieeiiiis fereeeene 5,844 |ooiiiiiiiiinns foiiiens L7822 IO IR 981,029 [ovvvveiiiiiins oo 48,158 |........ 48,158 |........... 24,184 |. 08/15/2030 . [3.A FE ....
Sweihan PV Power Co PJSC Nt~ 3.625% 01/31/49 Redempt ion 100.0000

..BT4389-51-1 D..... . 01/31/2023 . | .. .. 174,511 174,511 133,567 |...........133,854 |.... . 40,657 |... 174,511 . 01/31/2049 . 2.A FE ....

..L8038*-AA-4 | SBM Baleia Priv PI Nt 5.500% 09/15/27 ..... C..... . 03/15/2023 . 300,000 |.......... 300,000 |.......... 300,000 |.......... 300,000 J..cveviriiiiins Jooreeiiiiiiinns fovveeiiiiiiiins Joeeiiiiiines foveiiiiiiiies i, 300,000 |...ooovveeiines fovrriiiiiiies v feiiiins 4,136 |. 09/15/2027 . |3.C ........
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GIP Capricorn Finco Pty Ltd Sr Nt 3.110% Redenption 100.0000
..Q3974*-AA-6 [ 12/31/34 .oorriiiiiiii D..... L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 15,365 [oeeieenne 15,365 |oooevennnnns 15,365 |oovveennnnns T O O ) NN LLSTRC1S T R EOPPR RN RN 119 | 12/31/2034 . |2.B PL ....
GIP Titanium Finco Pty Ltd. Sr Nt 2.800% Redenption 100.0000
..039748-AA-4 [03/31/36 .ievvuniiiiiiiiiiiiiiiii s D..... . 08/31/2028 . | aeeeeiiiiiiiiiieeeeiiiiieeees i et 110,600 |.......... 110,600 |.......... 110,600 |.......... 110,600 f..oovvvveeennne foovviiiiinnes i Lo i o 110,600 [.ovvvveeninnns foovviiiiinns foois il 1,548 |. 03/31/2036 . |2.B PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 375,814,850 390,583,025 377,825,292 371,368, 157 140,427 371,886 512,313 378,798,446 (2,983,599) (2,983,599) 5,739,811 XXX XXX
Gerson Lehrman Group 2nd Amend Incremental Redempt ion 100.0000
. 000000-00-0 [Term Ln 10.090% 12/15/24 .......evvvvvriniaeee | ennnns L 08/31/2028 . | eeniiiiiiiineieciniineeees s e 13,281 |ooeeeennnnns 13,281 |oeeeeennnnes 13,281 |oeeeennnnnns 13,281 |oeeeiiiiieeinns eeeriieeeeenis Jeeeeiieeeeenns e e e 13,281 |oeeeieeciiies eemeeeeeemnnee feeeeeeeeeniees e 328 |. 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 ......cceeevvreeeeeeen | ennnns L 08/31/2028 . | eveiiiiiiiiieneciiiineees s e 452 | 452 ot 452 |t A5 e e e e e [l 452 [ o e e 12 |. 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 ..eeveeeeeeenneeeeeeenneeeeeennneeeeee | s L 08/31/2028 . | eveiiiiiiiienieiininnenes e e 49,805 |.....ennnnn. 49,805 |............ 49,805 |............ 49,805 |.oeeeriiiiiiieen Jeeeemnnieeeeee feeeerriiieeees e e s 49,805 [.ooeeeveniieeee [ e s 1,525 |. 05/02/2027 . |4.B FE ....
Harvey Tool Co LLC New Term Ln Nt 1 10.322% Redenption 100.0000
. 000000-00-0 [ 10/21/27 .eeeeeeeeeieieeeeeeneee e eeeeeen | s L 08/31/2028 . | eveiiiiiiiiieeniiniiinnees e e 2,056 [ooeeeeeens 2,056 |eeernnnnns 2,056 |oeeeeennnns 2,056 |eeeeenieiienn Jerrnineeeeennn Jeernniieeeeis e e e 2,056 |.eeeeerniiieeeen foeeerrniiinreee e e 53 |[. 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 ...ceveveeeriiieeeeennaes | s L 08/31/2028 . | eeeeiiiiiiiiieeeeiiiiinees e e L1 T IO 89 | 89 | i I IO IOUPPRURP FOPRPRRRRPURTUR ISPPRRUPRTR IOPPTRRRRURPPT IOPTTRRRPRRTR 89 |eeeiiiiiiieee foreermriieiees e e 3 [. 10/21/2027 . [3.A Z .....
Service Logic Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [6.651% 10/30/27 ....eeeeeeneeeeeeenneeeeeeenns | s RORVA R V17 T U ISUPTORURTRRRI N 1,454 [............. 1,454 |.....oooeeees 1,454 |...oooeneeees 1,854 | e e e e Joeeeeis <7 O FOUSUPPR FOUPPPRRR ISR 6 |. 10/30/2027 . |4.A Z .....
Service Logic Incremental Term Ln Nt 2 Redempt ion 100.0000
. 000000-00-0 [ 10.307% 10/30/27 ...ceeeeeeenaeeeeeennneeeeeennnn | s L 08/31/2028 . | eveiiiiiiniieieeiiininnees e e 3,718 foeeeeeinnnnns 3,718 |eeereinns P A L T AU FSPRRRURIRRR URPUPTRRTUI URPRRRRRR RTURPPPURRRU NUURRPRPRRRRURI NRRRRRTR T A LT FOUURRR FOPRRURRR FOORRUTTRRI PSRRI 61 |. 10/30/2027 .|3.B PL ....
Wiel Isky (Project Ruby) 1st Lien Term Ln Nt 1 Redenption 100.0000
. 000000-00-0 | 10.840% 03/10/28 ......ccevvrmuereeemnnnaeeeeennnn | s L 08/31/2028 . | eeveiiiiiiiiineiiiiniiinnees e e 3,750 [ 3,750 |eeeeiinns 3,750 |oeeeennnns T £V I AR FUUPRRRRUUPUPT IOPPRRRRRRE FSUTRRRPPUPR ASUOTRRRPUUPRT FOPPRN 3,750 [oeeeeeiiiieeeen foeeemmniiineeee Jeeerieeees e 97 |. 03/10/2028 . |4.B FE ....
Fairway Lawns LLC DD Term Ln C-1 Nt 1 Redenption 100.0000
. 000000-00-0 [6.651% 05/17/28 .....cceevveeeeeeeeeeneeeeeeenns | s . 02/06/2023 . | .evuniiiiiiiiinieiiininnees s e 635 |oeeiiiiiaennee 635 |eieeieeiens (<3 [CJ PO B16 |oeeeeeeeeinnies feeeeeeennas LI PO PPN LI PO FORPR 635 [ oo e e . 05/17/2028 . |4.A Z .....
Enercon Services Inc Term Ln Nt 1 9.953% Redempt ion 100.0000
. 000000-00-0 [05/31/28 ..eeveeeeeeeeenieeeeeeeneeeeeeeieeeeeee | s . 03/01/2023 . | .. .3,731,250 |........ 3,731,250 |........ 3,656,625 |........3,662,089 |.....ceereeennnn ounnnnn 69,161 |oeiiiiiiiis | 69,161 | s 3,731,250 |.. . 05/31/2028 . |4.A Z .....
Denali Buyerco Delaye
. 000000-00-0 [10.461% 09/15/28 .....ceeeeeeereieeeeennnieeeeeenn | s . 02/17/2023 . | Tax Free Exchange ....... |oeeeeeiereeeemnnns Jounnnens 348,250 |........... 348,250 |........... 348,250 |...........348,250 |eeeriiiiiiiiins oeenniieeeees e e e s 348,250 . 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 6 Redemption 100.0000
. 000000-00-0 [ 10.538% 09/15/28 ....evvueveeeenneeeeeeneiiaeeeee | s L 08/31/2028 . | eveiiiiiiiiieneciiiineees s e 500 foeeeiieeeinnnnns 500 [ooieeereniens 500 |oeeeeeeiinns LTIV U FEPUPTRRUPP IEUURPTRRRURURP ISPUPPRRRUPPR IEPPURPRRTRUUP IPUPTRRRN LIV VI PR FEPSPPR FOUPRPPRRR ISP 24 |.09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 7 Redemption 100.0000
. 000000-00-0 [ 10.564% 09/15/28 .....evneeeeeenneeeeeeennieeeeee | s L 08/31/2028 . | eeeeiiiiiiiiinieciiiineees s e 861 [oeiieeiinnnnns 861 |oeeeeniieeennes 861 |oeeeeieeennnnns B57 |eeeeeennieeeeen Joeeemnniinnees e e e e L1 1 I FOUPR FEPUPRR FOURRPPRRRR ISP 29 [. 09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 4
. 000000-00-0 [10.734% 09/15/28 ...oevveeeeeeenneeeeeeenieeeeee | s . 03/09/2023 . | Tax Free Exchange ....... |oeeeeeeeereeeemnnnns Jouunnnens 345,486 |........... 345,486 |........... 345,486 |........... 345,486 [..oeeeeneiiieee foeeeenniiiies e e e s 345,486 ..ooeeeeeniiene feeeeeeii e e 9,453 . 09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 3 Redemption 100.0000
. 000000-00-0 | 10.806% 09/15/28 ......ccevremuaereeemmnnaeeeeennnn | s . 03/31/2023 . | .. . . 09/15/2028 . |4.B Z .....
Denali Buyerco Delaye
. 000000-00-0 | 10.840% 09/15/28 .....cceeeeevreeeeeeennnieeeeeenn | s . 02/02/2023 . | Tax Free Exchange ....... |oeeeeeerreeeemnnns Jonnnnns 121,000 |.......... 121,000 [oeeennnen. 121,000 [oeeennnnes 121,000 [oeeeeeeeemnnns foreereeeeemnees oo o e e 121,000 [oooeeeeemniieee fooeeeeeie oo et 1,158 |. 09/15/2028 . [4.B Z .....
Denali Buyerco Term Ln Nt 2 10.864% 09/15/28 Redemption 100.0000
. 000000-00-0 [ .evvvunnerrrrrninieeiiinineeerreie e eernieeeeenn | s RORVA R V(17 T I INUPTORRTRRRI I 6,488 |.....coennnnn 6,488 |.....eennnn. 6,488 |..coounnnnnn. 6,488 |eeeeiiiiiiiiins eeerniieeeeenns e e e e 6,488 |oeveeieeiiiies eereeeeeennes e e 255 . 09/15/2028 . [4.B Z .....
Denali Buyerco Term Ln Nt 1 10.866% 09/15/28 Redemption 100.0000
. 000000-00-0 [ .evvvunnerrrrrninieeiiinineeerreie e eernieeeeenn | s L 08/31/2028 . | eveiiiiiiiinnieiiniieeees e e 21,984 |oooeennnnes 21,984 |......o...e. 21,984 |t 21,984 |ooeeiiiiiiiiee eeemmieeeeees e e e s 21,984 [oooeeieiiiie oo e 682 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 8 Redemption 100.0000
. 000000-00-0 | 10.904% 09/15/28 .....eveeeeeeenneeeeeenniieeeeee | s L 08/31/2028 . | eeeeiiiiiiiiinieciiiineees s e LS IO 535 [ oiiieeeiiinnns [ 535 [oeeieeieiiiine oo e e e el B35 [oeeeeeeeiiieeee oo e e 23 [. 09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 2 Redemption 100.0000
. 000000-00-0 | 11.026% 09/15/28 ......cceeeevmeieeeeenniieeeeennn | s L 08/31/2028 . | eveiiiiiiniieieeiiiiinnees e e 3,306 [.eeeeeenee 3,306 |eeernnnnnnns 3,306 |eereeniiaaenns [C1oT: 2 U IEUURRRRUPT FEUPROTRRRURPP ISUPRSRTPUUPR IFUPPRTEPURRRT ISP 3,806 |eeeevrniieeeen foeeerrnniiereeen ererreeeees e 86 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln #2 Nt 1
. 000000-00-0 [ 11.221% 09/15/28 ...oevveeeeeeeeieeeeeeeneieeeeee | s . 02/17/2023 . | Tax Free Exchange ....... |oeeeeeeereeeemnnns Jounennns 343,750 |.eeeeennnns 343,750 |........... 343,750 |....ceennnn 343,750 [oeeeeeereiiieee fooeemmniiiiees v e e s 343,750 [oeeeeeeniiinee foeeeeeii e et 8,109 |. 09/15/2028 . |4.B Z .....
Wiesco Group Term Ln B-1 Nt 1 10.562% Redenpt ion 100.0000
. 000000-00-0 [10/06/28 ......ccevumureeemmnnnraaeernnnanaerennnns | onenees L 08/31/2028 .| uuuiiiiiiniiniiiiiiiiininns ferennnneeeeennnaes fonaaeens 3,750 |ocoiiiieee. 3,750 |ieeeenaeees 3,638 |.eevennnns 3,640 |oeiviiiiiiiinn oeeennnnnnns 110 [ oo (U ORI RTTTTTIIIN 3,750 |ieeevuniiiiene fooeerrnnnnnneeee Jooreeninnnerees oerereiaaaeeeene 79 |. 10/06/2028 . |4.A Z .....
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Eyesouth LLC 1st Lien Term Ln B Nt 1 10.609% Redemption 100.0000
. 000000-00-0 [09/30/29 ...cevvvnniiiiiniiniieiiiiieneeeriininees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 3,139 [ 3,139 [oiiiiiinnns 3,099 [....ccevnnnns FC T (V[V I PP F R i O O, it R A FC I £t R R R RN 80 |. 09/30/2029 . |4.A Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1 Redempt ion 100.0000
..00216C-AD-5 [10.581% 04/15/25 ....evvvvriiviiniiiiiiiiniiiieeees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeeiieeees i e 3,907 [eeiiiinns 3,907 |eeiinns 3,848 e 3,880 |iivviiiiiiiiinn v 7 PO R P/ PO FR FCRS (7 R R R R, 103 |. 04/15/2025 . |3.B PL ....
AQ Sunshine Inc aka Relation Term Ln B Nt 1 Redemption 100.0000
..00216C-AF-0 [ 11.159% 04/15/25 ...oovvveniiiiiiiiiiiiiiiiiiieees | s . 03/31/2023 . | .. U R RN LS4 T 578 |oovviiiiiens 574 | S 7C T U E LT PO RN LT PO RN LS T O N ) AU 15 |. 04/15/2025 . |3.B PL ....
ATl Restoration LLC 1st Lien Term Ln Nt 1 Redemption 100.0000
..00228%-AA-4 [9.957% 07/31/26 .covvvvniiiiiiiiiiiiiiiiiineeeees | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,228 |oeeeeiienne 2,28 |ooiiiinnnns 2,472 | 2,191 | e F Y/ FO [T/ PO F 2. R KRR E N RN 53 [. 07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 7 Redenption 100.0000
..00228%-AB-2 [5.651% 07/31/26 ...ovvvviiiiiiiiiiiiiiiiiiiiieiiinn | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e LY 474 oo YL 3 R 3 O O R RN LY R R R R, 12 . 07/31/2026 . |[1.F PL ....
ATl Restoration LLC 1st Lien DD Term Ln Nt 3 Redemption 100.0000
..00228%-AB-2 [9.948% 07/31/26 ....ovvvvvviiiiiniiiiiiiiiiiinieeees | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e L S 45 | L3 B R L3 - R LT PO RN LT PO RN L R R R R, 26 |. 07/31/2026 . |[1.F PL ....
ATl Restoration LLC 1st Lien DD Term Ln Nt 5 Redemption 100.0000
..00228%-AB-2 [9.974% 07/31/26 ...ovvvvnviiiiiiiiiiiiiiiiiieieees | s L 03/3172023 . | eeeeeiiiiieeeeeieieeeees e e KT F 357 oo FCS Y/ R B O O R N 7 R R O RN 9 |. 07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Amendment Term Ln Nt Redenption 100.0000
..00228%-AC-0 |1 9.948% 07/31/26 ..ovvvvvvviiiniiiiiiiininees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e LI I 1,243 [oooooiinennns 1,243 | 72 R O O R R E LIS T R ) R RN 31 1. 07/31/2026 . |[1.F PL ....
ATl Restoration LLC 1st Amendment DD Term Ln Redemption 100.0000
..00228%-AD-8 [Nt 2 9.890% 07/31/26 ...oevvvvvvirnniiiiiiinnnn | nennns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 136 [ LT F LT A O O O R MR < O N A 3 |.07/31/2026 . |1.F PL ....
ATl Restoration LLC 1st Amendment DD Term Ln Redemption 100.0000
..00228%-AD-8 [Nt 1 9.891% 07/31/26 ....vvvvvvvnniiiiiiinnns | nennns . 0373172023 . | eeeeeeiiiie e . 07/31/2026 . |1.F PL ....
WorIdwide Express Inc Initial Term Ln Nt 1 Redempt ion 100.0000
..00435U-AB-4 [5.909% 07/23/28 ......cvvvvvviiiiniiiiiiiiiiniinees | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 5175 [oveeiiiinne T V£ T O, 5,131 |t 5,139 [oviiiiiiis [ KL O RO, FCL N R F TR VAT U R R R 114 . 07/23/2028 . |4.C FE ....
Aero Operating LLC Term Ln Nt 1 7.151% Redenption 100.0000
..00797%-AA-5 [02/07/26 ..evvvviiiiiinniiiiiiiiiinieccininneeeinn | s L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 2,333 | 2,333 [oiiiiiiinnns 2,214 |oooevennnnnns P R R KL O R, [ R F 2,333 [oeeeiiiiiiiiines o o [ 28 |. 02/07/2026 . |3.APL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2
..00797%-AB-3 [8.000% 02/07/26 ........cvvvuvvrriiinnniiieiiinnnns | veeens . 01/03/2023 . | .. . 02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1
..00797%-AB-3 [ 11.173% 02/07/26 ....ovvvvvvnniieiiiiniieieiinnnn | s . 01/03/2023 . . 02/07/2026 . |3.A PL ....
Alcami Holdings LLC Term Ln Nt 1 7.406%
L.013708-AA-6 [ 12/21/28 oevveeiiiiiiiiiiiiiiieeieeen | s . 03/31/2023 . . 12/21/2028 . |4.A Z .....
..01451*-AA-0 [Alera Group Term Ln Nt 1 10.352% 09/30/27 .. |....... . 03/31/2023 . |Various ... . 09/30/2027 .|2.CPL ....
Alera Group Delayed Draw Term Ln Nt 1
..01451%-AB-8 [ 10.352% 09/30/27 ..cevvvreieeeeeinieeeeeeenieeees | s . 03/31/2023 . | Various . 09/30/2027 .|2.CPL ....
AmerCareRoyal LLC Term Ln Nt 1 9.840% Redenpt ion 100.0000
..023588-AA-0 [ 11/25/25 .oeoveeeeeeeeeeeeeeeeeee e | s . 01/03/2023 . | .. . 11/25/2025 . |4.B PL ....
American Renal Holdings Inc Term Ln Nt 1 Redemption
..029227-A%-6 [ 11.208% 01/25/27 ..veeeeeeeeeeeeeeeeeeeeeenn | s L 08/31/2028 . | eeniiiiiiiineieciniineeees s e 18,750 |[.oeeeeeennns 18,750 [oeeeeeenee 18,281 | 18,398 |oeveeiiiiiinens v K57 IR IR K572 IR IR 18,750 |veeeeeeemnins ermeeeeeemnnins foreeeeeeeeniiees e 692 |. 01/25/2027 . |4.B PL ....
Archkey Holdings 1st Lien Term Ln Nt 1
..03957N-AB-2 [ 10.109% 06/30/28 ......ceeeremuereeemnnnaeeeeennnn | s L 08/31/2028 . | eeveiiiiiiniiineiiiiniinnees e e 7,500 foereeeennnnns 7,500 |eeerennnns 7425 |ooeeeeenannns TA3T e e (X IO PPN (X PO ISP 7,500 |veenieeeeemnns ermneeeeeemnes foeeeeeeeeniees e 294 |. 06/30/2028 . [4.B FE ....
Archkey Holdings 1st Lien Term Ln Nt 1
..03957N-AB-2 [ 10.109% 06/30/28 ......ceevremmereeemnnnaeeeeennnn | s . 02/28/2023 . | Tax Free Exchange ....... |oeeeeeeeereeeeennns Jouunnnns 390,512 |eeeeeennns 393,750 |........... 389,813 |........... 390,429 [oeeuiiiiiiiiiies e LT FORPR ISP [T PO TR 390,512 [ooeeeeeiiiiiies feeeeeei s s 12,101 |. 06/30/2028 . [4.B FE ....
US Metals Bidco Term Ln Nt 1 11.858% Redenpt ion 100.0000
..03979%-AA-9 [07/20/26 .....ceeeeeeeeeeeeeeeeee e eeeeeen | s L 08/31/2028 . | eveiiiiiiniiiieniiiniinnees e e 7,500 foereeeennnnns 7,500 |eeerennnns 7,215 |oveeeenes 7,350 |eeeeeeieeieeenn Joeeennens 150 [ooeeeeeeiiiieee foeeeeeeennis 150 [oeeeeeieeiiees [ 7,500 |veenieeeeemnns ermneeeeeemnes foeeeeeeeeniees e 385 |. 07/20/2026 . |3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1
L04011%-AA-7 [ 12.182% 11/30/27 eveeeeeeeeeeeeeceeeeeeeeeeen | s . 03/31/2028 . |Various ......cceeveueeeeees Joevmmmineneeennninns Joieneeeens 3,697 [oeeiieenne 3,697 |eeerinens 3,697 |oeeeeinnns TSI FOUUUPRP FVUPRRRRUUPRRT IOPPRRRRURR ISUTRRRPPURRR ISUPTRRPUUPRT ISP 3,697 |oeeeeeeiiiiieee oo e s 109 |. 11/30/2027 .|2.CPL ....
Arrowhead Holdco Co Term Ln Nt 1 9.453%
..04279%-AA-4 [ 08/31/27 weeeeeeeeeeeeeeeeeeeeee e | s . 03/31/2028 . |Various ......cceeveueeeeees Joeemmmnneeeemnninns Joieneeeens 2,79 |oeeeeeeeees 2,796 |oeeerenaenns 2,796 |oeeernnanns 2,796 |eeeeeieeieeens Jerrnineeeeenns Jeereniieeeeie e e e 2,79 |oeeeeeniieeeeen foeeermeiieeeees e e 86 |. 08/31/2027 . |4.APL ....
Arrowhead Holdco Co Delayed Term Ln Nt 1
..04279*-AB-2 [9.184% 08/31/27 . 03/31/2028 . |Various ... .. 574 574 573 ... ...578 ... 1 ...574 |.. . 08/31/2027 . |4.APL ....
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Arrowhead Holdco Co Redhawk DD Term Ln Nt 1
..04279%-AC-0 [9.366% 08/31/27 .evvvvviiiiiiniiiiiiiiniiinieiiinn | s . 0373172023 . |Various .......cceveevvevinn Joevnnnnneniiiininnns foveneneninnnns 660 [oeeiiiiinnnnns 660 |oierriiiiiinns 647 |.ooviiiiis (S R R Mo [ L S L1 O O A 27 | 08/31/2027 . |4.APL ....
Automotive Keys Group LLC 3rd Amendment Term Redemption 100.0000
..053338-AA-3 [Ln Nt 1 7.051% 11/06/25 .......cvvvvvvvriinnnn | unnnns L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e 18,590 |[..oeeevnnnns 18,590 |ovvvennnnnns 18,590 |ovvvennnnnns L7 P R ) NN L2810 O A N AR 508 |. 11/06/2025 .|4.A Z .....
AxiomSL Group Term Loan Nt 1 11.143% Redemption 100.0000
..054628-AA-6 [ 12/03/27 eevvvrriiiiiiiiiiiiiiiiieeeceiieeeeen | s L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e 12,438 | 12,438 |ooeeeennnnns 12,313 | 12,33 [ oo U< R RN U< O RN L U EOR RN RN 326 |. 12/03/2027 . |4.C YE ....
Bamboo Purchaser Inc Term Ln Nt 1 11.159%
..059488-AA-0 [ 11/05/27 .evvvriiviiiiiiiiiiiiiiiieieccinineeeiinn | s . 03/31/2023 . |Various .......cceevevveees foevvnnnnnnniinnnns Jovvennnnenns 3,656 [coeeeeennn 3,656 |.ieiunnnnnns 3,656 |ieevunnnnnns B 1 O P R AN FC 1T R R R R 103 |. 11/05/2027 .|2.B PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 |1 10.907% 11/05/27 ....cevvvveniiiiiiiiiiiieeinn | s . 0373172023 . |Various .......cceveevvevinn Joevnnnnneniiiininnns foveneneninnnns 860 [oooiiiiiinnnns 860 |oievrriiiiiinnns 860 |ovvunriiiiinnnns 0 O S S R T O A 24 . 11/05/2027 . (2.B PL ....
Banyan Software Holdings 2nd Amendment Term
..06683@-AC-3 [Ln Nt 1 7.406% 12/16/27 ....cccvvvenviviiinnn | nnnnns . 03/31/72023 . |Various .......cceeeevvvvinn Joevnnnneniiinninnns foveeineiinnnns F£: T LT P 786 |oveeeriiinnnnns £ O O O S N R £ Y N ) AU 22 |. 12/16/2027 . [3.B PL ....
Banyan Software Holdings 2nd Amendment DD
..066838-AD-1 [Term Ln Nt 12 11.202% 12/16/27 ....ovvvvvvvvinn | unnnns . 03/31/2023 . | Tax Free Exchange ....... |occoeeriiiiivnninnns fooeiinnnns 56,566 |............ 56,566 |............ LT O O R R AN FS LT ) R R 1,300 |. 12/16/2027 .|3.B PL ....
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 35,197 |oeeeennns 35,197 |ooivinnnnns B O O R R AN ST (7 R R R R 774 |. 12/16/2027 .|3.B PL ....
Banyan Software Holdings 2nd Amendment DD Redemption 100.0000
..066838-AD-1 |Term Ln Nt 1 11.909% 12/16/27 ... [ [ . 03/31/2023 . . 12/16/2027 . |3.B PL ....
Benefytt Technologies Inc Delayed Draw Term
..081820-B*-6 [Ln Nt 1 12.269% 08/12/27 ...ovvvvvvviinnniinenn | nnnnns L 08/31/2023 . | eeveieeiiiieeeeeeieieeeees i e 685 [ 685 |.....oovnnnnns 685 |...ccovvnnnnns (2 O R RN 1 O A 20 |. 08/12/2027 .|1.F Z .....
Boats Group LLC Term Ln Nt 1 11.814%
..000328-AB-7 [ 11/02/27 .evvviiiiiiiiiiiiiiiiiiiieiecciiinneeeinn | s L 08/31/2023 . | eeeeeeiiiiieeeeeeiieeees i 2,500 [ 2,500 |ieiiinns 2,438 [oooiiiien 2,846 | DA | B i e 2,800 [ e e e 19 |. 11/02/2027 .|5.B Z .....
Advanced Infusion Solutions Last Out Term Ln
..00788H-AN-1 [Nt 1 10.066% 06/27/24 .........oeovvvvvvnnnnnnens | unnnns . 03/31/2023 . | .. 139,454 136,589 |.... . 06/27/2024 . |4.A PL ....
Bottomline Technologies Inc Term Ln Nt 2
.. 10139#-AA-7 [ 10.050% 03/25/28 ......evvvvvviinnniiiiiiniiinenes | s L 08/31/2023 . | eeeeieiiiiieeeeeeiiiieeees i e 3,750 [oeiiiinnns 3,750 |eeieiins 3,750 |veeiinnnns BT £ O O R AN P10 U KPR ERRR R RN 95 . 03/25/2028 . [4.A PL ....
Bragg Live Food Products LLC Term Ln Nt 1 Redemption 100.0000
..10483*-AC-9 [ 10.904% 03/11/24 ...ovvvvviiiiiiiiiiiiiiiniiieeees | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 5,00 [...ccoeeenn 5,096 |.eennns 4,985 |[...ccevnnnnnn VLT R 7 R O, k7 F R F LSS R R R R 152 |. 03/11/2024 . |2.CPL ....
CVP Holdco Inc Delayed Draw TL Nt 1 11.109% Redemption 100.0000
L A27218-AC-3 [09/13/27 v | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeieeeees i e 2,966 [.oooeeeenne 2,966 |..oeennnn 2,964 [...oocovnnnns 2,964 [oooiiiiiiiiinnns oot /2 PO RN /2 PO F P2 1 0 R R R RN 82 |. 09/13/2027 .|3.B PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 12745%-AA-9 [ 10.909% 10/02/25 .....evvvivviinnniiiiiiiiiiinenes | s L 08/31/2023 . | eeeeeieiiiiiieeeeeeiieeeees i el 7,969 [ 7,969 [ 7,880 | 7,886 [ o83 s o83 [ e 7,989 [ e [ [ 211 |. 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 . | eeveeeeiiiiiieeeeeeenieeeees e e 1,106 [0 10105 1,105 [ 1105 [ [ e e e [ 10105 [ [ i [ 31 |. 10/02/2025 . |4.A PL ....
CPI Buyer LLC Term Ln Nt 1 10.453% 11/01/28
CA2749-AAE [ e [ L 08/31/2023 . | eeveeieiiiiieeeeeeiiieeees i e 17,5650 [ 017,565 [ 17,865 | 17,565 [ [ [ [ e ool 17,565 [ e [ [ 450 |. 11/01/2028 . |4.B Z .....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 127494#-AB-3 [10.306% 11/01/28 .....covvvveiiiiiiiiiiieeiiiinins | s L 08/3172023 . | eeeeeieiiiieeeeeeeiieeeees v e 556 o886 [ 886 D56 [ [ [ e [ [ BBB [ f f f 14 . 11/01/2028 . |4.B Z .....
CPI Buyer LLC Delayed Draw Term Ln Nt 1
.. 127494#-AB-3 [ 10.453% 11/01/28 ..oevvviiiiiiiiiiiiiiiiiiieeeeinn | s L 08/3172023 . | eeeneieiiiiiee s i e 834 [ B34 B34 B3 [ [ e e e [ BB L e i [ 15 |. 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 . | eeeeeeeiiiiieeeeeeeeieeeees e o2, 7100 [ 2,710 o 2,710 [ 2,710 [ e e e e [ 2710 [ e s [ 65 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 3
.. 12757*-AB-6 [9.843% 05/19/28 ......cvvvniiiiiiiiiiiiiiiiiiiinees | s . 03/31/2023 . | .. . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 2
.. 12757*-AB-6 [9.934% 05/19/28 ......cevvviiiiiiiiiiniiiiiiiiees | s L 08/31/2023 . | eeeneieiiiieeeeeeenieeeees i e 5280 828 828 D23 [ [ e e e B8 L e i [ 12 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1
.. 12757*-AB-6 [ 10.054% 05/19/28 ....oevvviiviinnniiiiiiiiiiiiieees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeieeeees i e 3200 [ 3200 o820 320 [ e e e e 320 [ e i [ 11 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 3 Redenption 100.0000
.. 12757*-AC-4 [9.843% 05/19/28 .....eevvuiiiiiinniiiiiiiiiins L 08/31/2028 . | aeeniiiiiiiiieeeiciiiieeeees e e 1,282 [ 1,282 i 1282 | 10232 s e feveiiiiiinns oo oo o 1,232 |ovviiiiiiiins Joviiiniiins i fovvenniinnnnnnnns 16 ). 05/19/2028 . |3.A PL ....
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CMG Holdco LLC Delayed Draw Term #2 Ln Nt 7 Redemption 100.0000
.. 12757*-AC-4 [9.906% 05/19/28 ....oevvvviiiiiniiiiiiiiiiiiieeees | s L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e L T P 128 | 128 | /2 T O O R MR 72 O N 3 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 4 Redenption 100.0000
.. 12757*-AC-4 [10.019% 05/19/28 .....ovvvviiiniieiiiiiiiiiiieeinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,872 | 1,872 | 1,872 | R O O N N AR (RN LR 47 O R R 22 |. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 5 Redenption 100.0000
.. 12757*-AC-4 [ 10.156% 05/19/28 .....ovvvvvvnniiiiiiiiiiiiiecinn | s . 03/31/2023 . | .. FU R N 1,478 | 1,478 | 1,478 o V£ T O O N N AR (RN L7 T O R R 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 ..oviiiiiiiiiiiiiicccccciii | s L 08/31/2023 . | eeeeieiieiieeeeeeieiieeees i e 3,816 [.....cevnnens 3,816 |..ceuunnnns 3,816 |.cevunnnnnns R O O R AN FC R [T O Y N AR 143 |. 11/01/2028 . |4.A Z .....
Capstone Logistics Acq 1st Lien Term Ln Nt 1 Redempt ion 100.0000
.. 140788-AA-4 [9.590% 12/15/24 .....covvvniiiiiiiiiiiiieiiiiies s L 08/3172023 . | evneeieiiieeeeeenieeeees i e 12,505 [ooeeienne 12,505 |ooeeeennnnns 12,389 |oevennnnnns 12,482 [ ool (S R R, [ F R L2105 R E R R RN 295 |. 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 ....covvvvviiiiiniieieies | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e < T8 |ooeeiiiiins T8 |ooviiiiinns < O R N < T R O R AU 17 | 12/15/2024 . |4.B PL ....
CarePathrx Midco Inc Term Ln Nt 1 11.960% Redenption 100.0000
L 141738-AA-8 [05/14/25 v s L 03/31/2023 . | eeveneiieiiiieeeeeeeiieeees i e 2,682,178 |........ 2,682,178 |........ 2,615,123 |........ 2,645,602 |...covvniiiiinn oeeinnnn 36,576 |ovveeiiiiiinnnn ornnnnns 36,576 |ovvveiiiiiiinnnn onnnnns L7 T R RO R RN 204 |. 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 ....vvvvvvnnniiiiiininieenes | s L 08/31/2023 . | eeveeieiieiieeeeeeeieneees i e 5,288 [.coooeiene 5,288 |.nns 5,275 [oeviiiinnnnns T7£: T PO F [ Y LU O N [T R K R RN 95 [. 05/17/2026 . [3.A FE ....
Centric Brands Inc DIP Ln Nt 14 8.000% Redenption 100.0000
.. 15644G-A*-5 [10/09/25 ....oevviiiiiiiiiiiiiiiiiineeecniieeeen | s L 02/22/2023 . | .eeeeiiiiiieeeienieeeees | e 39,827 |oeeeennnnnn 39,827 |..oocevennns 39,827 |..ocevvnnnns IS O O R FO ISR R R R RN 1,023 |. 10/09/2025 . [4.A Z .....
Centric Brands Inc DIP Ln Nt 2 10.184%
.. 15644G-A*-5 [ 10/09/25 ....oevviiiiiiiiiiiiiiiiiiineeecniieeees | s . 01/23/2023 . | Tax Free Exchange ....... |occoeeririiivininnns fooneennnns 29,870 [ 29,870 |....coevnnns 29,870 [....cevvnnnn AR 7V R R N R R R AR 7/ VI RN RO R RN 668 |. 10/09/2025 . |4.A Z .....
Centric Brands Inc DIP Ln Nt 10 10.401% Redenption 100.0000
.. 15644G-A*-5 [ 10/09/25 .....evvviiiiiiiiiiiiiiiiiineeecniieeen | s . 03/30/2023 . | eeeeniieiiiiiee s e [eee. 39,827 [0 39,827 [ 39,827 | n 22,403 [ e e e [ [ 39,827 [oovviiiiiiinnnns oo e e 739 |. 10/09/2025 . |4.A Z .....
Continental Acq Holdings LLC Term Ln 2021-B
..21079#-AC-2 [Nt 1 11.909% 12/22/27 ...oovvvnvvviiininiiiiiiinn | nnnns L 08/31/2023 . | eeveeeeiiiiiieeeeeeiieeeees v e 3,594 L0 80594 030594 L0859 [ [ [ e e [ FC TR Z 2 Y F  FRRR 104 | 12/22/2027 . |3.A PL ....
Convey Health Solutions Inc 2022-2
..21257@-AG-9 | Incremental TermLn Nt 1 9.875% 09/04/26 ... |....... L 08/31/2023 . | eeveeeeiiiiiieeeeeeiiieeeees v e 3,816 [0 3,816 [ 30816 | 80816 [ [ [ e e e FC R [ O O N A 96 |. 09/04/2026 . |4.A Z .....
Crown CT Parent Inc Term Ln Nt 1 10.211%
.. 228218-AA-7 [03/08/28 ...evvviiiiiiniiiiiiiiiiieeeeeinieeeenn | s L 08/31/2023 . | eeveieeiiiiieeeeeeeiieeeees i e 30675 0 30675 [ BUBTE | 3BT5 [ [ [ e e e T TE T U KPR R RN 94 |. 03/08/2028 . [3.A PL ....
Crown Buyer Inc (Barton Associ Initial Term
.. 22821K-AB-2 [Ln Nt 1 10.916% 07/26/28 .........evvvvvvvivnnnn | uunnnns L 03/3172023 . | eeeeeieiiiiiieeeeeceiiieneees i [ 43,822 [l 43,822 [ 42,617 | 42,659 [ [ 1183 s e 1183 [ [ TR v/ R R R RN 2,093 [.07/26/2028 . (4B Z .....
Crown Buyer Inc (Barton Associ Revolving Term
..22821K-AD-8 [Ln Nt 1 11.256% 07/26/27 ...cceovvvvvnnniieninnn | unnnns L 08/22/2023 . | .eeeeeiiiiiieeeeeeiiieeeees e e 201,149 0000201149 [l 201,149 86,207 [ [ e e e o P2V 1 1 ) R R 2,772 |. 07/26/2027 .|4.B Z .....
DRS Holdings Inc Incremental Term Ln Nt 2
..23363#-AC-3 [ 10.909% 11/01/25 ...eevviviiiiiiiiiiiiiiiiiieieeins | s L 08/31/2023 . | eeeeeeeiiiiieeeeeeeiieeeees v [ 3,959 L0 3,959 30890 | 3,890 [ B9 [ 89 e e RS 1 O N N R 105 |. 11/01/2025 . |3.A PL ....
Denali Holdco Amendment Term Ln Nt 1 10.322%
.. 248238-AB-9 [09/15/27 .evvvniiiiiiiiiiiiiiiiieeciieeen | s L 03/3172023 . | eeeeeeeiiiiieeeeeeiiieeeees i feeeeenn 838 o838 [ B38|l B38 [ [ e e e L5 O A 27 |. 09/15/2027 .|12.B Z .....
Diligent Corp Term Ln B-3 Nt 1 10.590%
..25403#-AU-0 |08/04/25 ... R IR . 03/31/2023 . | .. .3,000 |.. . 08/04/2025 . |3.CPL ....
EP Wealth Advisors LLC Term Ln Nt 1 10.409% .
..26887@-AA-9 [09/04/26 ....oevviiiiiiiiiiiiiiiieecniieeeeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 1,364 [ooooiiiennnns 1,364 |oeeeeennns 1,330 [oeeniinnne 1,340 |oveiiiiiiiiies o P T R F P T PO FR LR O R RN 35 [. 09/04/2026 . [1.F PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..26887@-AB-7 [Nt 1 10.178% 09/04/26 ........cevovvvvivvnnnnnnes | unnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,418 | 1,418 |oeens 1,414 | LS T R NN LT PO RN FC T PO F LI LT O Y R 37 |. 09/04/2026 . |1.F PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..26887@-AC-5 [Nt 1 9.663% 09/04/26 ......oevvvvvnnviiiiinnnn | nnnnns . 03/31/2023 . | .. U R R 5,736 [oeeerriinnne 5,736 |eeerennnnns 5,736 |oeeeeennnnns LS £ O O R AN 5,736 |oeevvveniiinnes foovvviniiins o i 156 |. 09/04/2026 . |1.F PL ....
EPS NASS Parent Inc Term Ln Nt 1 10.909% Redenption 100.0000
..26888*-AA-0 [04/19/28 ...ovvvriiiiiiiiiiiiiiiiieieeeen | s L 08/31/2023 . | eeveeieiiiiieeeeeieneeees i e 2,721 oo 2,721 e 2,673 |oeeeiinns 2,682 |eieiiiiiiiiinn e L O O, L1 R F P P KPP ERR R RN 72 |. 04/19/2028 .|2.C PL ....
EPS NASS Parent Inc Delayed Draw Term Ln Nt 1 Redenption 100.0000
..26888*-AB-8 [ 10.909% 04/19/28 ......voviiiiiiinniniiiiiiiiiininns | nnnnns L 08/31/2028 . | aeeniiiiiiiiiieeeiiiiiieeeees | e T 163 s 163 | 3T P FETT Uy PP FETTT U UUPPPPI FTTTTTOTOUPTTIN 163 v i v v, 4 |. 04/19/2028 . |2.CPL ....
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EisnerAmper Term Ln B Nt 1 5.306% 07/28/28 Redemption 100.0000
L 2B259H-ACS [ e | L 08/31/2023 . | eeeeeieiiiiieeeeeieieeeees i e 3,766 |[...cceevnnnns 3,766 |.eoovnnnnnns 3,600 |.eevuunnnnns T L3 O E 155 F AR LY R A, FC T (<1 O R R AR 119 . 07/28/2028 . |4.B FE ....
EisnerAmper Term Ln B Add On Nt 1 10.059% Redemption 100.0000
.. 28250H-AD-3 [07/28/28 ...evvviiviiiiiiiiiiiiiieeeeciinieeeenn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeieeeees i e 2,500 [oooeiiene 2,500 |ieiiinns 2,425 |oooiiiinnnnns P R R, AT PO AT PO P 2LV R R R RN 62 |. 07/28/2028 . |4.B FE ....
Elevation Services Holding LLC Term Ln Nt 1 Redemption 100.0000
..286220-AA-5 [ 10.463% 12/18/26 ....evvvvvviiiiiiiiiiiiiiiieeinn | s . 03/31/2023 . | .. FU R N 1,286 |oeeeennnnnns 1,286 |oeeeennnnnnns 1,254 | L7 PO RN P T R F P T PO FR L2 T Y Y R 36 | 12/18/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw Redemption 100.0000
..286220-AB-3 [Term Ln Nt 3 10.296% 12/18/26 ......ceeevvvvnnn | unnnns L 08/3172023 . | eeeeeieeiiiieeeeeeeeieneees i e 79 [l 79 [l 79 i 79 s e e e e e £ S R R RN 2 |. 12/18/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 1 10.314% 12/18/26 .......cccvvvens | unnnns L 08/31/2023 . | eeeneeeiiiiieeeeeeeeieeeees v e 1,629 [0 1,629 [ 1,629 | 1629 [ [ e e e e /2 O O N 39 . 12/18/2026 . [3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 2 10.325% 12/18/26 .......coevvvvvnn | uunnnns L 08/3172023 . | eeeeeieiieieeeeeeiiieneees i e 86 [ B8 [ 86 BB [ [ e [ e e O N N 2 |. 12/18/2026 . |3.A PL ....
Elevation Services Holding LLC 1st Amendment
..28624#-AA-1 [Term Ln Nt 1 10.845% 12/18/26 ........ccvvvnns | unnnns L 0170172023 . | eeeeeeeiieiieeeeeeeiiieeeees i e (9,470) [ (9,470) [t (9,470) | (9,470) [eencviiiiies e e o [ [ (CS T Y{V D R R R R . 12/18/2026 . |3.A Z .....
Endure Digital Inc Term Ln Nt 1 8.974%
.. 29279U-AB-2 [02/10/28 ..evvvriiiiiiiiiiiiiiiiieeeeceinieeeinn | s L 08/31/2023 . | .eeeeeeiiiiiieeeeeeiiieeeees v feeeenen 15,0000 [nnnnni 15,0000 [ 14,925 | 14940 [ [ (CIV I O RN (<10 O MR LS00 O AR AN AR 378 |. 02/10/2028 . |4.B FE ....
Engineered Components Sys Initial Term Ln Nt
..20286J-AB-8 1 10.701% 08/02/28 ........evvvrvivrnnnnniiininnnn | nnnns L 08/31/2023 . | eeveeieeiiieeeeeeeeieeeees i feeeen 2,081 [ 2,031 e 1,990 | 1,995 [ o3 [ o35 [ [ 2,081 L [ i [ 55 . 08/02/2028 . 4.C FE ....
Ensemble RCM (KNPC Holdco) LLC Incremental
..20360#-AA-7 [Term Ln Nt 1 9.852% 04/22/28 ... P ISR . 03/31/2023 . . 04/22/2028 . |4.AZ .....
Essential Services Hldg Corp Delayed Draw
..20668#-AC-2 [Term Ln Nt 3 10.504% 04/30/27 .....ovvvvvvvvnnn | uunnnns L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,410 |ooeeeennnnns (T PO F L2 PO F L3 PO FR 500 I O O RO AR 182 |. 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 ........covvvees | unnnns L 08/31/2023 . | eeeeeiiiiiiieeeeeeeeieneees i e 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,500 |veeiennnnnns 3 O O R AN 500 I O O RO AR 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 .........ccvvvee | unnnns . 01/23/2023 . | Tax Free Exchange ....... |oceeeevrviriinnnnns Jovunnnnns 692,500 |........... 692,500 |........... 692,500 |........... 692,500 [....ccovveiiiins foovrriiiiiiis v v v i (o1e 228V R ) ) M, 10,462 |. 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 .........ccvvvens | unnnns . 01/23/2023 . | Tax Free Exchange ....... |oceeeevriiviinnnnns Jounnnnns 665,000 |.......... 665,000 |.......... 665,000 |.......... (6163000 O O O R A [CICIS 000 R AR R N 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 .... [T [ . 03/31/2023 . | .. ... 15,000 ... 15,000 ...14,982 |............ 14,984 |.... ..15,000 |.. . 07/20/2030 .|3.B Z .....
Fiberlight Incremental DD Term Ln Nt 1
L. 31570%-AB-1 [ 11.201% 08/21/25 ...eevviiiiiiiiiiiiiiiiiieieeinn | s L 01/03/2023 . | .eveeieiiiiiieeeeieieeees v e 2,500 [oceiiienne 2,500 |ieiiinns 2,500 |eeiieinnnns 2 O O R AN 2LV R R R RN 25 [. 08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 6
.. 31570%-AB-1 [ 13.778% 08/21/25 ...eevvviviiiniiiiiiiiiiiiieeiinn | s L 01/23/2023 . | eeeeeeeeiiiieeeeeiiiiieeees i e YT PO FE I P I PO £ O O R RN £ S R R RN 1 |.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 ..oovvvnniiiiiiiiiiiiiiiniiiieeees | s . 01/30/2023 . | .. U R RN AL O 218 | 218 | 2 O R N 4 L O O 2 |.08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 4 Redenption 100.0000
.. 31570%-AB-1 [13.831% 08/21/25 ...ovvvvniiiiiiiiiiiiiiiiiieeeees | s L 0173172023 . | eeneeieiiiieeeeeieieeeees i e P T N 2L T R 263 | (X O O R N X R N N RN 2 |.08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 4
.. 31570%-AB-1 [13.831% 08/21/25 ...ovvvvniiiiiiiiiiiiiiiiiiiiieeees | s . 02/28/2023 . | Tax Free Exchange ....... |oceveevrviiiinnnnns Jovnennnns 105,000 |.......... 105,000 [oveeennnn. 105,000 [oveeennnn. (0500 O O Y S R (RN 105,000 [oevvevvnnnnns foovriiiiniii [ s 3,237 |. 08/21/2025 . [4.A Z .....
Redemption 100.0000
.. 33930N-AC-0 [Flexsys Inc Term Ln Nt 1 10.090% 08/12/28 . |....... . 0373172023 . | eeveeeeiiiie e . 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 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 16,152 [..ooceeenens 16,152 |ooeeeeennnns 15,183 |ovvennnnnns LT 7 R RN 720 R A 720 I R E T O Y S AR 388 |. 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 ......ooovvvvvnniieeen | nnnnns L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 1,702 |oeeeennnnnns 1,702 |oeeennns 1,702 |oeennnns (72 O O N N A (RN {7 O S R 46 |. 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 ... P . 03/31/2023 . | .. .. . 04/14/2028 . |3.B PL ....
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Foundation Consumer Brands Term Ln Nt 1 Redemption 100.0000
..350424-AC-6 [ 10.373% 02/12/27 .evvvvnnviiiiiiiiiiiiiiniiiiieees | s L 03/28/2023 . | .eeeieiiiiiieeeeinieeeees i e 26,449 |...oennnnn. 26,449 |............ 25,816 |....covvnnns P T R RN LYC N R R LYC T R E 26,449 [ [ e e 358 |. 02/12/2027 .|2.C PL ....
TPC Broadband Holdings Term Ln Nt 1 10.962% Redenption 100.0000
..361988-AA-2 [06/01/25 ..eevvviiviiiiiiiiiiiiiinieceinieeeien | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 12,401 |..ooooeenees 12,401 |oeeeennnns 12,401 |oeeeennnnns 72V O O R ) MR /20 O N Y AR 336 |. 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 ......covvvvvvvvvvrnnnnnnns | nnnnns . 03/31/2023 . | .. F R R 4,276 |oeeeenne 4,276 |oeevennnnnns 4,230 [.oooeiinnnnns LN R R 2 I R F 2 I R F R L7 T O O O R, 116 . 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 ....ccovvvvvvnniiiiiiinnns | nnnnns L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,000 [ooiiieeeens 1,09 | 1,09 [|oeeiiinns 1 O N S R (RN L0151 O R E N 30 |. 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 ...evvrvviiirniiiiiiiiiiiiiineiins | s L 08/3172023 . | evneeieiiieeeeeenieeeees i e 17,276 |.ooeeeeenens 17,276 |oeeenennenee 17,276 |............ (Y R S R (R RN L LA%7(- T PO AR R RN 436 |. 09/30/2027 . |4.APL ....
Gerson Lehrman Group Term Loan  8.590% Redempt ion 100.0000
L3T4237-R*-6 [ 12/15/24 oo s L 08/3172023 . | eeeeeeiiiiieeeeeieieeeees i e 27,359 |oeeiennns 27,359 [oeeeiiiine 27,181 |eveennnnnns < T U R [0 R RN (U R RN 27,309 [ooeviiiiiiiinns oo s e 676 |. 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 ......oeovvvvivnnninnes | unnnnns L 08/31/2023 . | eeeeeieiieiieeeeeeiieeeees i e 4,449 ..ol 4,449 |............. 4,821 [ooooiiinnnnns LI R R L LA O R L LA R AN L7 O N S R 199 |. 12/15/2024 . |2.B PL ....
GovC10 Buyer Com Term Ln Nt 1 10.331% Redenption 100.0000
.. 38362%-AA-0 [ 08/18/27 ...vviiiiviiiiiiiiiin i | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 4,329 | 4,329 [oiiiiinnnns 4,329 |[oooviinnnnns L35 7. S R R R R R L 72 N A N Y R 110 . 08/18/2027 . [4.A PL ....
Guidehouse Inc Term Ln Nt 1 10.359% 10/16/28 Redemption 100.0000
LA0T788-AA-8 [ oeeeeeeeee e | L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 1,237 |oooveeennnns 1,287 oo 1,287 | 72 O O O R ) NN L7 O FOURR RN AR 306 |. 10/16/2028 . (4.B PL ....
ProService Corp Term Ln Nt 1 6.406% Redenption 100.0000
.. 40406#-AD-4 [11/01/24 ..oevvviiiiiiiiiiiiiiieieeinn | s . 0373172023 . | eeeeeeiiiie e . 11/01/2024 .|2.CPL ....
Harvest Hill Beverage Company New Term Ln A-1 Redempt ion 100.0000
L A17558-AA-7 [ 11.159% 08/28/26 .....evvvvvvvneieiiiiiiiiiieeiinn | s L 02/28/2023 . | .eeeeeiiiiiiiieeeeeiiieeees i e 5,734,888 |........ 5,734,888 |........ 5,591,516 |........ 5,636,260 |......oovriiinn foerinnnn 98,628 |..vvuviiiiiinnnn ornnnnns 98,628 |.vvviiiiiiinnnn ornnnnns FTATNE: 1 T EORUUR RPN RPN R 146,780 |. 08/28/2026 . |3.CPL ....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1 Redempt ion 100.0000
..419028-AA-9 [9.909% 10/31/23 ...ovevvviiiiiiiiiiiiieiiiiieeees | s L 03/31/2023 . | eeeeeieiiiieeeeeeeiieeees e e 116,732 |........... 116,732 |oeveennnnns 114,388 |oovvennnnne L (CTR 72 3 F E 102 T R R 102 O R L (TR 720 R FO R R NN 3,092 . 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 .... R IR . 03/31/2023 . | .. . .... 5,051 e 4,91 . 4,955 ... .5,051 . 09/22/2027 . |4.APL ....
IG Investments Holdings
.. 449580-A%-3 [ 11.159% 09/22/27 ....ovvvvvvvviiiiniiiiiiiiiiiiinees | s . 02/27/2023 . | Tax Free Exchange ....... |oeeeeovriiiiinnnns Jovennnnnnns 1,935 [ooiiiiinnnns 1,967 |oeeeeennns 1,928 | 1,934 | e L O AN L P RN LT R O R RN 129 |. 09/22/2027 . |4.A PL ....
IQNavigator Inc Term Ln Nt 1 10.118% Redempt ion 100.0000
.. 44989%-AC-7 [05/02/29 ...eevvvnniiiiiiiiiiiiiiiii s | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 3,255 | 3,285 [ooiiiiiinnnns 3,285 [ooviiiiinnnns B T S R R R R R 3,255 [oooiiiiiiiiiinns foeeiiiiiiie o [ 78 |. 05/02/2029 . |4.CPL ....
IQNavigator Inc Delayed Draw Term Ln Nt 1
..44989*-AD-5 [9.728% 056/02/29 .....cevvvniiiiiiiniiniiiiiiiienes | s . 02/08/2023 . | Tax Free Exchange ....... |occoooriirriinninnns foeenennens 20,292 | 20,292 | 20,292 |......eee AV 720 R R R R (RN RN 20,292 [ oo [ 1,152 |. 05/02/2029 . |4.CPL ....
Coherent Co Term Ln B Nt 1 7.581% 07/01/29 Redemption 100.0000
CABIT3I-AQ-T [ e | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 24,426 |..oounnnn.nn 24,42 |............ 7 O O O R F P2 U R R R, 81 (. 07/01/2029 . |3.C FE ....
Immucor Inc 1st Lien Term Ln Nt 1 10.909% Redemption 100.0000
.. 452526-A#-3 [07/02/25 ...ovvviiiiiiiiiiiiiiiiiieeecviieeeeen | s . 03/14/2023 . | .. U R R 6,644,183 |........ 6,644,183 |........ 6,511,300 |........ 6,568,655 |.....ovvuviiiinn foerinnnn AT+ U RN VETR7: N U RN [TCEE 0 T R FOR RN R 143,129 |. 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 ....evvviiviiiiiiiiiiiiiiiiniiiiinn | s L 08/31/2023 . | eeeeieiieiieeeeeiiiieeees i e 2,789 [oeeiiiinnne 2,789 | 2,789 | 0 £ O O R AN £ R KR R RN 79 | 12/28/2028 . |4.A Z .....
Inmar Inc Initial TermLn Nt 1 8.852% Redenption 100.0000
L A5763F-AN-8 [05/01/24 ..oovvvriiiiiiiiiiiiiiiiiiieeecciiieeeeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 4,069 [.....co.e. 4,069 |.eoeennnnnns 3,866 |....ouunnnnn. 4,006 |eeeveiiiiiiiinn eernieeeens (LT O O, (S R F L1 R RN 80 |. 05/01/2024 . |4.C FE ....
Inmar Inc Initial TermLn Nt 1 8.852%
..45763F-AN-8 |05/01/24 ... R IR . 01/30/2023 . | Tax Free Exchange .. 414,211 393,501 ... 408,106 |.. . 05/01/2024 . |4.C FE ....
Inszone Mid LLC Term Ln Nt 1 10.804% Redenption 100.
L. A45836#-AA-9 [ 11/21/28 .eeveiiiiiiiiiiiiiiiieceeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeeiieeees i e 3,146 [oeeereenne 3,146 |oooevnnnnnns 3,146 |oeevennnnnns B T O O R AN FC T LT R R R R, 114 . 11/21/2028 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 5
.. 45836#-AB-7 [7.306% 11/21/28 ..oeviiiiiiiiiiiiiiiiiieiccciii | s . 02/03/2023 . | Tax Free Exchange ....... |occoeeriiiiiinninnns fooenennnns 16,900 |[...ocevennns 16,900 [o......neeee L O O O R ER (R[04I R AR R AR 166 |[. 11/21/2028 . [3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 4
.. 45836#-AB-7 [ 11.625% 11/21/28 ...oeviiiiiiiiiiiiiiiiiieeeeinn | s . 02/03/2023 . | Tax Free Exchange ....... |occoeeriiiiiinninnns fooenennnns 21,873 oo 21,873 |ooiiiinnnns 21,873 [oovieiennns ARV T A FRRU RPN RN R R AR 74< T PO RPN RO RN 366 |. 11/21/2028 .|3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 6
..45836#-AB-7 [ 11.665% 11/21/28 .....oovvvvveniiiiiiiininniiiiinns | nnnnns . 03/01/2023 . | Tax Free Exchange ....... |occoooviiiiivninnns foverinnens 14,145 |............ 14,145 |............ 14,145 | o oo foooiiiiiinn oo oo o 14,145 | Joviiiniiies o Joveniiininnnns 128 |. 11/21/2028 . |3.CPL ....
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Inszone Mid LLC Delayed Draw Term Ln Nt 9 Redemption 100.0000
.. 45836#-AB-7 [ 11.765% 11/21/28 ...oiiiviiiiiiiiiiiiniieeieiininn | s L 08/31/2023 . | eeveeieiiiiiieieeeeenieeeees i [ (U F( N (0 O O N S N (0 O N N 1| 1172172028 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 8
.. 45836#-AB-7 [ 11.765% 11/21/28 ...oviiiiiiiiiiiiiiinieeieiiiinn | s . 03/01/2023 . | Tax Free Exchange ....... |occoeeririiiinninnns fooerennnns 17,632 [oooeeeennens 17,632 |oveeennnnnns L 7J2 F FOURY  (R RRN LA 720 O FOUR R R AR 131 |. 11/21/2028 . |3.CPL ....
K2 Insurance Services LLC Term Ln Nt 1 Redemption 100.0000
.. 482400-AA-5 [9.754% 07/01/24 .oovvveniiiiiiiiiiiiiiiiiiiineeeees | s . 0373172023 . | eeeeeeiiiie e s s s s T O O R AR 194 ). 07/01/2024 .|2.CPL ....
K2 Insurance Services LLC Delayed Draw Term Redemption 100.0000
..482400-AB-3 [Ln Nt 1 10.159% 07/01/24 ....coovvvvnvniiiiinnn | nnnnns . 0373172023 . | eeveeeeiiiie e s s s s 1V R RN 33 |[. 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 . 03/31/2023 . | 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 .......ccevvvnnes | unnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 197 | 74 P LA P O O O R AN L O O N A 7 |.07/01/2024 .|2.CPL ....
Second Nature Inc Term Ln Nt 1 6.151%
L 48278#-AA-8 [04/22/28 ....oovvviiiiiiiiiiiiiiiiicies s L 08/31/2023 . | eeeeeieiiiiieeeeeeeeiieeees i e 3,803 [ceeiieenn 3,803 |iiiiiiins 3,803 |eeeieinnns B 0 O PO R AN TR (0T R KU R RN 1 | 04/22/2028 . [3.A PL ....
Kellermeyer Building Sves Initial Term Ln Nt
L 48773#-AA-8 |1 10.852% 11/07/26 .....ccevvnnneveiiiiniiiieiinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 1,961 |ens 1,961 | 194 | LR T PO RN LT PO AN LT PO AR L) R [ R 52 [. 11/07/2026 . [4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term
..48773#-AB-6 |Ln #4 Nt 2 10.552% 11/07/26 ...oevvvvivnnnnnes | unnnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 1777 s 1777 oo 1,772 | L P Z£ T PO RN L O PN L A A L P44 O [P U AR, 47 1. 11/07/2026 . |4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term
..48773#-AB-6 [Ln Nt 1 10.802% 11/07/26 .......evvvvvvvvinnnnes | unnnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e A1 i 431 | .77 R L2 B R LT PO RN LT PO RN L R R R R, 12 |. 11/07/2026 . |4.A PL ....
Kellermeyer Building Sves Term Ln #4 Nt 1
L A8773#-AD-2 [10.552% 11/07/26 ..evvvriiiiiiiiiiiiiiiiieeeeinn | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,808 |oeeeeennnnns 1,808 [.ooeeeennnns 1,772 | L P24 PO O . R F 2. R F R 1,808 [ooeeevviiiiiinns fooeeiiiiiiiens o [ 48 |. 11/07/2026 . |4.A PL ....
En Engineering LLC (Kene Acq) Term Ln Nt 1
..48881#-AB-5 [9.409% 08/07/26 .....evvvvvvvvrnniiiiiinininniiiins | s L 08/31/2023 . | eeeeieiieiieeeeeiiiieeees i e 2,114 | 2,114 |l 2,072 | 2,089 |iiiiiiiiiiiiinn e < R F < P FRR 2% T R N R RN 48 |. 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 .......ccevvvunns | unnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e FC 7/ F K7 L STV R E /2 PO RN /2 PO RN 7 R N RN 8 |. 08/07/2026 .|3.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 4
..50227@-AC-4 [10.593% 10/07/26 ...evvvvvviiinniiiiiiiiiinieeiinn | s L 0171072023 . | eeveneeeiiiieeeeeieieeees i e 188,083 |.......... 188,083 |[.......... 188,083 [.......... ECICT0L: 2 Y R N R RN RN 188,083 . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 8
..50227@-AC-4 |10.625% 10/07/26 .... P U . 01/10/2023 . | .. .. 399,106 399,106 399,106 |...........399,106 |.... .399,106 |.. . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 5
..50227@-AC-4 [10.682% 10/07/26 ......cevvvervvvriirniieiiiinins | s L 0171072023 . | eeveneeeiiiieeeeeceieeees i e 166,556 |........... 166,556 |........... 166,556 |........... 1T O O N Y R RN 166, 556 . 10/07/2026 . |2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 1
..50227@-AC-4 [10.697% 10/07/26 ......cevvvnnvvviiiriiieeiiiinins | s L 0171072023 . | eeveneeeiiiieeeeeeeieeeees i e 328,320 |.........n. 328,320 |........... 328,320 |........... ¢ R O R 328,320 [.oeeviviniinins fooriiiiiiis e s 54,258 |. 10/07/2026 . [2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 2 Redenption 100.0000
..50227@-AC-4 [10.906% 10/07/26 ......ccvvvunveviiriniiieiiiininns | cnns . 01/10/2023 . | .. U O N 218,880 |.......... 218,880 |.......... 218,880 |.......... 0 O O O R A AL TR U R AR R N 2,592 |. 10/07/2026 . [2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 7 Redenption 100.0000
..50227@-AC-4 [ 10.942% 10/07/26 ..ovvvvivviviniiiiiiiiiiiieeeeinn | s L 0171072023 . | eeeeeeeiiiieeeeeeiieeeees i feee 94,041 |oeeeennnnns 94,041 |............ 94,041 [.......eeens Lo O O R R [0 R R S R, 918 |. 10/07/2026 .|2.B PL ....
LSP Holdco LLC 1st Amendment DD Term Ln Nt 3 Redenption 100.0000
..50227@-AC-4 [ 10.957% 10/07/26 ....vvvvvivnnnnieiiinnieeeiinnns | s L 0171072023 . | eeveneeeiiiieeeeeeeieeees i e 171,977 |oeeeennns 171,977 |eveeennnns 171,977 |eveennnnns L7 7 O N N N RN (RN 71977 [ooveeiiiiinins oo [ s 1,628 |. 10/07/2026 . |2.B PL ....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 1 Redenption 100.0000
..50227@-AD-2 [10.625% 10/07/26 ....ovvvvvennnnieiiinniieieiinnnn | s L 0171072023 . | eeeeeeeeiiieeeeeeiieeees i fee 21,280 f[oeeeennnn 21,280 |...ccevnnnns 21,280 [..ocevvnnnns 4 1) O O R F 24 1 VI ) R R RN 565 |. 10/07/2026 . |4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 2 Redenption 100.0000
..50227@-AD-2 [10.658% 10/07/26 .......cvvvvnvvviiirnniieiiiininns | s L 0171072023 . | eeveneeeiiiieeeeeieieeees i e 189,157 |[........... 189,157 |ovveennnnns 189,157 |ovveennnnns L O O N N AR RN LIS L O R A NN 4,585 |. 10/07/2026 . [4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 3 Redenption 100.0000
..50227@-AD-2 [ 11.045% 10/07/26 ....evvvvvvnnnnnieiiiniiieieiinnnn | s L 0171072023 . | eeveneeeiiiieeeeeceieeees i e 115,858 |........... 115,858 |oeeeennnnns 115,858 |ouvvennnnns 1 O O N N AR N QLR <1< T R AR R NN 2,491 [. 10/07/2026 . [4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 4 Redenption 100.0000

..502276-AD-2 | 11.072% 10/07/26 ....vvvvvvnnnnnnnninnniiniiiiiininn [eeeenn . 01/10/2023 .| vvveiiiiiiiiiiiiiiiiiiiiiiies i e, 106,401 |......... 106,401 |.......... 106,401 |.......... 106,401 .ooovvvnieenns fovieiiiiiiiiis s e e e 106,401 |ooeeeiiiiiiens fooviiiiiiiiiies Joeeeiiiiiiiiins foviieieen, 2,085 |. 10/07/2026 . |4.A Z .....
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LSP Holdco LLC 2nd Amendment DD Term Ln Nt 5 Redemption 100.0000
..50227-AD-2 | 1. 144% 10/07/26 .ovnvveneenirierieierininnens [ e L 01/10/2023 . | vvveeireeiieieiieenieeees [ [ 135,956 |.vvrvrenne 135,956 [.vovvrvne 135,956 |.vvrvenenne 135,956 |ovvvvvrrniinins forerenenenes foereeninninine v e e 135,956 -veverreriines foreenienienine feereriiiien [ 2,192 |. 10/07/2026 . |4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 6 Redemption 100.0000
..50227-AD-2 | 11.281% 10/07/26 .vovvveneevenesienesieresienennes [ e L 01/10/2023 . [ +eevveireeeinieineeieeees [oreeieeseeneens [ 95,761 [ovrvvreenn 95,761 |ouvruereenne 95,761 [orvvrurenne 95,761 [eevvrvrvriinee [overereniine e e o oo 95,761 [oeverveviiin [ i Jriiie 1,134 | 10/07/2026 . [4.A Z .....
LSP Holdco LLC 2nd Amendment DD Term Ln Nt 7 Redemption 100.0000
..502270-AD-2 [ 11.558% 10/07/26 ..veveeeenerneeneiniesienenes | ceeees . 01/10/2023 .| .. o [ e 135,956 |.vvrveenne 135,956 [.vovvrvene 135,956 |.vvvvenenns 135,956 |ovvvvvrrniinins forerenenenes foereeninninine v e e 135,956 -veververvenes forrenienieniene foereniniin [ 1,044 . 10/07/2026 . [4.A Z .....
Redemption 100.0000
..51206#-AA-9 |Al Fire Term Ln Nt 1 10.697% 03/22/27 ...... |....... L 03/31/2023 . [ evvveeieeeieinierneines |oerieenieeneiee [ 2,208 |oeirriene 2,208 |ovirrerenne 2,164 v 2174 |viiiiiies e /N ISR /I SR 2,208 |overeeiiriiies foereenenieniene oo e, 60 |. 03/22/2027 .|3.B PL ...
Al Fire Delayed Draw Term Ln Nt 3 10.504% Redemption 100.0000
L 51206#-AB=7 |03/22/27 .t [ e L 03/31/2023 . [ .vvrveeiieeinieineeene [ [ 239 e 289 [orriiiiiens 287 e P74 FUURRR USRI 2 [ [ 2 [ s 239 |oveveieieies Joeeeennenine oo e 6 . 03/22/2027 . [3.B PL ....
Al Fire Delayed Draw Term Ln Nt 4 10.552% Redempt ion 100.0000
L 51206#-AB=7 |03/22/27 .o [ e L 03/31/2023 . | euvveeinieiinieinieeeieies [rerieeree s [ T4 T PR P4 T AR LA T R T o oo s s s e T4 | o oo e 2 | 03/22/2027 .|3.BPL ....
Al Fire Delayed Draw Term Ln Nt 1 10.565% Redempt ion 100.0000
L 51206#-AB=7 |03/22/27 .o [ e L 03/31/2023 . [ .vvrveeinieiinieineeeiees [ [ 28 | P I R A5 | 2120 FOURURR USRI 2 [ [ 2 [ s 28 i o o 7 | 0372272027 . [3.B PL ...
Al Fire Delayed Draw Term Ln Nt 2 10.708% Redempt ion 100.0000
L 51206#-AB=7 |03/22/27 . [ e L 03/31/2023 . [ .vvrveeinieiineeieeeeeiees [ [ 283 e 283 ferriiiiiene 3 B FR 3 1 FUURRUR FUTRIN 2 [ [ 2 [ s 283 oeeereienes Joeveeneninins oo e 6 . 03/22/2027 . [3.B PL ....
Al Fire Delayed Draw Term Ln Nt 5 11.125% Redempt ion 100.0000
L 51206#-AB=7 |03/22/27 . [ e L 03/31/2023 . [ .vvrveeinieiineeieeeeeiees [ [ 129 [ 129 | 129 [ Joerenieninis e o oo e e {72 T PSR FUNURURURURE RUUTURUR TR . 03/22/2027 .|3.B PL ...
Unleashed Brands LLC Term Ln Nt 1 12.398% Redempt ion 100.0000
L 527878-AA-T | 12/27/27 .ot [ e L 03/31/2023 . | v .3,718 |.. . 12/27/2027 . |4AZ .....
Lifestyles US Holdco Inc Term Ln Nt 1 Redempt ion 100.0000
..53220%-AA-2 | 11.557% 11/30/28 .oovevirvereieeeeeieeeieeniens [ e L 03/31/2023 . [ evvveeieeiieinieineinies |oerieenieeeiee [ 3,718 [ KT A LI 3,718 | 3,718 |oeveirininies Jorerenenenes foeveenienienine oo e s E AT I PSRN RUNURURURVR RUIROUR USSR 140 | 11/30/2028 . [3.A PL ...
Lower ACS Inc Term Ln Nt 1 10.609% 01/07/28 Redempt ion 100.0000
CBATTTEAR2 | e [ e L 03/31/2023 . [ evvveeireeeieinierneinies |oerieenieeeiee [ 5,058 [ooeevrrirrine 5,058 |evrreennne 5,058 [orveverearene 5,088 |ouererinienies Jorerenenenes foeneenieninine oo e [ 5,058 |ovevververines forreneninniene frereniniiin [ 130 |. 01/07/2028 . |2.C PL ...
Lower ACS Inc Delayed Draw Term Ln Nt 1 Redemption 100.0000
L BATTTH-AB-0 [ 10.451% 01/07/28 .evvveeeieereeiniiniesenines | ceeees . 03/31/2023 .| .. .. 148 148 48 ... 148 .48 . . 01/07/2028 . |2.CPL ....
Lytx Delayed Draw Term Ln
.. 552462-B#-9 [02/28/26 ....ouvenviiiieeeeeeeeeene | e . 02/28/2023 . | Tax Free Exchange ....... |oevvevvervevveniens [oeneenn. 512,208 [, 512,208 |...coeene. 512,208 [voveereei512,208 [ooeviiiiiiiines [ovreriiiiins Joereniininis e o 512,208 [ s e o 11,244 |. 02/28/2026 . |4.C YE ...
MB2 Dental Solutions LLC 1st Lien Delayed
..553404-AG-4 [Draw TL Nt 1 10.670% 01/29/27 ... [T IO . 03/31/2023 . | Tax Free Exchange .. ... 366,667 363,000 |.... . 01/29/2027 . |3.A PL ...
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.
..553404-AG-4 [Nt 1 7.000% 10/14/28 ...oovenveveneneeiricinns [ L 03/31/2023 . [ evvveeireeeieinieineines |oenieenieeieiee [ 3,583 |vrerienen 3,583 [orririienns 3,572 foveriereene 1,008 [ [ 12 s o 12 feiiins o0 3883 [ s e o 31 |. 10/14/2028 . |3.A PL ...
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.0000
..553404-AG-4 [Nt 1 7.000% 10/14/28 ...ooveneevenerreircinns [ L 01/17/2023 . [ eeveeeiiceieeeieeeeeieie [ [ 750 feoeeieiniiiinns 750 [oveeeiirinninns 750 |oeveeeiinienn 750 |oevevnnninnis Joererenenies fovrenininine oo e s £ PSRRI RURUURURURE ROISURPRPIRUR ISURURRRN (2)]. 10/14/2028 . |4.A Z .....
MB2 Dental Solutions LLC Tranche 3 DD Term Ln
..553404-AG-4 [Nt 2 11.041% 10/14/28 .oovvvvvrerniinininins [ ceeees . 03/31/2023 . | Tax Free Exchange ....... |oveeerererieniens foeveenne 400,000 [...cueene 400,000 | 400,000 |+vvvenernernrnins fornenenirniene oo e s s e 400,000 |+vevevviiine Joerenieniinies e foeeenenens 4,003 |. 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 .vereeineieeeeeee e [ L 03/31/2028 . | cevieieeeeeeeeeeeeees e oo 3,909 |viriinnnn 3,909 [oririinnns K: T 3,865 |oeririiiiies e 29 | [ 2 SR N 3,909 |rvevieieiiies forrenienienine e [ 131 | 07/30/2024 . [4.B PL ...
Margaritaville Holdings LLC Term Ln Nt 1 Redempt ion 100.0000
..566580-AH-8 | 11.407% 0B/17/28 ...evvevenevenerienerieresieenens [ eeveees L 03/31/2023 . [ evvveeireeeieinieineines |oenieenieeieiee [ 3,124 | 3,124 o 3,124 | 3128 [ [ e s s e 3,124 | o oo e 76 |. 06/17/2028 . |4.B PL ....
Mather Group LLC Term Ln Nt 1 10.648% Redemption 100.0000
LSTBT1#-AA-2 [ 03/31/28 . [ e L 03/31/2023 . | v .6,265 |.. . 03/31/2028 . [3.APL ...
Mather Group LLC Delayed Draw Term Ln Nt 3 Redempt ion 100.0000
L57671#-AB-0 | 10.420% 03/31/28 ....ovevviereeeriirieiseinns [ e L 03/31/2023 . [ .vvrveeinieiineeieeeeeiees [ [ HB [ ZA T R 416 | BB |oveiiiniinis Joerereienes foeveenininine oo e s Z5 T3 PSRRI RUURUURURURN RURSURPRPIRUR ISURURRRN 11 | 03/31/2028 . |3.A PL ...
Mather Group LLC Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
..57671#-AB-0 | 10.648% 03/31/28 ....vevvuvevereereieieeeieiiiens [ e L 03/31/2023 . [ evveeeieeeieieieineines [oenieeninereiee [ LIS VA U 17 [ LR VAN A7 [ oo o s s e A7 [ o s v 29 |.03/31/2028 . [3.A PL ....
Amynta Agency Inc Term Ln Nt 1 8.778% Redempt ion 100.0000
..578100-AC-2 [02/08/25 .. . 02/28/2023 . | .. . 02/08/2025 . |4.C FE ...
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Amynta Waranty Borrower Inc Term Ln Nt 1 Redemption 100.0000
..57810J-AC-2 [8.778% 02/28/25 ......evvivivinnniiiiiiniiiniiiiins | s . 02/28/2023 . | eeenieeiiiieeeeeeieeees i e 430,007 |........... 430,007 |...oeennnns 412,806 |........... 422,855 |oeeiiiiiiiiins o % 1<) B PO R % 1<) N PO R LRV R N R R 6,429 |. 02/28/2025 . [4.C FE ....
Monica Hids Inc aka Wilshire Term Ln Nt 1 Redemption 100.0000
..60937@-AA-8 [ 11.409% 01/08/27 ...evvvvvvvrnniieiiiniiieieiinnnn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 4,861 |[..ooccennnnns 4,861 |.oooeeennnns 4,691 |oooeeennnnnns LIV O AR V7 O RN L V7 O (R L% 1 O O N AR 141 |. 01/08/2027 . |2.CPL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redemption 100.0000
..61559#-AA-1 [ 10.698% 08/04/28 ........cevvvvnviriiinnnniiiiinnnn | nnnns . 03/31/2023 . | .. F R N 5,711 [oiiiinnins 5711 | 5711 | £ O O ) R AN L5707 O O R AR 160 |. 08/04/2028 . [2.C PL ....
Redemption 100.0000
..62931%-AA-2 [Topix Pharma Term Ln Nt 1 9.802% 10/31/24 |....... L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,244 ..l 2,244 |.....ooonnins 2,192 [oooiiiinnnnns 2,228 ooviiiiiiiiiins i LS O AN LS P A 27 R R R 36 |. 10/31/2024 . |3.B PL ....
Topix Pharma Delayed Draw Term Ln Nt 1
..62031%-AC-8 [9.831% 10/31/24 . oovvveriiiiiiiiiiiiiiiiiiineeeees | s L 0373172023 . | evneeeeiiiieeeeeeiieeeees i e T8 [ TA8 [ TR | THE | e s [ LT PO RN 2T O R R AU 12 |. 10/31/2024 . |3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1
..62031%-AE-4 [10.101% 10/31/24 ...oiiiviiiiiiiiiiiiiieieeiiiinn | s L 03/3172023 . | eeeeeieiiiiieeeeeeenieeeees i e 562 o862 [ 862 B2 [ [ e e e [ 517 R O RN 9 |. 10/31/2024 . |3.B PL ....
Nelipak Holding Co First Lien Term Ln Nt 1
..64027%-AA-3 [9.075% 07/02/26 ...ovvvvvvviiininiiiiiiiniiniiiiins | s L 08/31/2023 . | eeeeeeeiiiiieeeeeceiieeeees i e 16410 [ 10041 [ 1510 | 1528 [ [ 18 [ e 125 RS RN <3 R ) R E N 34 . 07/02/2026 . [3.A PL ....
Nelipak Holding Co Incremental Term Ln Nt 1
..64027*-AB-1 [9.075% 07/02/26 ...ovvvvivviinnniiiiiiiniiniieiinn | s L 03/31/2023 . | evneeeeiiiieeeeeeeiiieeees v e 2500 [ 280 [ 285 |l 287 s e s e LT PO RN < R O O RN 6 |. 07/02/2026 . |3.A PL ....
Nor th Amer Science Assoc Inc Delayed Draw New
..65685%-AC-9 [Term Ln Nt 1 10.648% 09/15/26 .........ccvvuns | uunnnns L 03/3172023 . | eeeeeeiiiiiieeeeeeinieeeees v [ 285 [ 285 [ 288 285 [ [ e e e [ 285 [ [ e e 7 | 09/15/2026 .|2.C Z .....
Nor th Amer Science Assoc Inc Delayed Draw New
..65685*-AC-9 [Term Ln Nt 2 10.783% 09/15/26 ... P U . 03/31/2023 . . 09/15/2026 .|2.C Z .....
North Amer Science Assoc Inc New Term Ln Nt 1
..65716@-AA-4 [ 10.616% 09/15/26 ......oevvvvveniiiiiiininniiiinnnn | s . 08/31/2023 . |Various .......ccevvevveenns fovvvnninnnnennnninns foveenennnnn 2,151 [ 2,151 [ 2,118 e 2,121 [ 80 s e FC LV R A 2% L3 R N R RN 55 |[. 09/15/2026 . [2.C PL ....
North Amer Science Assoc Inc Term Ln Nt 4
..65716@-AA-4 [ 11.116% 09/15/26 .....oovvvvveniiiiiiiiiiiieiininn | s L 08/31/2023 . | eeeeeeeiiiiieieeeeiiiieeeees i 3,100 [ 3,100 [ 3,022 i 3,085 [ e84 s e LS O F B (00 O O N A 79 |. 09/15/2026 . |2.C PL ....
North Amer Science Assoc Inc Term Ln Nt 3
..65716@-AA-4 [ 11.393% 09/15/26 .....covvvrvviiiiniiiiiiiiiiinees | s L 03/3172023 . | eeeeeeiiiiieeeeeeiieeeees v e 446 [ 4B [ 6 |l B [ [ e e e [ LT R R R R, 11 ). 09/15/2026 . |2.CPL ....
Novipax Buyer 1st Amendment Term Ln Nt 1
. 67008*-AB-7 [7.156% 10/01/26 ......cevvvveniiiiiinininiiiiininns | s L 08/31/2023 . | eeeeieiieiieeeeeeieiieeees i e 3,718 [ooeiiiinnnnns 3,718 | AL T F O O R AN LT T O Y R AR 118 [. 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 ....oevvvniiiiiiiiiinceceiis | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeeiieeees i e 3,750 [oeiiiinns 3,750 |eeieiins 3,675 |oveeinnnnnns 3,696 |ovvveiiiiiiiin v L O O, LS O F [TV U RO R R 133 |. 04/29/2025 . |4.CPL ....
Omega Healthcare Holdings LLC Term Ln Nt 2 Redenption 100.0000
..670968-AA-0 [ 10.710% 10/24/26 .....coevvvvvnniiiiiiiiiieiiiinnn | s L 08/31/2023 . | eeeeeieiiiiieeeeeieieeeees i e 3,000 fooiiiiirnnnns 3,000 |iieeiunnnnns 2,936 [...oconnnnns P YA U R X T O O, L T O F B 000 O O N A 76 |. 10/24/2026 . |2.A PL ....
Omega Healthcare Holdings LLC Incremental Redempt ion 100.0000
..67096@-AC-6 [Term Ln Nt 5 10.409% 10/24/26 .......cooevvvvnn | unnnns L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,745 [ooooooennins 1,745 | 1,715 | LA U O R, 2 I R F 2 I R F R LIS PR FOPPP R RN 42 |. 10/24/2026 . [2.A PL ....
Omega Healthcare Holdings LLC 2nd Amendment Redemption 100.0000
..67096@-AD-4 | Increm TL Nt 4 10.460% 10/24/26 .............. | .eenens L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,085 |oeeeeennnnns 1,085 |ovveeennns 1,085 |oveeniinenne 0 O N R R (RN < T R R R 26 | 10/24/2026 . |2.A PL ....
Oil Changer Inc Term Ln Nt 1 11.776%
L.B77788-AA-5 [02/08/27 .evvviiviiiniiiiiiiiiiiieieiiiiinneeeinn | s . 03/31/2023 . | .. . 2,661 . 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..B677788-AB-3 [ 11.529% 02/08/27 ....ovvvnvvvviinnniiiiiinininnnes | s TR s O O O S S T R R R R, 14 ). 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 2
..B677788-AB-3 [ 11.552% 02/08/27 ....evvvvvvvviinnniiiiiininiinnes | s L 03/3172023 . | eeeeeeeiiiiieeeeeeieieneees i e 1690 [ 169 [ 169 | 189 [ [ e e e [ L O N 9 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 5 Redenption 100.0000
..677788-AB-3 [ 11.565% 02/08/27 ...evvvvvviivniiiiiiiiiiiiiieiinn | s . 03/31/2023 . | .. U R RN 200 | 20 [ 200 |ooiiiiiiins 4 O R N ALV R N R R, 14 ). 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 3 Redenption 100.0000
..B677788-AB-3 [ 11.922% 02/08/27 ....evvvnvvviiinnniiiiiiniiinnnns | s L 03/3172023 . | eeeeeiiiiiieeeeeeeiiieeeees i e 980 foooiiiiiiiiinnns 11V 972 |ooiviiiiins L7725 F KR L PR RN - R RN L O A 35 . 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 ...eeoviiviivnnnniiiiiiiniiiiiinns | onnnens L 08/31/2028 . | aeeniiiiiiiiiieeeiiiiiieeeees | e 184 [t 184 i 184 | S AP FET Uy PP FETTT OO UPPPTN FTTTTTOUUUPTIIN L O P APy FETTTTTOUUPPTTN 7 |. 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 L7 [ PO L7 PO S O O P O N [ PO (O R R 2 |. 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 . | evveniiniiiiiiiiniiiiiiiinins e [ L7 [ PO L7 PO L O O P N [ PO (O R R 6 |. 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 146 ...l L P 146 [ovnniniiiinnns L O O P O N L P N 7 |. 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 M M [ M T s e e e o e L O P N 4 |.02/08/2027 . [4.C Z .....
Oil Changer Inc Incremental DD Term Ln Nt 5 Redempt ion 100.0000
L.B77788-AC-1 [ 11.712% 02/08/27 ...evvvivvviniiiiiiiinieeeiiinnnn | s TR O P 898 |....eeees 88 ...l L1 L e O o101 R R R R 8 |. 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 . | evvviiiiiiiiiiiiiiniiiiininns e e 898 |....eeees 88 ...l L1 L e O o161 2 R N R A 44 ). 02/08/2027 . [5.B GI ....
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 257 o T FO 255 | P T R [T R R FC T R AN 3 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 A7: Y O, 28 | 26 |oeeeeiirininnns A T O N [T R R T R AN 2 Y S N 9 |. 02/08/2027 . [5.B GI ....
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 .......covvvvvvviviininnnns [ eeeenn . 02/28/2023 . | Tax Free Exchange ....... |oooeevenennnnnnins | 12,004 [ 12,004 | 12,004 (e 11,867 [ [ s s e o, 12,004 oovveveiiiiiiins [ fo 160 |. 02/28/2028 . |4.B PL ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt 2 13.807% 02/28/28 ........eevvvvvvvvrrnnnnnnn [eeeeenn . 02/28/2023 . | Tax Free Exchange ....... . 02/28/2028 . (4.B PL ....
Invo Healthcare (Olympia Acq
..681448-AC-4 |Nt 7 13.809% 02/28/28 .........evvvrvrvrrrnnnnnnn [eerennn . 02/28/2023 . | Tax Free Exchange ....... |.coooeeeeeneninnins |oeeennns 12,140 |oeeennnnee 12,140 |............ 12,140 |........... LIS O PO POPPPR (S R R R 12,140 [ovveveeiiiiinins [ fo e 276 |. 02/28/2028 . (4.B PL ....
Pye Barker Company 1st Lien DD Term Ln Nt 1 Redempt ion 100.0000
..694288-AA-5 [ 10.458% 11/26/25 ...oovvvviiviiniiiiiiiiiiiiieeees | s . 03/31/2023 . | evvvniiiiiiiiniiiiiiniininnns e | 7,558 |oveeerennnns 7,958 | 7,518 | 773 R R FC I PO AN 34 [ o < O R N 195 . 11/26/2025 . |4.C PL ....
Patriot Growth Insurance Svcs Term Ln Nt 3 Redempt ion 100.0000
.. T0344E-AD-9 [10.330% 10/14/27 ..ovvvviiviiiiiiiiiiiiiiiiieecinn | s . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 3,495 |............ 3,495 [oiiinnn. 3,495 [onnnnnne P R (S R 3,495 [ovvviiiiiiis o e e 85 . 10/14/2027 . |4.A PL ....
PetVet 1st Lien Incremental TL Nt 1 9.751% Redemption 100.0000
L T0476X-AL-9 [02/15/25 .ovvvviiiiiiiiiiiieriiii s | s . 03/31/2023 . | evvviiiiiiiininiiiiniiiininns e e 3,816 [ceunnnnnns 3,816 |............. 3,663 |............. 3,686 |..eeviiiiiiiiins [, LV O A LV O A 3,816 |oevvvrrrrrrininn foninniiiiiis foi 94 |. 02/15/2025 . (4.B FE ....
Pegasus Global Enterprise Hlds Incremental Redempt ion 100.0000
..705598-AE-6 |Term Ln Nt 1 11.580% 05/29/25 .......ccoeevvvnn | unnnns . 03/31/2023 . | evvvniiiiiiiiiiiiniiiiiininnn e e 2,254 ... 2,254 |oiinnnnns 2,164 |l P2%i0720 R R L2 PO AN 72 IO A 2,264 o o e 60 (. 05/29/2025 . |3.A PL ....
Pegasus Global Enterprise Hlds Incremental DD
..70559@-AF-3 | Term Ln Nt 1 11.351% 05/29/25 ... O [P . 03/31/2023 . .1,046 .. . 06/29/2025 . 3.A PL ....
Petroleum Servce Group LLC Delayed Draw Term
..71667%-AA-3 |Ln Nt 1 10.330% 07/23/25 ......ccceeeeeeeeeeeess [ oeennn TR R T S P P O O O O P O N I R R R R . 07/23/2025 . (3.B PL ...
Petroleum Servce Group LLC Term Ln Nt 1
. 71667*-AB-1 1 10.315% 07/23/25 ..coooveeieiiiiiiiiiiiiiiin [ TR R T S O P P 0 0 N PO 2 < YT J0 < 10 R i A O R 1 O < P (S e O Rt . 07/23/2025 . (3.B PL ...
Petroleum Servce Group LLC New DD Term Ln Nt
..71667%-AD-7 |4 10.754% 07/23/25 .....evvvvvvvrrvnnnnnnnnnnnnnns [eeeeenn . 01/03/2023 . | .. . 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt
..71667%-AD-7 |3 10.815% 07/23/25 .....evvvvvrnnnnnnnnnnnnnninnnn [ eeeeenn TR R T S P T L L I e O P N L O N R R . 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt
..71667%-AD-7 |2 11.018% 07/23/25 ..oooeeeeeeeeieieeeiiiiie s TR R T S P P < 1 1 . < e O P O N [T O A O Rt . 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt
..71667%-AD-7 |1 11.154% 07/23/25 ....ovvvvvnnnnninnnininininninn [ eeeeenn . 01/03/2023 . | Various ......ceeevvviinnn foeveeennennnnnnnnnns Joeeeeenn 81 81 BT [l BT i [ e e e e L O A O RO . 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New Term Ln Nt 2
..71667%-AE-5 | 10.818% 07/23/25 ....oovvvvvviiiiiiiiiiiiiiiieieens [ TR T S P O P O N L O N R RO . 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New Term Ln Nt 1
..71667*-AE-5 10.981% 07/23/25 ...ooovveeeeeeeeeeeeeeeeeeeeeeeeees e . 01/04/2023 . |Various ......ooeeeeeiiiiin Jovveeeeeeneeereeenes Jeveeeennnn 1,822 i 1,822 i 1,822 i 1822 [ fooviiiiiiiiiiies o e Jevevvvieieieiins foviiinnnnn, 1,822 | eevvvvviiiiiiee foviiiiiiiiiiiins i, . 07/23/2025 . |3.B Z .....
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Plaskolite PPC Inter Il LLC 2021-1 Refinance Redemption 100.0000
.. T2753R-AD-0 [Term Ln Nt~ 8.802% 12/14/25 ......oevvvvvinnnnns | unnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1181 | 1,181 | 1,086 [..ooovvnnnnn 1,001 |oiiiiiiiiiies o ) O . L1V O FOR T3 [ o o [ 24 . 12/14/2025 . [4.C FE ....
Blade Holdings Inc Term Ln Nt 1 10.840%
L T4016%-AA-5 [ 08/31/27 evvveiiiiiiiiiiiiiiiiiiieneeccinineeeien | s . 03/31/2023 . |Various .......cceevevvenes foevennnnneninnnnns foviennnnnnns 2,59 | 2,599 [.innns 2,528 |[..ooovinnnnns 2,540 [oooiiiiiiiiiins o L1 O LIS O F P O R R 70 |. 08/31/2027 .|4.CPL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1
..74016%-AB-3 [ 10.662% 08/31/27 ....vvvvirinnniiiiiininiieiinnnn | s L 08/3172023 . | eeeeeeeiiiiie s i fereenn 783 e TB3 [ TB8 [ T3 [ [ e e e [ TB3 L i e [ 20 |. 08/31/2027 .|4.CPL ....
Blade Holdings Inc New Term Ln Nt 1 10.662%
L. 74016%-AC-1 [08/31/27 evvveiiiiiiiiiiiiiiiiiinecciiineeeinn | s L 08/31/2023 . | eeveeeeiiiiiieeeeeeiiieeeees v e 2080 [ 208 [ 208 208 [ e e e e 208 [ [ e [ 5 |. 08/31/2027 . |3.APL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
L T41404-AA-0 [ 13.109% 04/23/27 ..oovvvveneiiiiiiiiiiiccciiiieeees | s L 08/31/2023 . | eeeeeieieiiieeeeeeeeieeees i e 5,402 [ 5,402 [ 5,240 5,285 [ e 17 s e M7 [ e 5,402 [ e [ [ 167 . 04/23/2027 . [3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
..74140#-AB-8 [Ln Nt 2 13.090% 04/23/27 .... [ IR . 03/31/2023 . . 04/23/2027 .|3.CPL ....
Command Alkon (Potter Buyer) Incremental DD
..74140#-AD-4 [Term Ln Nt 1 13.000% 04/23/27 .....ovvvvvvvvnnn | uunnnns L 08/3172023 . | eeeneieiiiieeeeeeenieeeees i e 382 o382 [ BT T8 [ e [ e [ 382 e [ i [ 12 |. 04/23/2027 . |3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. TA276U-AC-9 [ 11.493% 07/08/28 ...oevvvvvivvnniiiiiiiiiiiineiinn | s L 08/31/2023 . | eeeeeieiiiiiiee s e e 3,0000 3,000 [ 2,933 | nn 2,935 [ e85 [ e85 [ 8,000 [ [ e [ 80 |. 07/08/2028 .|4.A Z .....
Project Essential Bidco 1st Lien Term Ln
.. T4354#-AA-1 [6.750% 04/20/28 ....evvviviiiiniiiiiiiiiiiieiiins | s . 03/31/2023 . | .. . 04/20/2028 . |3.CPL ....
Pueblo Mechanical & Controls 1st Lien Term Ln
.. 74501#-AA-3 [Nt 1 10.828% 08/23/28 ........ccevvvvivviinnnnns | unnnnns L 08/31/2023 . | eeeeeieiiiieeeeeeiieeees i [ 2,259 [ 2,259 [ 2,259 |0 2,289 [ e e e [ [ 2,289 [ [ i [ 60 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 [Term Ln Nt 1 10.906% 08/23/28 ..........cevuees | unnnns L 08/3172023 . | eeeeeieiiiiieeeeeeeeieeeees i e 590 890 o890 [ 590 [ e e e e 890 [ [ s [ 16 |. 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 08/31/2023 . | eveeeeiieiiieeeeeeiieeeees i e 37,084 [l ll0037,084 [l 87,084 i 87,084 | e e e [ el 37,084 [ [ [ [ . 10/01/2027 .|3.CPL ....
RB Holdings Interco Term Ln Nt 1 6.150%
.. TA935M-AD-8 [05/12/28 ...evvvririiiiiiiiiiiiiiiiieeecciineeeees | s L 08/31/2023 . | eeeneieiiiiieeeeeeeeieeeees i o587 58T U BUBT e BLBTT [ [ e e e [ BT L [ e [ 74 |. 05/12/2028 . |2.A PL ....
Radwell Parent LLC 1st Amendment Term Ln Nt 1
..750638-AA-2 [7.401% 04/01/29 ...ovvvviiiiiiiiiiiiiiiiniiiiieniinn | s L 08/31/2023 . | eeeeieeiiiiieeeeeeeieeeees i el 4561 [ 4561 [ 40861 | A58 [ [ [ [ e [ 561 [ [ [ 131 |. 04/01/2029 . |3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754458-AA-1 [8.500% 12/31/26 P IR . 03/31/2023 . |Various ... . 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term Redempt ion .
.. 754450-AB-9 [Ln Nt 1 11.731% 12/31/26 ..eovvivvviniiiiiiiinn | s L 08/3172023 . | eeeeeiiiieieeeeeeeiiieeeees i e 830 [oooiriiiiiinnnns 830 |.oocvirrnnnns 827 |oiviiiiiens - O E R, /2 PO RN /2 PO RN L0 O O A 24 . 12/31/2026 . [3.B PL ....
Reddy Ice Holdings Inc Term Ln Nt 12 11.159% Redenption 100.0000
.. 757348-AB-9 [07/01/25 ..eevviiiiiiiiiiiiiiiiiiiiniecciieneeeien | s L 08/30/2023 . | eeeeieiiiiiee s v [ 3,545 |t 3,545 [oooiiiiinnnns JCT1° I R F R RN L O O, LS T R F TR Z T Y R R 89 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Term Ln Nt 1 11.254%
.. 757348-AB-9 [07/01/25 ..evvvriiiiiiiiiiiiiiiiiiinieciiiiineeeeen | s . 01/17/2023 . | Tax Free Exchange ....... |oevvvriiriinnnns Jovennnnnnns 3,493 | 3,545 [oooiiiiinnnns 3,439 [.oooiiinnnnns B¢ S R R R R R T T U N R AR 108 . 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 ....coevvvvnnnieeiiiininns | s L 08/3172023 . | eeeeeiiiieieeeeeeeiiieeeees i e 455 | 455 [oiiiiiiiiinnns 153 I ) R NN L O PN L ) RN 15T R R R R, 13 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln
.. 757348-AC-7 [Nt 2 9.700% 07/01/25 ...ovvvvvviviniiiniiiiinnn | nenens . 01/17/2023 . | Tax Free Exchange .. . 07/01/2025 .|3.B Z .....
Repairify Inc Term Ln Nt . 163" Redemption 100.
L T760288-AA-4 [ ooeeeiee e | s L 08/31/2023 . | eeeeeieiiiiieeeeeieieeeees i e 3,000 fooiiiiirnnnns 3,000 |iieeiinnnnns 2,940 |..oooeinnnnns 2,952 [ooviiiiiiiiinns [ L O O, L2 R F R 000 O O N A 76 (. 06/14/2027 .|1.G PL ....
Retail Services WIS Corp Intial TermLn Nt 1 Redenption 100.0000
.. 76134#-AA-3 [ 11.909% 05/20/25 ...covvveniiiiiiiiiiiieiiciiineees | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 70,209 [ 70,209 |...ccevennns 68,875 |ouvunnnnnns (S R RN 510 R E [5T0 R A (0 R R ) RN R, 2,215 . 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 .....ceevvvvvnniiiiiininninnns | nnnnns L 08/31/2023 . | eeveeiieiiiieeeeeieieeeees i e 2,260 [ooeeiienne 2,260 |ieeiinnnnnns 2,263 |...cccvnnnnnn P 7/ R R, (721 PO RN (72 P A 281V R R R RN 37 |. 09/15/2028 . |3.C FE ....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1 Redemption 100.0000
..784318-AA-1 [9.806% 12/13/23 . .ovvvviiiiiiiiiiiiiiiiiiiiiiiiies | nnenns L 08/31/2028 . | aeeeiiiiiiiiiiieeeiiiiiieeees | e 4,255 |.ceeeen. 4,285 [..oiiiiennnns 4,201 |oieieennnnns 4,282 | i 12 |oceeiiiiiiiiins Joveeniniiinnn | T AT 4,255 |ooooiiiiiiiiinns foveinniiiiiiins foeeniiiiiiinn foeeiiiiiiininnns 105 ). 12/13/2023 . |3.CPL ....
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SSE Buyer Inc Term Ln Nt 1 14.371% 06/30/26 Redemption 100.0000
L TB48B8-AA-5 | .oeeii e | L 01/01/2023 . | .evvieeiiiiiiiiiiiieeiiees e e (6,955) |oeevvvennns [(C5) I (6,746) |............ (T35 R O O R R (G151 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 ..ovvvriiiiiiiiiiiiiiiiieieeen | s L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 2,529 | 2,529 [oiiiiiiinnns 2,479 |ooeiiinnnnnns 2,506 |eeeiiiiiiiiiinn v L R RO, 23 PO F P72 R R R N, . 08/04/2024 . |2.CPL ....
Safe Home Security Inc Delayed Draw Term Ln Redemption 100.0000
..786424-AB-2 [Nt 1 12.011% 08/04/24 ......ccevvvvnniiiiiinines | ennnns . 01/03/2023 . | .. U R RN 198 [ 198 | 198 |ovvveiiiiiiins O P O R MR L O S A . 08/04/2024 . |2.CPL ....
SageSure Holdings LLC Term Ln Nt 1 10.581% Redenption 100.0000
.. 78669#-AA-2 [01/28/28 ....evviiviiiiiiiiiiiiiiininccinineeeinn | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,469 [.coeeeen. 2,469 |............. 2,469 |............. 11 S R R R R R 151 R R R RN 64 ). 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 .......ccevvvvnviiiiirnnniinnns | unnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 215 o 215 | 205 | 4L O O R N 215 [ o e 36 |. 01/28/2028 . |2.B PL ....
Selectquote Inc Initial Term Ln Nt 1 10.701% Redenption 100.0000
L.816307-A8-1 [10/31/24 .oevveeiiiiiiiiiiiiiiiecieeen | s L 08/3172023 . | eeeeeeiiiiieeeeeieieeeees i e 71,333 | 71,333 [ooiiiinnnns 70,302 [..eeeveennns (O JR[0 [0 R AN L1410 R E L1410 R E AR U R AR RN 2,145 |. 10/31/2024 . [3.B PL ....
Sensata Technologies New #2 1st Lien Term Ln Redempt ion 100.0000
..81727P-AB-2 [B Nt 1 2.056% 09/20/26 ........ccvvvunrvvervnnnn | unnnns L 03/31/2023 . | eeeeeeeeiiiieeeeeieieeeees i e 165,968 |........... 165,968 |.......... 166,690 |........... 166,392 |oovvvveiiiiiinn Joevvninnnns (2 F R (22 F R L (CIS e[ T R A R NN 1,305 |. 09/20/2026 . |2.C FE ....
Service Logic Incremental Term Ln Nt 1
..81761#-AA-3 [6.500% 10/30/27 ...evvvviiiiniiiiiiiiiiiieiecciiin | s . 01/31/2023 . | Tax Free Exchange ....... |oeevevvriiriinnnns Jovinninnnns 3,718 [ooeiiiinnnnns 3,718 | 3,718 | T O O R AN T T O O N A 34 . 10/30/2027 . [3.B PL ....
SimpliSafe Inc Term Ln Nt 1 13.250% 05/02/28 Redemption 100.0000
L B82890%-AA-9 [ .oeiii e | s . 03/31/2023 . | .. ... 3,333 3,333 [l 3,333 ) .3,333 .. ..92 |. 05/02/2028 . |5.A PL ....
SitusAMC Holdings Corp Term Ln Nt 1 10.913%
..82988#-AA-8 [ 12/20/27 .ovvvniiiiiiiiiiiiiiiiieeieeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeeiieeees i e 3,750 [oeiiiinns 3,750 |veiiinnns 3,713 | TR VA PO B R O, FCC T R F P10 U KPR ERR R RN 97 | 12/20/2027 . |4.A Z .....
Spirit RR Holdings Inc Term Ln Nt 1 11.303%
..848638-AA-6 [09/13/28 ..oevvnniiiiiiiiiiiiiiieeen | s L 08/31/2023 . | eeeeeieiiiiieeeeeieieeeees i e 3,816 [....ccevnnnns 3,816 |..uuunnnns 3,816 |.eevennnnnns R O O R AN FC R [T O Y N AR 108 |. 09/13/2028 . [3.A PL
Spirit RR Holdings Inc Delayed Draw Term Ln
..848638-AB-4 [Nt 1 11.390% 09/13/28 .....ovvvvvvvnniiiiiiiinnn | nnnens . 03/17/2023 . | Tax Free Exchange ....... |oceeevrvriiiinnnns Jovunnnnns 271,833 [ 271,833 |........... 271,833 |.....oeeenn 0 TR R O R R 7R TR T FURRRUUR R KRR R 6,446 |. 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 ..oovvveiiiiiiiiiiiiecciiineees | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 2,250 [oeeiiiinnns 2,250 foooiiiiinnnns 2,205 [ooeiiiiinnnns P2 I R R, 2 I R F 2 I R F R <51V R K R RN 64 | 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 .....oovevvvviinn | unnnnns L 08/3172023 . | eeeeeeeiiiieeeeeieieeeees i e 383 | 383 | 382 | - R L O AN L S AN FCL X R R R R, 11 ). 11/23/2025 . |3.A PL ...
Stealth Holding LLC Term Ln Nt 1 11.556% Redenption 100.0000
..85789#-AA-2 [03/01/26 ...evvviiiiiiiiiiiiiiiiiinieccinieeeinn | s . 01/03/2023 . | .. ..39 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 4
..85789#-AB-0 [7.750% 03/01/26 ....evvvvvvniiiiiiiiniiieieiciinn | s L 01/03/2023 . | eeeneieeiiiieeeeeinieeees v o890 B9 [ B9 B9 [ [ [ [ [ e (1S R O RN (1)]. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 4
..85789#-AB-0 [7.750% 03/01/26 .....vvvvvvnniiiiiiiiiiinieiiinnnn | s . 02/28/2023 . | Tax Free Exchange ....... |occoeeririiivnninnns fooeeennens 27,346 |oeernnnnnnn 27,346 |....covnnnnn 27,346 |...ccovnnnns /.1 I R ERR R R R R P U R R R 531 |. 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 .....evvvvvneniiiiiiiiiiiieciinnen | s L 01/03/2023 . | eeeeneieeiiiiieeeeiinieeees i e L L P 4 | 46 | O O O R AN L O O RN 1. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt Redenption 100.0000
..85789#-AB-0 [ 11 11.565% 03/01/26 .....ccevvvveniiviiiiiininees | s L 01/03/2023 . | eeeeneieeiiiiieeeeiinieeees i e L L P 4 | 46 | O O O R AN L e O RN . 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt
..85789#-AB-0 |11 11.565% 03/01/26 .... N R, . 02/17/2023 . | Tax Free Exchange .. . 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5 Redenption 100.
..85789#-AB-0 [ 11.648% 03/01/26 .....ooevvvvenniiiiiiiniinieiinnnn | s L 01/03/2023 . | eeeneieiiiiieeeeeiiiieeeees e feeeeeeii T N T PO X X R R L O AN L S AN < R O N RN 5 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 7 Redenption 100.0000
..85789#-AB-0 [ 11.708% 03/01/26 ......ccvvvvnvvvieiriiiriiiinins | s L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 15 | M5 | M5 | T P O O R AN < O N AR . 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 7
..85789#-AB-0 [ 11.708% 03/01/26 ......ccvvvvrvvrieinniiriiiinins | nnnns . 02/28/2023 . | Tax Free Exchange ....... |occoeerriiiivininnns fooenenenns 27,415 |onns 27,415 |.ooooeeeeees 27,415 [ .3 1T R P R R R R, P 3 ST R R R R 784 1. 03/01/2026 . |3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 9 Redenption 100.0000
..85789#-AB-0 [ 11.776% 03/01/26 ......cevvvvrvvviiiiiiiieiiiinins | s L 01/03/2023 . | eevneiiiiiiieeeeieieeeees i feeeeeinn 72 R (7 F 162 |oveeeienieens 72 P O O R M 72 O 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 ......ccevvniiiiiiinnniiiiiiininns | onnnnns . 02/17/2023 . | Tax Free Exchange ....... |occoooriiiiiiniinnns foveninnis 27,649 |.oooonn. 27,649 [....oooeeens 27,649 |...oooeennns 27,649 [ooiviiinniis foovviinnnns fovviinnnns i fovvvniiniins fovveeennnnns 27,649 [ oo b s 1,136 |. 03/01/2026 . |3.CPL ....
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Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000
..85789#-AC-8 [6  1.000% 03/01/26 .......eevvvvrviinnnnniiniinnnn | nnnns . 01/03/2023 . | eeveneieeiiiiieeeeeiiieeees i e (U F( N (I PO (0 O O R RN (VS O N N, . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [2 11.383% 03/01/26 ...ovvvvvvvivniiiiiiiiiiinees | s L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 128 | 128 | 128 | O O O R MR 2 O O N AU . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [8 11.478% 03/01/26 ......cevvvvvvvriinnniiineinnn | nnnns . 01/03/2023 . | .. Y AR Lo T [ [ X L e O R N Lo O RN . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [8 11.478% 03/01/26 ......cevvvvvvvriiiniiineeinn | nnnns . 02/28/2023 . | Tax Free Exchange ....... |occoeeririiivnninnns fooeeennens 18,572 [.oovvennnnns 18,572 |oveeeennnnns 18,572 |oveveennnnns L7872 O O O R ) MR L TR0 O N N AR 520 |. 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [10 11.565% 03/01/26 .... N R, . 02/28/2023 . | Tax Free Exchange .. . 03/01/2026 . |3.CPL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.
..85789#-AC-8 [4 11.616% 03/01/26 ......ccvvvvnvvvviinnniiiieinn | nnnnns L 01/03/2023 . | eevenieeiiiieeeeeieeieeees v e £51 T O L2 L2 O O PO R RN 52 U N . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 3 11.678% 03/01/26 ......cevvvvnvviviinnniiieeinn | nnnnns L 01/03/2023 . | eeeeneieeiiiiieeeeiinieeees i e LY A P LY A LA FO O O O R RN L O RN . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 1 11.748% 03/01/26 ......cevvvvvvviiiiniiiieeinn | nnnns L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e L [T R LT PR LT P L S S R R R, L O N AR . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [5 11.884% 03/01/26 ....ovvvvvvnnniiiiiininiieees | s . 01/03/2023 . | eeveneieeiiiiieeeeeiiieeees i e (U F( N (I PO (0 O O R RN (VS O N N, . 03/01/2026 .|3.C Z .....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1 Redemption 100.0000
..86738*-AA-6 [9.909% 10/31/23 ...oevvvviiiiiiiiiiinieiiiieees s L 08/3172023 . | evneeieiiieeeeeenieeeees i e 45,737 |eeeennnnns 45,737 |ooevvinnnnns 44,819 |.......eeen. LT A U R J[CI0J O RN J[CI0J T RN 45,737 [oveeveiiiiiiees oo [ s 1,212 |. 10/31/2023 . |3.A PL ....
THG Acquisition LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..87300%-AD-6 | 11.000% 12/02/26 ......oeevvvvvnneiiiiiiniiineiins | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,126 [ooiiiinnnnns 1,125 | 1,007 |oeeinnnnne I [ O AN 4 I R P4 PR FR L1 R F R R RN 29 |. 12/02/2026 . [3.A PL ....
THG Acquisition LLC 1st Lien DD Term Ln Nt 1 Redenption 100.0000
..87300%-AE-4 [ 11.000% 12/02/26 ......oovvvvvniieiiiiiiniiieeecinn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 1,875 |oeeins 1,875 | 1,866 [....ccevnnnnn 1,868 [oovieiiiiiiinns [t /2 PO RN /2 P F 1,875 [ooeeeiiiiiiiinns oo o [ 49 . 12/02/2026 . [3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..87326#-AA-8 [#2 Nt 6 10.931% 10/02/25 ......evvvvvnnnieeeen | annnnns L 01/03/2023 . | .eeeeieiiiiiieeeeeiiieeeees e e 2,751 oo 2,751 s 2,747 |oveeiis R T FO R LT PO RN FC T PO F P53 I R R RN RN . 10/02/2025 . |3.A PL ....
lieal th Enhance Group LLC 5th Amendment DD Nt Redenption 100.0000
..87326#-AB-6 |1 10.712% 10/02/25 ......oevvvvvniiiiiiniiieenes | s L 01/03/2023 . | eevneiieiiiiieeeeiiiieeeees i e 526 |oeeeiiiiiiinns 526 |.ooeiiinnnnnns [S7<  F L2 R /2 PO RN /2 PO RN 72 S R R N . 10/02/2025 . |3.A PL ....
Vistra Operations Co LLC Incremental Term Ln Redempt ion 100.0000
..88233F-AK-6 [Nt 1 6.590% 12/31/25 .. 03/31/2023 . | .. 19,230 19,143 |.. . 12/31/2025 . |2.C FE ....
..90212T-AD-3 |2U Inc Term Ln Nt 1 10.575% 12/28/24 . . 03/31/2023 . | Various . 1,028,690 .1,019,689 |.... . 12/28/2024 . |4.CPL ....
Playon Sports Inc Term Ln Nt 1 11.654% Redenpt ion 100.0000
..90230#-AA-7 [03/14/29 .eeeveeiiieeiiieeeeeeeee e | s RV R VA V(17 T I INUPTORPRRRI N 5,912 [ 5,912 [ooeeeeinins 5,912 [ooiiiinnnnns 5,912 [ oo e [ e s 5,912 |ooeeeiiiiiiis oo e e 55 |[. 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 ...covvveniieiieiiieeeceeeeeeee | s L 01/31/2028 . | eeveiiiiiiiienieeciniiinnees e e 772 1,372 | 1,372 |oieeeeene 1,872 |oeeeeeeeeieie Jeeeeeeeenies e oo e e 1,872 oo e e e 19 |. 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 ..coeevreiiiiiiieeeeeeeeeeeee | s L 03/13/2028 . | .eeeiiiiiiiieneeiiiiieenes s e 92,400 |..eeennnnnn. 92,400 |....covnnnnn 91,476 |.eeeeeeieeeeennnnns . 12/20/2029 . |3.A FE ...
Ultimus Group Midco LLC New 1st Lien Term Ln
..903858-AA-2 [Nt 1 9.909% 02/01/26 ...eevveeeeeenieeeeeenns | s . 03/31/2023 . |Various ... . 02/01/2026 . |4.A Z .....
Ultimate Software Group Inc New Incremental Redemption .
..90385K-AK-7 [Term Ln Nt 1 8.017% 05/03/26 .......covvvueeee | unnnns L 08/31/2028 . | eveiieiiiiiineeeiiiieeees e e 3,83000 [0 3,800 [ 3,312 |0 88310 [ [ [ [0) ) TR RN (R[] R TR 3,300 [oeeeeerniiiieeee foreeeemrieeee e s 122 |. 05/03/2026 . |4.C FE ....
Ul'timus Group Midco LLC 1st Lien Term Ln Nt 1 Redenpt ion 100.0000
..90385P-AC-4 [9.409% 02/01/24 ...cevvveeeieeiiniieeeeeeeeieeeee | s L 08/31/2028 . | eeeiiiiiiiiineeiiiniiineees e e 3578 80578 [ 8578 | 8578 [ [ e e e e 3,578 |oeeeeeiiiiiiie foeeemmiiieeeee e e 85 |. 02/01/2024 . |4.BPL ....
United Digestive LLC 2022 DD Term Ln Nt 1 Redenpt ion 100.0000
..910238-AA-8 [9.859% 08/31/28 ..cevvveeeeeeeieeeeeeeeeeeeeeen | s L 08/30/2023 . | .eueiiiiiiiieeeeiiniieenes e e 81,789 |............ 81,789 |oeeeennnnns 81,789 |oeeeeennnnns 81,789 |oveeieieeeinins Joneeeeeeennes eeemeeeeeeenees Joieeeeeeeies e e 81,789 |eeeeiiiieienns Joeveenineeeeens Jeeriieeeeeenes e 2,689 |. 08/31/2028 .|3.C Z .....
V Global Hids aka Vertellus Revolver Nt 5 Redenpt ion 100.0000
..91823C-AB-3 [ 10.574% 12/22/25 ...coveveeiiieeiiieeeeeeeeees | s VKT (-0 T U ISP PPTRRRR NN 33,158 |oeeeeennes 33,158 |[..eeeennnnnn T L5 PR ISP FSPRRRPPPPTR ISPPTRRPUPRPR ST PPPRPRR ISURSUTRRRR RN 33,158 [ oo e e 269 |. 12/22/2025 . |4.B Z .....
V Global Hids aka Vertellus Initial Term Ln Redenpt ion 100.0000
..91823C-AC-1 [Nt 1 10.723% 12/22/27 .oevvvvaeiiienninianaaenne | nnnens L 03/31/2028 . | uuiiiiiiiiiniiiniiiniininnes |oerneneereninees feaeeeeeees 16,500 [...ocoennnns 16,500 |............ 16,500 [............ 16,500 [.eoievvmininne fooeeeeneiiiinns feoeiiii o e 16,500 |-eeeneierennnnns Jormnererrnnnnns foonereeeenniinns foriaareeeiennnns 383 |. 12/22/2027 . |2.B 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
Visual Edge Technology Inc Term Ln Nt 2 Redemption 100.0000
.. 928432-A*-4 [10.703% 08/31/23 ...ovvviiiiiiiiiniiiiiiiiiieeeeins | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 10,833 |[..oceeeenens 10,833 |ooeeeennnnns 10,604 |............ 10,764 [oeeiiiiiiiiies oo KL O R, L A R LUK I R AR RN AR 317 |. 08/31/2023 . |4.B Z .....
Visual Edge Technology Inc Delayed Draw Ln Nt Redempt ion 100.0000
..928432-A8-2 [1 10.556% 08/31/23 ....evvvviiiininiiiiiiiiinees | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 9,824 |.ceeiiie 9,824 [............. 9,695 [......ceunnnn [T £ T PR FN 4 I R P4 PR FR LI 72 O O O R, 288 |. 08/31/2023 .|4.B Z .....
Discovery Life Sciences LLC Term Ln Nt 1 Redenption 100.0000
.. 92074*-AA-7 [ 11.247% 03/30/24 ..oovvvnniiiiiiiiiiiiiiiiiiiieees | s . 03/31/2023 . | .. FU R N 1,620 |oeeeeennnnns 1,620 |oeeveennnns 1,588 |oeeeiinnnns L) [ O R, [ Y LU O N L O S R 45 . 03/30/2024 . [3.B PL ....
Discovery Life Sciences LLC Delayed Dran Term Redempt ion 100.0000
..92074%-AB-5 [Ln Nt 1 10.840% 03/30/24 ......ceevvvvvnnneeeenn | unnnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e LS/ [ 72 526 |..oovivinnnnns L7 R /2 PO RN /2 PO RN L7/ R N R R, 16 |. 03/30/2024 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term Redempt ion 100.0000
..92074%-AB-5 [Ln Nt 2 11.252% 03/30/24 ......covvvvnvvvvinnnnns | unnnns L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e 309 | 309 [ B O O O O R AR 0L S 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 .... N ISR . 03/31/2023 . |Various ... . 03/30/2024 . |3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 1 Redenption
..92974%-AC-3 [ 11.210% 03/30/24 ..oovvvviiiiiiiiiiiiiiniiiieeees | s L 03/3172023 . | eeeeeieiiiieeeeeeeiieeeees | e A1 i 431 | L7 < R E LT PO RN LT PO RN L R R R R, 12 |. 03/30/2024 .|3.B PL ....
Weal th Enhance Group LLC Term Ln Nt 1 Redenption 100.0000
..929758-AA-4 [ 10.919% 10/02/25 .....evvviviiinniiiiiiiniiiieeees | s L 01/03/2023 . | eeveneieiiiiieeeeeeinieeees e e 2,567 |oeeeiiiinnns 2,567 |oeiiiiinns 2,528 |[..oooeinnnnnn AT R R 4 I R P4 PR FR 2 O O R . 10/02/2025 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..92075@-AB-2 [Nt 1 10.919% 10/02/25 .. N [ . 01/03/2023 . | .. . 10/02/2025 . |3.A PL ....
Walnut Parent Inc Term Ln Nt 1 10.415%
L. 93279#-AA-3 [ 11/09/27 .evvviiiiiiiiiiiiiiiiiienieccinieeeeinn | s . 02/28/2023 . . 11/09/2027 .|3.B PL ....
Walnut Parent Inc Incremental Term Ln Nt 1
..93279#-AB-1 [10.091% 11/09/27 ...evviiviiiniiiiiiiiiineieiiinnn | s . 02/28/2023 . . 11/00/2027 . |4.CPL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1
.. 93279#-AC-9 [ 10.345% 11/09/27 .oovvveniiiiiiiiiiiiiiiiiiiieeees | s . 02/28/2023 . . 11/00/2027 .|4.B Z .....
Wash Encore Holdings LLC Term Ln Nt 1
L93711%-AA-3 [ 10.552% 07/30/27 eovvvveniiiiiiniiiiiiiiniiiieenes | s . 01/03/2023 . . 07/30/2027 . |3.A PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
L93711%-AB-1 [Nt 1 10.736% 07/30/27 ...covvvvveeeeiiiiiinees | s . 01/03/2023 . . 07/30/2027 . |3.A PL ....
Whitemarsh Rail Acq Infra Term Ln B Nt 1
..96536#-AA-5 [ 10.318% 12/18/26 .....ooevvvvenniiiiiiiiiiniiiininn | s . 01/18/2023 . | .. . 12/18/2026 . |4.A Z .....
Wildcat Buyer Co Inc Term Ln Nt 1 10.659%
L96811%-AA-5 [02/27/26 .evveniiiiiiiiiiiiiciiiieceecciieeeeen | s . 03/31/2023 . . 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc Delayed Draw Term Ln Nt
..96811%-AB-3 [1 10.634% 02/27/26 .....evvvvvvnniiiiiiiiinnees | s . 03/31/2023 . . 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc Incremental Term Ln Nt 1
..96811%-AD-9 [ 10.913% 02/27/26 ..oevvvniiviiniiiiiiiiniiiieenee | 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 .....oovvvvvveiiiiiininieenns | 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 ......ccevvvvnnvvvvinnnn | vnnnns . 03/31/2023 . . 02/27/2026 .|12.CZ .....
Winebow Holdings Inc Term Ln Nt 1 11.409%
..97383*-AA-1 | 07/01/25 ... P IR . 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 .........cevvveeennnaes | uunnnns . 03/31/2023 . . 06/06/2028 . |3.A PL ....
Cority Software Inc Term Ln 2022-1 Nt 1
..03000#-AA-5 [ 10.754% 09/14/28 ....oeeeeeeeiieeeeeeeeneieeeeee | 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 ...eeieerrrnniarrerennnnaaaeennns | oeens . 03/31/2023 . . 08/31/2027 . |4.CPL ....
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UCIT Online Security Inc CAD Term Ln Nt 1 Redemption 100.0000
..09300#-AA-9 [ 11.564% 03/01/26 ...oevvvvvvviinniiiiiiiiiieieeins | s L 01/03/2023 . | eeeeneieiiiiieeeeeieieneees i e 1,786 |ovveeennnnns 1,786 [ooeeeeinnnnns 1,750 |oeeeiinnnne LI LC) I O R, < R F < P FRR 1,786 [ooeeeeviiiiinns fooeiiiiiiiiiins i [l 48 . 03/01/2026 . |3.C PL ....
Surgical Specialists LLC Delayed Draw Term Ln Redemption 100.0000
..L7574*-AA-6 [Nt 1 10.802% 01/28/28 .......cevvvvvvviivnnnnnens | unnnns L 08/31/2023 . | eeeeeieiiiiieeeeeeeieeeees i e 2,846 [ceeeenne 2,846 |.nnnns 2,775 | 2,790 |oeiiiiiiiiiiiin v LS/ P LS/ PO F 2,846 |.oooiviiiiiineen [ e [ 134 [. 01/28/2028 . |4.C ........
Surgical Specialists LLC Term Ln Nt 1 Redenption 100.0000
..L7574%-AB-4 [10.802% 01/28/28 .......ccevvvvniiiiiinnnnniniinnnn | s L 08/31/2023 . | eeeeeieiiiiieeeeeeiiieeees i e 1174 s 174 s 1,144 o LI < U O AN P T R F P T PO FR LI L O Y R 55 |. 01/28/2028 . [4.C ........
Seal for Life Industries LLC Term Ln Nt 1 Redenption 100.0000
L N7844#-AA-4 [ 11.345% 06/23/25 ....oovvvvveiiiiiiiiiiiniiiniies | s L 08/31/2023 . | eeveeieiiiiieeeeeeieiieeees i e 2,500 [ooeiiieenne 2,500 |ieiiinns 2,450 |..oooeennnnns PR R AR, F Y/ FO [T/ PO F 2LV R R R RN 74 . 06/23/2025 . |4.A PL
Gateway Casinos 1st Lien Term Ln B Nt 1 Redempt ion 100.0000
. 000000-00-0 [8.801% 12/22/27 .....uvvivviinniniiiiiiiieieeens A..... L 08/31/2023 . | eeeeeieiiiiieeeeeeeiieeees e e 3,750 [oeiiiinne 3,750 |eeiiinnns 3,674 |oeeeennnnns 7L 3 PO F (T PO RN (T PO RN P10 U KPR ERRR R RN 96 | 12/22/2027 . |4.A Z .....
Redemption 100.0000
. 000000-00-0 [Air Canada Term Ln Nt 1 8.613% 08/11/28 ... |A..... L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 6,250 [ceeiienne 6,250 |iiiiiinnns 6,248 |oeovnnnnnnnn (S22 I U R, L O AN L P RN [C3<TV R R R R 130 . 08/11/2028 . |3.C FE ....
Open Text Corp Term Ln Nt 1 6.602% 05/30/25 Redemption 100.0000
LB83TAY-AJ-2 [ e A..... L 08/3172023 . | eeeneeiieiieeeeeenieeeees i e 14,792 |oeeeenne 14,792 s 14,807 |...enenne 14,798 | e, ({5 ) PO RN ({1 ) P A (£ O N ) RN 262 |. 05/30/2025 . |2.C FE ....
MISYS (Almonde Inc) Term Ln Nt 1 8.325% Redenption 100.0000
..02034#-AA-0 [04/28/24 . .oevvvniiiiiiiiiiiiiii D..... . 02/28/2028 . | .eeiiiiiiiiiiieeeeiiiiiieeees | e 1,824 [..oooieneens 1,824 |t 1,824 |oooeennns 1,824 |oeeiiiiiinins Joveinnniniiniins Jovveenniiiininns foeeinnniiiniinns fooeeviiiiiiinns fooniiiiiinnn 1,824 |oviiiiiiiin Joviiiiniins i fovveiiiinnnnnnnns 45 |. 04/28/2024 . [4.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 30,874,191 30,887,076 30,363,305 29,672,299 319,352 319,352 30,874,191 791,377 XXX XXX
2509999997. Total - Bonds - Part 4 457,182,492 471,378,741 458,981,818 446,168,797 140,427 494,629 635,056 460,190,475 (3,007,986) | (3,007,986) 7,324,006 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 457,182,492 471,378,741 458,981,818 446,168,797 140,427 494,629 635,056 460,190,475 (3,007,986) | (3,007,986) 7,324,006 XXX XXX
Redemption 100.0000
..23281#-12-4 |Cyprium Parallel Invs V LP Pfrd Units ........ | ....... | 01/31/2028 . | .eveeiiiiiiiieeeeiiiiieeeees e 24,703.000 |....... 2,470,325 |ocooeiiiinns 0.00 J........ 2,470,325 |........ 2,470,325 [.oooiiiiinnnnns fooniniiiiiiinn oo o L [ 2,470,325 [ Lo Lo Lo i 2.APL ..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 2,470,325 XXX 2,470,325 2,470,325 2,470,325 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 2,470,32% XXX 2,470,325 2,470,325 2,470,32% 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 2,470,325 XXX 2,470,325 2,470,325 2,470,325 XXX XXX
..31340#-00-1 |Federa| Home Loan Bank Com Cl B ........cccee.nt | ....... | 01/17/2023 .|Direct ..................... | ....... 27,381.000 |...... 2,738,100 [...ooivveeiiiiiiinn forvinns 2,738,100 |........ 2,738,100 |uevenviiiiinnns ovvinninniiinns Jovvinnniniinnnns Joveinniniiinnins Joveiiiniiiinnnns fovennnns 2,738,100 |..evveiiiiiinns Jovvvnninnniiiins Joviiinninniinns Joiinnnnnninnnnnns fooeeeens cevenees| eeveeennnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,738,100 XXX 2,738,100 2,738,100 2,738,100 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,788,100 XXX 2,738,100 2,738,100 2,788,100 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 2,788,100 XXX 2,738,100 2,738,100 2,788,100 XXX XXX
5999999999. Total - Preferred and Common Stocks 5,208,425 XXX 5,208,425 5,208,425 5,208,425 XXX XXX
6009999999 - Totals 462,390,917 XXX 464,190,243 451,377,222 140,427 494,629 635,056 465,398,900 (3,007,986) | (3,007,986) 7,324,006 XXX XXX




STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 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)
JUN 23 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXT09 |. 07/05/2022 [. 06/30/2023 |....... 168,887 |...... 26,543,990 |........... 15717 ......... ST ICN TN R FOURRRRRR RN 142,658 [.eeeeeeees oo 805,953 |vvvenieiiiiins [ [ [QEZHCS)) R TR [, [0
JUN 23 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXTO09 |. 07/05/2022 |. 06/30/2023 |.......ccevvveen fooeeviviimnnnninnns fovvvinnnnnns 1721 |.......... (R 7£-)) R FPPRR RN [(:2)) T [RIRTLY) S R R, 849 | [ | e [0
JUN 23 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXT09 |. 07/05/2022 |. 06/30/2023 |......... 20,605 |........ 3,238,412).ccuuennnn. 15717 |.......... (V055 PO RPN R 17,612 et | eI U EPPN RN (R VA1-1V)) R RN [N [0
JUN 23 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 07/05/2022 |. 06/30/2023 |.........cevvvvr founnnvrniinnnnnnns fooveiinnnns 176.82............ [(Z001C) R R R (573 T RN ()] Y RN RN L5721 PO E R (PR [0
VAGLB: Life Income Equity / Credit Suisse
JUL 23 ABGAVL Call .. |Builder .......ccoooeeeen |N/A oieienn [ Index ... Internationl ....... ES8DKGMJYYYJLNSC3868  |. 07/28/2022 |. 07/10/2023 |.........20,438 |....... 7,080,707 |.eevvnnnn . 346,45 [ 218,072 | o | 83,578 [ [ 31,266 [ i [t (B7,220)] e e [ e 03 .
VAGLB: Life Income Equity / Credit Suisse
AUG 23 ABGAVL Call .. |Builder ......ccccoeenns N/A s Index ........ Internationl ....... ES8DKGMJYYYJLNSC3868 |. 08/23/2022 |. 08/10/2023 |..........1,963 [.......... 691,587 |........... 352.27 |.......... P72 R R RN L3P [ LFEE T PO RN N [RTR22: 153 R ERRUN (R, [0
SEP 23 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... 77— Index ........ BNP Paribas ........ ROMUWSFPUBNPROSKSPS3 . 10/04/2022 |. 09/29/2023 |....... 161,224 |...... 24,999,389 |........... 155.06 |......... 730,345 |- e [ 369,252 [ cvvverrns fonene 1,406,323 |ovoveeveveeerens oo e (183,606)]....cvveveveveree foereerereeieiiees | ceeeiins 03 1o
SEP 23 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/04/2022 . 09/29/2023 |....evvvnvvvinnn fooeeriiiiiiiiiiiis v 169.79 |......... (SIS} R EPPRN AR [T ) R [T YS! F R LN EICTH R AR [N [0
SEP 23 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/04/2022 |. 09/29/2023 |........ 16,477 |........ 2,554,998 (........... 155.06 [.......... P P RO R 37,738 [eeeeeeees oo 143,730 [ Jovenniineeeeinens [ [ E-TrC1<)) R RN [N [0
SEP 23 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/04/2022 . 09/29/2023 |....evvvnvvvvnnn fooeeiiiiiiiiiiiiis v 173.67 |.......... (RIC740) R IR RN (1,000)] +eneeeeennn Jovvvnnnnns [ZV[0[0)) R AR R, L1748 PR RN IR [0
DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... 77— Index ........ Intern .oovoeevenee. 4POUHN3JPFGFNF3BB653 . 01/03/2023 |. 12/29/2023 |....... 225,623 |...... 35,492,814 |........... 15731 e oo 733,276 |oveveerereeeeienns foeenns 7ARP. ) P 1,938,999 [...evevireeeies oo Joes (176,150 v evveveveeveves oo | cveeins 03 1o
DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...cooeeeiine 4PQUHN3JPFGFNF3BB653 | 01/03/2023 |. 12/29/2023 |...eevvvnvvvinnn fooeiiiiiiiiiiiiiis v 172,25 [oeeeiiiiiiienes e oo v [ [QLTAR:773) R FORR R RN R RN (R, [0
DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & C
Control Spre .. .. |Protection Plan ....... N/A s Index ........ Intern ... .. 4PQUHN3JPFGFNF3BB653 | 01/03/2023 |. 12/29/2023 |.. 86,587 | [ e (B8 e | s 03 .
DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeiiins 4PQUHN3JPFGFNF3BB653 | 01/03/2023 |. 12/29/2023 |...evvvvnvvvinnn fooeeiiiiiiiiiiiiis v R ECT 1 R AU RN RN U R, (2855573 R R R R RN IO [0
VAGLB: Life Income Equity / Credit Suisse
FEB 24 ABGAVL Call .. |Builder ......ccccoeee.n. N/A Lt Index ........ Internationl ....... ES8DKGMJYYYJLNSC3868 |. 02/23/2023 |. 02/12/2024 |.......... 3,439 ........ 1,174,504]............. 3.5 s e 21,083 [ i 19,095 | v o 19,476 [ o foeneiinnns (1,988 evvvveenniinies Jonieiiiiinnns | eeeeeeees 03 i
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 1,611,210 788,413 1,207,227 | XXX 4,282,084 (593,841) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,611,210 788,413 1,207,227 | XXX 4,282,084 (593,841) XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX 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 1,611,210 788,413 1,207,227 | XXX 4,282,084 (593,841) XXX XXX
0449999999. Total Purchased Options - Put Options XXX 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 1,611,210 788,413 1,207,227 | XXX 4,282,084 (593,841) 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
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1 2 4 6 7 8 9 10 11 13 14 15 16 17 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's of at Inception
Income of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Exposure | Entity (b)
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 EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.96 USD (5.78
Currency Swap ......... Bond ..o Currency .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 03/31/2011 |.05/06/2023 |.........ccceres |onnne 12,053,850 EUR) [ [ [ 45,334 |...... 2,840,700 |.evveeeees fouenen 2,825,788 |...oveeeeeiins (113,900)f- e [ [ 18,928 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.44 USD (4.05
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 03/13/2013 |. 04/17/2023 |....evvvvveees |oenene 14,920,000 [GBP)  feeeeiiiieens [ [ 38,585 |...... 2,583,000 |.evveeeees founes 2,581,715 | [2<Z V1)) U RPN RN 16,100 | ..vveeeen 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.84 USD (4.48
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 03/13/2013 |. 04/17/2028 |.....eevvveeeces |onnne 29,840,000 [BBP)  feeeeeeiiiieeee [ [ 80,037 |...... 5,166,000 [......oeeet |oennne 6,161,196 |....evveeennne (508,000)...ceeeeeeeee fereeeeiiiieeeee [ 335,354 | ..eeeen 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . [Bond ...........cccccc... Currency ... [COrp .....ooeeuvnnnns BATYDEBBGKMZO031MB27  [. 11/21/2013 |. 01/02/2025 |......ovvvveenn |onne 16,000,000 [(XSONTAON)  [eeeeeiiiieieeee feeeeeiiiieeeeee [ 34,351 |...... 3,753,694 [.....cceu fonns 3,587,043 |...oveeiiinns (252,133)].cveeeeeeiiees e el 106,182 | .......... 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . [Bond ...........ccccce.. Currency .... [COrp ..oocovveuunnnns BATYDEB6GKMZO031MB27  [. 11/21/2013 |. 01/02/2025 |...eeeeveeeaaeas [oenne 9,000,000 [(XSONTAON)  |oeeeeeeieeeieis Joeiieeee e o 19,322 |...... 2,111,483 [ ..o [ 2,017,712 oo (141,825)]. e oo oo 59,727 | evveeennn 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . [Bond .............cc.... Currency ... [COrp .....ooeeunnnns BATYDEBBGKMZO031MB27  [. 11/21/2013 |. 01/02/2025 |......evvvveeenn |onnne 40,000,000 |(XSONTAON)  [evveeeeeeiiieens forneeiiis [ 85,877 |...... 9,384,234 [.ccunniie |onne 8,967,608 |.......eveeeennnnn [(CRIUN: 7)) FUUR RO RO 265,454 | .......... 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond . . |Currency .... |Corp ... BATYDEB6GKMZO031MB27  [. 11/21/2013 |. 01/02/2025 |...eeeeveveaaaas foennne 9,000,000 [(XSONIAON)  |oeeeeeeeeeieies Joeeieeeee e oveenee. 19,322 s 2,111,483 [ ..o [ 2,017,712 |... . (141,825)(.... .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.89 USD (4.51
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 04/10/2014 |. 06/15/2029 |.....evvvvveeen |oennne 15,093,000 [GBP)  feeeeiiiiieen [ [ 58,770 |...... 3,989,700 |..vveeeees ounes 4,667,166 |......evveeeennne (228,600).....ccovvveeeee feeeriiiiiieeeee [ 188,114 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign JPlorgan Chase & Co .4.55 USD (6.28
Currency Swap ......... Bond ..o CUrrency ... [evveeeeeriiiiinnnnenns THBGLXDRUGQFUS7RNES7  [. 06/11/2014 |. 08/14/2029 |......eeeveeens |onnnne 20,636,000 JAUD)  feeeeeeiiiiies (10,487)|...... 5,929,000 [.....cccuus feunnns 5,218,569 |.....cceeerunnns 281,600 ...ooeeoiiiines [ [ 260,580 | ..vveennnn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign JPlorgan Chase & Co .4.62 USD (3.11
Currency Swap ......... Bond ...ociiiiiiiiins CUrrency ... [.eeveeeeeieiiiennennn. THBGLXDRUGQFUS7RNES7  [. 06/25/2014 |. 07/24/2024 |.....ovvvvveees |oennne 14,993,000 ER)  foeeeiiie e [ 80,268 |...... 3,070,100 [.coouvrrens |onnnne 3,084,544 [.....oounninnnnn (147,400)...cooeeiieeees [ s 86,057 | .......... 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 5.08 USD
Cross Currency Swap . [Bond ...........cccccce.. Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/27/2014 |. 06/29/2029 |......evvveeees |onnne 12,504,934 [(XSONIAON) oo (156,197)f...... 3,440,694 |........... [eeees 3,337,116 | (186,619)..cceeeieeee feeeeeeiieeeees [ 156,337 | ..veeeeee 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (3.63
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 09/16/2014 |. 12/16/2024 |........eceeeens |onnne 24,321,000 [GBP) [ [ [ 76,216 |...... 5,815,500 |..uveeeees fonnee 5,920,283 [.....coounninnnns (381,000)f..cceeenenireene ferreeiiiiiiiieees [ 159,255 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .4.57 USD (4.07
Currency Swap ......... Bond ..o Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 10/08/2014 |. 12/20/2029 |......eeveeeers |onnnne 19,284,000 [GBP)  feeeeeeiieieees [ [ 69,306 |...... 4,479,600 |..eveeeees founnen 5,383,215 [c.oeeeiiiiienns (304,800)...cceeeeeeee feeeeeeiiieeeee feeeee 250,112 | .eveeenns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.89 USD (3.43
Currency Swap .. . |Bond . . . |Currency .... |NA ... ... THBGLXDRUGQFUS7RNES7  |. 06/25/2015 |. 09/23/2025 |.........cccounn [ounnee 15,750,000 BP)  |eeeeeeeeeiiiins foeeeeeeeeeeiiies foeeee... 45,865 [l 3,413,000 |.evveeeees [ 3,590,004 |... . (254,000)f.... 124,139 .[100 7 QL ......
Pay Fixed DKK Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.94 USD (2.35
Currency Swap ......... Bond ..o Currency ... [NA ....ccoieeiiiiis THBGLXDRUGQFUS7RNES7 [ 06/09/2015 |. 08/27/2025 |......evvveeeenn |onnne 24,858,757 KK) e 107,151 |......... 846,533 |.evveeeees o 1,071,975 [oooeeeiiiins (261,991)]- e oo s 192,994 | .......... 100 / QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.04 USD (3.86
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/20/2015 |. 12/15/2025 |.....ceevvvveeen |onee 26,305,900 [CAD)  feeeeieiieeeeen [ [ 15,676 |......... 410,665 [..cvvveees | 494,204 |...oviiiiiis (72,800)]...ccveeeeennnns forneeneeiiiiiiins foreens 216,618 | .......... 100 /7 QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.98 USD (0.86
Currency Swap ......... Bond ....ccoeeeiiiiinns Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFAT6 . 11/24/2015 |. 12/11/2025 |.......eeeeenn. |..enn. 4.5, 777(CHF) e | |, 185,841 (2,721,672)]eeeeeennn e (2,179,982)]......ceeeeee (271,805 o e 202,093 .......... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.96 USD (2.05
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/24/2015 |. 12/11/2025 |....eeveeeeees |onnene 15,954,000 EUR)  feeeeeiieieee [ [ 74,203 |....... (304,500)[ ..vvvvvees foerennen 54,387 [ceeeeeiiiiieae [ (201,000)..cceeeeeeees feeeeeeiieeeeee feeeee 131,109 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.43 USD (1.84
Currency Swap .. . |Bond . . |Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 01/15/2016 |. 03/30/2026 |.... R O 49,230,000 [EUR) ...192,337 |.........454,500 | ........... |...... 1,201,794 |... . (603,000)f.... 426,344 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.5 USD (1.69
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........ooeeern |onnnne 11,413,000 ER) oo o e 53,125 |......... 436,469 |..eveeeeis e 702,121 [ooeeeiiieeee [ (135,700 e feeeeeeiiiieeeee feeeee 100,407 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.5USD (1.69
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........coveeen |onnne 10,000,000 [ER)  feeeeeiiieieeen [ [ 46,548 |......... 382,431 |t e 615,194 | | (118,900)[..eeeeevieeens [ s 87,976 | .......... 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeveeeenn |onnnne 25,000,000 [SEK) [ o e 76,666 |...... 4,696,090 |...oooveens |ounnen 4,931,829 [ [ (46,533)]- e [ oo 236,357 | .oeeennnne 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeeveeen |onnne 25,000,000 [SEK)  feeeeeeeeiieens foee e 76,666 |...... 4,696,000 |....ooeeens |onnnne 4,931,829 [coooeeiiiiiiinn [ (46,533))..cvvvieeeeeiinn | oo 236,357 | .eeennn. 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |....eeveveeeees |onnne 25,166,250 [ER)  [eeeeeeieeeeeee [ e 122,268 |........ 778,500 [ ..oooeenn forenns 1,859,076 ..o [ene (301,500)-.cceeeeeeee fereeeeiiieeeeee feeeee 269,234 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |...ccvvvveneees [ovennne 8,388,750 ER) [ [ e 40,756 |......... 259,500 |.vveeeeees e 619,692 |...covvieenriins | (100,500)f...ceeeevviieees ferreeiiiiiiieens [ 80,745 .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.72 USD (2.91
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFAT6  |. 10/19/2016 |. 11/10/2031 N 14,760,000 [GBP) X ...(44,400) ... ....903,786 |... . (304,800).... 216,665 .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.76 USD (3.02
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/01/2016 |. 05/18/2027 |....cevvvvveeen |onnne 21,996,000 [GBP) [ [ [ 37,563 |....... (210,600)( +.evvvvvees founnnnne 606,377 [c.eeveeiiiieenes [ (457,200)]..ccevvveeeeeenn | oo 223,621 .ooeenn. 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Barnk of AmericaNA (L 4.11 USD
Cross Currency Swap . [Bond ...........ccccce.. D-1 s CUPrency ... [.eeveeeeeriiiiinnnnenns BATYDEB6GKMZO031MB27  [. 11/01/2016 |. 12/31/2029 |....eeeveecaeees [eennne 7,720,416 |(XSONTAON)  [eeeeeee e [ e (26,034)......... [C725:7(0)) P (642,043)....evveeeeeeis o (160, 133)[..ceeeeeeeees fereeeeieeeeee [ 100,357 | ...oeeeee 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of AmericaNA L[ 4.11 U
Cross Currency Swap . [Bond ............cccoc... D-1 i CUrrency ... [.eeveeeeeeeiiiennennn. BATYDEBBGKMZO031MB27  [. 11/01/2016 |. 12/31/2029 |....evvvveeeees [eennne 7,720,416 |(XSONTAON)  [oveeeeeeeiiiees o e (26,034)f......... (57,370 ..o feeennn [(LZ0Z)) R R [RIURER)) U PRI NUN 100,357 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.03 USD (2.31
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/01/2016 |. 02/20/2025 |.......ooeerenn |oeneenen 7,330,200 16BP) [ e e 13,067 |........ [[Z2001)) P T 30,789 [ceeeeeiiiiieees [ (152,400)] e Joeeieeeee e oo 50,465 | .......... 100 / QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 4.32 USD
Cross Currency Swap . [Bond .............ccc... D-1 i Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eeevveeenn |onne 17,991,100 [(EUROOBM)  [oeeeeeeeeeeiiies oo o 9,990 |....... (435,200)] .vveeeeen [ (1,456,466).........cccvvee fornennn (227,800)..cceeeeevireeee ferreeiiiiiiiieees [ 215,873 | ..eveeeees 100 /7 QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 1 | 4.32 USD
Cross Currency Swap . [Bond ...........cccccee. D-1 s Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eevveeens |onnee 31,219,850 [(EUROOBM)  [eeeeeieeieeeees foeeeeeiieeeeee Joeees 17,335 |....... (755,200)] +vvvvveees |onnne (2,527,397 ). feeenne (395,300)]- .. vveeeeeees Joeeieeeee e oo 374,603 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.7 USD (2.12
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 03/01/2017 |. 08/05/2024 |.....cevvvvveeee |oennne 22,131,000 [GBP) [ [ [ 87,659 |........ (75,600)) ... 354,070 | [ (457,200)]. . | oo 128,602 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/07/2017 |. 06/27/2027 |....eevvveeeeae |oennne 13,515,600 EUR) [ [ [ 69,415 [........ 508,800 [......ccuvr fernnnn 1,080,613 [ooeeeeiieeeee [ (160,800)]....ceeeeeeevees fervemeeeeeiiiens foieeees 139,215 | ..o 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ...ociiiiiiiiins D-1 e Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  [. 06/07/2017 |. 06/27/2027 |....evvvveeeen |oennne 13,615,600 ER) [ [ [ 69,415 [........ 508,800 [.....cocunt fornnn 1,080,613 [cooeeeeiiieeeee [ (160,800)].....eeveeeeerens forveeieeeiiienns forieeens 139,215 | ..o 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond .....cceeeiiiiinns D-1 . Currency .... [BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 10/04/2017 |. 10/31/2027 |......eeeeeene. |...n. 13,280,00016BP)  feiiiiiiieens foeeeeeeeiiiien e 42,548 |......... 943,000 |...cvvees ... 1,632,005 ....eeeeeeeeie o (254,000)]- .. eeeeeeeeeeie oo | 142,242 .......... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ..o D-1 s Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |....eeeeeeeeeens |onnee 29,216,000 [BBP) e [ [ 93,605 |...... 2,074,600 |.evveeeees fouenen 3,590,411 [ [ (558,800)...cceeeveeeee fereereiiiiieeeee [ 312,933 | ..o 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap .. . |Bond . . |Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/04/2017 |. 10/31/2027 |.... PR O 6,640,000 [6BP) ...471,500 | ... ... 816,003 |... . (127,000)f..... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/18/2017 |. 10/30/2024 |......eevveeeees |onnnne 17,664,000 EUR) e oo o 104,761 |...... 1,405,500 [..cvvveees |oenne 1,629,508 |.....evveeeeeeiis | (201,000)-.cceeeieeeees fereeeeiiieeeeee [ 111,288 | ..o 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/18/2017 |. 10/30/2024 |......evvvveeees |onnne 17,664,000 ER) e o foreeen 104,761 |...... 1,405,500 [..cevvvnee |onne 1,629,508 |.....vvveeeeeeiis | (201,000)f..cceeeeneviieeee ferreeiiiiieiieees [ 11,2388 | ... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.89 USD (1.81
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/18/2017 |. 10/30/2027 |....eevvveeeeans |onnnne 29,440,000 [ER)  feeeieeieeeeeen [ e 162,874 |...... 2,342,500 [...ooovnns feunns 3,774,972 | [ (335,000)]- .. vveeeeeeee Joeeieeeee e oo 315,238 | ... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.9 USD (2.69
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/27/2017 |. 11/15/2082 |....evvvvveeeen |onene 47,131,200 [GBP) [ | e 157,118 |...... 2,718,000 [..ccvvvees |onenne 6,211,551 [.ovveeeiiiiiies [ (914,400)]. . | oo 731,507 | .evveeees 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/02/2017 |. 12/15/2024 |.....ooeveeeiis |oeneens 5,827,500 EUR) [ fee e 35,515 |........ 408,000 [....ooounns fornaannne 499,546 |....ooeeeeiiiins [erieeens (87,000)]-.veeeeeeinen forvemeeeeeeeiiees foiieeees 38,128 ... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2024 |.....ovvvveeees |oennne 13,986,000 ER) | forreeeien e 85,236 |......... 979,200 [.oouvvvens |oenne 1,198,911 [ [ (160,800)].....eeeeeeeunnns forrreneeeeiiiinns foviieees 91,508 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.18 USD (2.03
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE . 11/02/2017 |. 12/15/2027 |.... J O 5,827,500 [ELR) X 408,000 | ... ....720,500 |... .. (67,000).... .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.18 USD (2.03
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2027 |...cevvvveneens |oennne 18,648,000 ER) e e o 106,479 |...... 1,305,600 [.couuvveee |onne 2,305,601 [...oeeereeiiiiin [ [(PALRV1)) EUURR RO RSN 202,404 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFA76  [. 01/25/2018 |. 03/14/2032 |....eevvveeeees [eennnne 7,140,000 6BP) | e e 31,990 |......... 971,500 [..cvvvvens |onne 1,729,404 | | (127,000)f.ccc e feeeeeeiiieeeee foeeee 106,872 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFAT6  [. 01/25/2018 |. 03/14/2082 |....ccvvvvveeees [oeennne 7,140,000 6BP) e e [ 31,990 [......... 971,500 [.convveans |onnne 1,729,404 | | (G P24V U I N 106,872 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.28 USD (4.42
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2028 |......evvveeecns |onnnne 20,638,800 JAUD) [ e e 17,807 |...... 1,920,800 [..ovvvveees |onnne 2,098,153 | e 358,400 |.oeiiieeeeees Joeeieeeee e oo 282,222 .. 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...cccvvvvveeees [oeennne 7,371,000 AD) e o foreee 5174 1........ 686,000 [....coeunns fernnnnne 857,652 |- | 128,000 |.evveeeeeeiiines v foeeens 100,996 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |....eeveveeeres |onnnee 11,056,500 [AUD) e o o 7,761 |...... 1,029,000 [..evvveees |oennne 1,286,478 |..oooeeiiieees [ 192,000 [-eeveeeeeeeines oo foieees 151,494 | .......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |..cevvvvvieeian |oennns 5,169,700 JAUD) [ e [ 3,622 ......... 480,200 ... 600,356 [......ooovnvvnnns fornnnnnne 89,600 |-..evveeeieiiiins forreneee i foiiieens 70,697 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .4.27 USD (1.82
Currency Swap ......... Bond ..o D-1 s Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [.07/12/2018 |. 10/12/2028 |........ccceers |oennne 16,342,200 EUR) [ e 104,598 |...... 1,167,600 [.....ccvet ferees 2,451,817 | [ (187,600)]....eeeeeeeenees fervmmeeeeeiiines forieees 192,320 | .ooennnee 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.24 USD (2.75
Currency Swap ......... Bond ...ociiiiiiiiins D-1 e Currency .... |Scotland ............ RR3QM ICII IPCSBA4S074 (. 08/08/2018 |. 11/07/2028 |....cevvvvveeees [evnnne 7,720,200 16BP) [ o e 30,267 |........ 318,000 [ ..oeeennns fernennne 950,341 |.oooiiieeees [ [QZR00)) U RO RN 91,436 | ..ooeeeees 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond .....cceeeiiiiinns D-1 . Currency .... [Scotland ............ RR3QM [ CIWIN [PCSBA4S074 . 08/08/2018 |. 11/07/2028 |.......eeveeeen. |onenne 5,146,8006BP) | e e 20,178 |......... 212,000 |..coveeee o 633,561 ... o (101,600)]...ccveeeeeiiins o o 60,957 | .......... 100 / QL ......
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1 2 4 6 7 8 9 10 11 12 13 14 15 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/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QH ICIHN [PCSBA4S074  [. 08/08/2018 |. 11/07/2028 |.....eevvveeeens |onnnne 25,734,000 GBP) e e 100,890 |...... 1,060,000 |........... (508,000)...ceeeeeeeee fereeeeeiiieeieee [ 304,787 | .eeveennnn 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFAT6  [. 10/02/2018 |. 02/05/2039 |....ccevvvveeees [ovennne 7,196,000 [AUD) 511,000 | ... .. 128,000 |.... 143,303 -[100 7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 10/02/2018 |. 02/05/2039 |.....eevvveeeees [eeennne 7,196,000 [AD) | e [ (1,052 511,000 |........... 128,000 [-.eeeeeeeeeeiies o foieees 143,303 | .......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Citibank NA ........ E5S70DZWZ7FF32TWEFAT6  [. 10/02/2018 |. 02/05/2039 |....ccevvvveeees [ovennne 7,196,000 [AD) | e [ (1,052) 511,000 |...ovveeee 128,000 |.evveeeeeeiiines v foeeens 143,303 | ..ooeee. 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 4.3 USD (0.64
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/11/2018 |. 11/19/2026 |.......ooeeres |oennnnee 9,095, 281[RY) e e [ 85,580 |...... 1,407,489 | .ovvveeens | 1,312,328 | o 102,019 | o o 86,777 | woeennne 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..4.3USD (0.64
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/11/2018 |. 11/19/2026 |......eevvevinn |oennnns 8,904,720 |PY) [ o e 83,758 |...... 1,378,000 [...cooeunns fornnn 1,284,828 | [ 99,882 [...ooviiiiiiien [ [ 84,958 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.39 USD (2.96
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |. 01/10/2029 |.....eeveeeeecns |onnne 15,852,000 [GBP)  feeeeeiiieieee [ [ 63,566 |...... 1,047,600 |........... (304,800)...cceeeeeeeee fereeieiiiieeeee [ 190,688 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.66 USD (3.21
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/11/2018 |. 01/10/2034 |.......eeeveeens |onnnne 10,568,000 GBP)  |eeeeeeeeiiiiens forreeeeeeiiee foee 43,178 |......... 698,400 |........... (203,200)]- . cevvvveeeeeenn | oo 173,562 .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.26 USD (2.84
Currency Swap .. . |Bond . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |. 01/10/2029 |....eevveveercn [onnne 18,508,000 [GBP) e eerreee s Jeeeeeeeeees oo 73,206 [ 1,236,200 |... . (355,600).... 222,602 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Scotland ............ RR3QW ICIHN IPCSBA4S074  [. 10/24/2018 |. 01/24/2029 |.....evvveveeenn |onnne 17,106,000 [ER) oo [ [ 111,326 |......... 847,500 |........... (201,000)f..cceeeneniieeee ferreeiiiiieieeees [ 206,421 | ..ooeeenn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM [CIW [PCSBA4S074  [. 10/24/2018 |. 01/24/2029 |....eeevvveaeees [eennne 5,702,000 EUR) [ e e 37,109 |......... 282,500 [.....coee. (87,000)]-.veeeeeeiinn forvemeeee e foiieeees 68,807 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.17 USD (2.79
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Canada ............... ES7IP3USRHIGC71XBUTT  [. 02/15/2019 |. 03/19/2031 |....evveeeeees |onne 19,227,000 (GBP)  feeeeiiiee [ [ 69,685 |......... 721,500 |........... (381,000)f..cceeeeevireeee ferreeiiiiiiiieees [ 271,445 | ... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ..o Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2029 |...eeevveeeees |onnnne 14,990,386 |PY) [ [ [ 93,805 |...... 2,667,264 |.vveeeeeen o 1,683,777 [ e 163,531 [ [ e 193,034 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 [. 11/07/2019 |. 11/15/2029 |....cvvvveeees |oennne 14,990,386 |[PY) [ [ [ 93,805 |...... 2,667,264 |.uveeeeeen o 1,683,777 [ [ 163,531 [ooeeeeiiiieee [ | 193,034 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .3.07 USD (0.56
Currency Swap ......... Bond ..o Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2034 |.....ceeveeeees |-nnne 29,980,773 |PY) e [ [ 195,519 |...... 5,334,528 | .cuvvvenns |00 3,022,354 | e 327,083 |- Joeeieeeee e oo 511,337 | evveenns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Barclays Bank PLC ~ GSGSEF7VJPSI70UKS573 . 11/27/2019 |. 12/04/2029 |.....evvvvveeen |onnne 13,745,000 ER)  feeeei e [ 73,503 |......... 196,250 | ... [QLTARI1L)) U IR N 177,690 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/27/2019 |. 12/04/2029 |....eevvveeeres |oennnne 8,247,000 ER) [ e e 44,102 17,750 | .o (100,500)[..ccc e feeeeeeieieeeees Jeeeee 106,614 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/27/2019 |. 12/04/2029 |.....ccuvvvveee feveennne 5,498,000 ER) [ foe e 29,401 |.......... 78,500 |........... (67,000)]...cvveeeeeinnnns fornnneneeeiiiiens foniieens 71,076 | oo 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond .....cceeeiiiiinns Currency .... [Scotland ............ RR3QM I CIHN [PCSBA4S074 . 12/10/2019 |. 12/19/2031 |......eeeeeenn. |oennne 14,951,260 [ER) | | | 76,743 318,600 |........... (180,900)]-cceeiiiieeee e e, 220,829 .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM ICIN [PCSBA4S074  [. 12/10/2019 |. 12/19/2031 |...eeeeieieeees [oennne 7,198,750 EUR) [ e e 36,950 |......... 153,400 | ........... (87,100)]-.eeeeeeenes foreemeeeeeiiees ot 106,325 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap .. . |Bond . . |Currency .... |Scotland .... RR3QW ICIW IPCSBA4S074  [. 12/10/2019 |. 12/19/2031 |...cevviveeeees [oennne 1,107,500 [EUR) ....23,600 (... ...(13,400)f.... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM CII [PCSBA4S074 [ 12/10/2019 |. 12/19/2031 |...eeeeeeeeiis | 4,430,000 EUR) [ e e 22,739 | 94,400 [..ovvvvees |oeeeenn 821,024 | | (53,800)[...ceeeereeeee feeeeeeiiiiieee [ 65,431 .......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.19 USD (3.28
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/12/2020 |. 06/16/2040 |......vvvvveeen |onnne 17,635,180 AUD) [ [ [ (2,3%6)......... 154,180 [.ovvvvvvnns fornnn 1,493,872 | o 332,800 |-eoeiiiiieieeeis foeeirieeeeeens oo 363,878 | ...eeennn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2032 |.....eevvveeens |onnnne 15,260,700 EUR) | o e 53,594 |...... 1,170,000 |........... (174,200 [ [ 236,283 | ..ooonnnee 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2082 |.....evvvveeeenn |onne 20,543,250 EUR) [ forreeeeeien e 72,146 |...... 1,575,000 | ..evveeenn (234,500)]. . cvvveeeeeeenn | oo 318,073 | ...eeeees 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 10/01/2020 |. 10/29/2032 |.....eevveeeeans |onnnne 15,260,700 EUR) | o e 53,594 |...... 1,170,000 |........... (174,200).cceeeeieeee [ [ 236,283 | ..oonnnee 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..2.9 USD (1.24
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/12/2021 |. 07/23/2031 |.....evvevveeen e 16,571,520 ER) [ e [ 74,045 |...... 1,722,090 | ..evveeeenn [REXIECT:I0)) I ORI NUN 238,966 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .2.91 USD (1.33
Currency Swap .. . |Bond . . |Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [. 12/02/2021 |.03/02/2034 |.....eevverees [onnnne 20,408,400 [EUR) X ...898,200 | ... . (241,200)..... 337,337 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.49 USD (1.88
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 02/25/2022 |.03/10/2029 |....evvvvveeee |oennne 15,708,000 ER) | forreeeien e 67,381 ......... 533,400 |........... (187,800)]....eveeeeeennens forveeeeeeiiiiiens forneenns 191,547 | ...l 100 /7 QL ......
Pay Fixed NOK Receive
Fixed USD Cross Foreign Currency AFS Foreign . 4.13 USD (4.52
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 03/29/2022 |.01/09/2032 |...eeveeveerin | 7,540,603 NOK) [ e [ 8,342 |...... 1,335,175 |.eveeeeeins e 1,087,677 [ [ 424,654 |- o el 11,741 ... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPPTAL {1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [MARKETS LLC ........ 0VEW8SEaX2D1J857GP30 [ 12/08/2022 |. 03/08/2035 |......eeevvvvcnn |oennnee 512,951[RY) e e [ 11,821 (145,753)] eveeeeeens e (282,730).ceeeciee [ 69,917 [ceveeeiiiiiees e e 88,529 [ .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP31 . 12/08/2022 |. 03/08/2035 |......eeveereen |oeunien 9,514,002 |PY) e e [ 21,953 (270,684)] ...vvvveee |oeennn (450,785)]. e e 129,846 | [ e 164,412 .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPPTAL - f 1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [MARKETS LLC ........ 0VEW8S6aX2D1J8570P32 [ 12/08/2022 |. 03/08/2035 |......eevvveeenn [onnne 19,759,983 [PY) | e [ 45,504 (562,191)] covvvveeees |oennnn (936,246)]. e o 269,681 [...oooeeiiiiiin e [ 34,470 [ e 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP33 . 12/08/2022 |. 03/08/2035 |......eevvveeees [ennne 7,318,501 | PY) e e e 16,887 (208,219)] ..evvvveee |oeeens (346,758)]. e o 99,882 [..eeeeeiiiieees [ [ 126,470 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPITAL - f 1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [MARKETS LLC ........ 0VEW8SEaX2D1J8570P34 . 12/08/2022 |. 03/08/2035 |......eevvevecnn |oennnes 512,951[RY) e e [ 11,821 (145,753)] e fovvenee (282,730)-eeeeeiee [ 69,917 [ceveeeeiiiiiees e e 88,529 .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP35 . 12/08/2022 |. 03/08/2035 |......eeveerenn |oeeeen 5,854,801 |PY) [ fe e e 13,509 (166,575)] ..vvvvveees |oeeenn (277,408)]. e o 79,905 [ [ [ 101,176 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPITAL - f 1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [MARKETS LLC ........ 0VEW8S6aX2D1J8570P36 [ 12/08/2022 |. 03/08/2035 |......eevvveeenn [onnnne 12,075,527 |JPY) e e [ 27,863 (343,561)] .vveeeeeens fornennn (572,180 [ 164,805 |.evveeeeeeiinns o el 208,676 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 5.67 USD (2
Currency Swap ......... Bond .....cceeeiiiiinns Currency .... [MARKETS LLC ........ 0V6W8S60X2D1J857QP37 . 12/08/2022 |. 03/08/2035 |.......eeeeeeune |oneeveee 5,122,951 |PY) i | |, 11,821 (145,753)] .eeeeeeeinn [ (242,730)-cei [ 69,917 [coveeeeines o e 88,529 | .......... 100 / QL ......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |MARKETS LLC ........ 0V6W8S60X2D1J857QP38  |. 12/08/2022 |. 03/08/2035 |....eveueeveeenn feaeee 5,122,9511PY) e e o 11,821 ....... [QEEIVEX)) IR I (242,730)]- e eeeeeeneeee Jeeeennnnns 69,917 | e [ 88,529 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap .. . |Bond . .|Currency .... [Corp . 1VUV7VQFKUOQSJ21A208  |. 12/21/2022 |. 01/04/2032 |.... P PP 26,462,500 [EUR) (635,000 ... (409,618)|... . (335,000)..... 391,830 (100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap ......... Bond ....oceeeviiiiiieens D-1 s Currency .... |COP weveueereernnnnns 1VUV7VQFKUOQSJ21A208  |. 12/21/2022 |. 01/04/2032 |.eeveuveeeennnn foeeeee 10,585,000 EUR) [ e o 23,676 |....... (254,000)( .evvenneees foenes (163,847 .ceeeeeeeeeeeees Jeeennn (134,000 e eevveeeeeenn formmeeeeemnnnees foeeeennnn 156,732 wevvennnns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.22 USD (4.22
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/16/2023 |. 05/18/2033 |......evvvvvvven founnns 19,211,400 EUR) e foer e o (298,800)( ..vvnneene forreanne 277,850 [ooveeevvniieeens Jvnnnnn [/ R 1[0)) RN IR R 305,874 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .5.49 USD (5.57
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |MARKETS LLC ........ 0V6W8S60X2D1J857QP38  |. 03/15/2023 |. 03/31/2040 |...eevveneveeen feunnnn 24,130,000 GBP)  |eeeeeeieeeeeeenen feereeeeeeeees fees (256)....... (544,000)( .evveneees foennns (626,419))...eeeeeenaees |oeeene (544,000)[-..eeevvmneeeeenn foemmeeeeernnees foeeennnnn 497,653 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 05/02/2017 . 05/11/2082 |..eevvvenvvinnn feennns 9,982, 1751PY) [ i [ 78,238 |...... 1,652,248 [.oovenneens [ 1,228,558 [.ooeeiviiieeees | 11,868 |oevveieeciiiis [ s 150,732 weveennnns 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E  |. 05/02/2017 . 05/11/2082 |.eevveeuveeennn feeees 9,982,175 |PY) [ e o 78,238 |...... 1,552,248 [ .ooveneee fonnnne 1,228,558 [.ooeeeeeeeeees e 111,868 |- oo Jees 150,732 wevveennns 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E  |. 05/02/2017 . 05/11/2027 |.eeevvvnnivvinnn foenns 4,991,087 [PY) e [ [ 38,737 |ouvennnns T16,124 | .eeeeeeein [ 614,464 |...ooovneiinnins o LSS U (PR R, 50,624 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap .. . |Bond . .|Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 05/02/2017 |. 05/11/2027 |.... P R 4,991,087 [JPY) .. ...176,124 | ... ....614,464 |... .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 05/02/2017 . 05/11/2027 |.eeevvvenvvvinnn fens 4,991,087 [PY) e [ [ 38,737 |ouvennnns T16,124 | .eveeeeees [ 614,464 |...ooovneiinnins o 55,934 |.oeviiiiiiiiiin e 50,624 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Bond .....ocooviiiiiienns D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 ). 05/02/2017 . 05/11/2027 |..eevveueeeeennn foaaaeees 4,991,087 [PY) e oo fees 38,737 |.uueennns 776,124 | .ovveeees o 614,464 |....ooeeeinn oo 55,984 | eeeenieeieeeninn foeeeeeiies | 50,624 .......... 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 5,275,128 122,315,334 [ XXX 158,254,327 (12,816,403 18,167,073 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 5,275,128 122,315,334 [ XXX 158,254,327 (12,816,403 18,167,073 | 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 5,275,128 122,315,334 | XXX 158,254,327 (12,816,403 18,167,073 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 5,275,128 122,315,334 | XXX 158,254,327 (12,816,403 18,167,073 | 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 1,611,210 788,413 5,275,128 [ 123,522,561 | XXX 162,536,411 (12,816,403 (593,841) 18,167,073 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX 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 1,611,210 788,413 5,275,128 | 123,522,561 [ XXX 162,536,411 (12,816,403 (593,841) 18,167,073 | XXX XXX
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Description of Hedged Risk(s)

... | REBALANCES PORTFOLI0 DURATION
. | MANAGES CASH FLOW RISK ..............

. | HEDGES THE EQUITY RISK OF A LIABILITY .

. |HEDGES THE INTEREST RATE RISK OF AN ASSET ..

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .

. [REPLICATION OF AN INDEX ................

R E L

. |HEDGES THE CURRENCY RISK OF A LIABILITY ..

. [HEDGES THE CREDIT RISK OF AN ASSET ........

. [HEDGES THE CURRENCY RISK OF AN ASSET ...
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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
S&P 500 E-Mini Index |VAGLB: Equity Indexed Equity /
=S R N L 9,492,3% |Future Jun 2023 ...... Annuity Leeeeeeeeeee. N/A oo Index ........ .06/30/2023 .[CME ...........c...... SNZ20JLFKBMNNCLQOF39 . |.03/17/2023 .|...3,955.1652 |...4,137.7500 |............ 148,337 |ooveeeieeiieeeeeeens s 438,204 | v 438,204 [ e e 569,079 01 ..oovvveveennnns [ 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 148,337 438,204 438,204 569,079 XXX XXX
1579999999. Subtotal - Long Futures 148,337 438,204 438,204 569,079 XXX XXX
S&P 500 E-Mini Index |VAGLB: Market Risk Equity /

{511 S 8,517 |.... 1,684,298,749 |Future Jun 2023 ...... Hedge ....oovvvvvivnnnnns N/A s Index ........ .06/30/2023 .[CVE .......evvvrnnnnee SNZ20JLFKBMNNCLQOF39 . |.03/21/2023 .|...3,955.1456 |...4,137.7500 |....... (24,942, 445) [ oo e e ... (77,762,089)|... (77,762,089)|...... 100,976,025 01 ..ooevveeeeenees [ 50
S&P 400 E-Mini Index |VAGLB: Market Risk Equity /

{721 S R 2,17 | 537,929,559 |Future Jun 2023 ...... Hedge ....oovvvvviinnnnns N/A s Index ........ .06/30/2023 .[CVE .......evvvrnnnnne SNZ20JLFKBMNNCLQOF39 . |.03/20/2023 .|...2,477.7962 |...2,529.7000 |........ (9,822,912) [.evvveiiieeiiiiiinns fooreiiiiiiiiiiins e e ... (11,268,311)|... (11,268,311)[....... 25,738,987 |01 ooooeeiiiiiei [ 100
MSCI EAFE Mini Index |VAGLB: Market Risk Equity /

MFSM3 ..o [ 8,576 |....... 870,751,522 | Future Jun 2023 ...... Hedge .....oovvvviinnnnns N/A s Index ........ .06/30/2023 [NYF ....oovvniinnnnns 5493004R83R1LVX2IL36 |.03/21/2023 .|...2,030.6705 |...2,096.5000 |........ (3,776,565) [ e foiiins e, ... (28,227,678)|... (28,227 ,678)|..... 101,675,518 01 ..ooovvreeniiins [ 50
Russel| 2000 Index
Mini Future Jun 2023 | VAGLB: Market Risk Equity /

RTYM3 ..ot v 1,815 |....... 162,286,794 | uvvvvenneiiiiiiiiiinnns Hedge ...oovvvvvvvvnnnnns N/A o Index ........ .06/30/2023 [CVE ......ovvvvvnnnnes SNZ20JLFKBMNNCLQOF39 . |.03/21/2023 .]...1,788.2842 |...1,813.5000 |........ (3,091,065) [ Joveeeeeeeeeeeeees fovviiiiiiiiiiiins Jovvviiiiiiiiiinns o (2,288,331)[..... (2,288,331)|....... 21,518,314 101 ..o [, 50
1609999999. Subtotal - Short Futures - Hedging Other (41,632,987) (119,546,408)| (119,546,408) 249,908,844 XXX XXX
1649999999. Subtotal - Short Futures (41,632,987) (119,546,408)| (119,546,408) 249,908,844 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 148,337 438,204 438,204 569,079 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (41,632,987) (119,546,408)| (119,546,408) 249,908,844 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 (41,484,650) 438,204 438,204 | (119,546,408)| (119,546,408) 250,477,923 XXX XXX

Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Total Net Cash Deposits

(a) Code Description of Hedged Risk(s)
... |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 LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 438,204 438,204 148,337 (41,632,987) 148,337 250,477,923 250,477,923
Bank of America NA . BATYDEB6GKMZ0031MB27 . |.... . 24,625,151 |[.... .. 17,360,833 .(114,740)].... .. 16,590,074 .. (1,284,087)].... ... 691,804
Barclays Bank PLC G5GSEF7VJP5170UK5573 . . 22,070,000 |. 12,986,494 [....covmmeiiiiiiiieeees N 22,284,954 | .o N 1,914,683 |..
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . |. . 20,120,000 |. 12,830,332 |.. . (1,489,200)). 25,527,320 .(3,983,863)). .3,973,979 |..
Citibank NA .... ... [ES70DZWZ7FF32TWEFATE . |.... . 52,522,000 |.... .. 44,954,302 . (3,428,772)|.... .. 55,444,119 ...(2,179,932)]....
Credit Suisse Internationl .. . E58DKGMJYYYJLNBC3868 . |.... .. 79,011 |....
Credit Agricole Corp .... AVUVZVAFKUOQSJ21A208 . |.eeeeeeee Yo o Y [ ) RN (889,000 |+ eeeeeneeeeeenieeeeeenies [eeeeeen e (573,466)|. . 548,561 |..
Deutsche Bank AG ...... 7LTWFZY1CNSX8D621K86 . |. .. 8,753,000 |[. | o) 178,182 |..
Goldman Sachs International . W22LROWP2|HZNBBBK528 . .. 7,890,000 |[.

HSBC Bank USA NA . 11E8VN30JCEQV1HARB04 .

JPMorgan Chase Banl THBGLXDRUGQFUS7RNES7 .
Mizuho Capital Markets Ccrporatlcn . 0V6W8S6aX2D1J857P30 . |.
Morgan Stanley Capital Service ...... . |7331LVCZKQKXST7XV54 . |.
Morgan Stanley & Co. International Plc . 4PQUHN3JPFGFNF3BB653 .

Royal Bank of Scotland ..
Royal Bank of Canada .
Societe General SA .

RR3QM I CIVW IPCSBA4S074 .
. ES7IP3U3RHIGC71XBU11 .
O02RNES IBXP4ROTDBPU4T . |.
BFMBT61CT2L1QCEMIKS0 . |.

SRS SRS SRS sSsE

. 11,467,000 |.
. 10,928,000 |.
.11,030,000 |
.. 2,480,000 |.

944,000 |.

15,148,657 |..
.583,000 [..
. 3,310,000 |..

.721,500 |..

C(2.678.282)|.

11,673,123

..1,855,460

11,182,137

..2,636,172

(4.180,685)|.

769 ..
.1 793,975 |..
1,147,518 |..

350 ..
271 445 |..

. 1,147,518

UBS AG ..... . . .

Wells Fargo Sec KB 1H1DSPRFMYMCUFXT09 . . 14,930,000 |.... ..2,225,168 I ..5,831,736 I . 529,658 ..
0299999999. Total NAIC 1 Designation 198,359, 161 132,122,516 (8,599,954) 6,427,676 174,738,444 (12,202,032) 5,289,122 18,167,073 1,892,670
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals 198,359, 161 132,560,719 (8,599,954) 6,865,880 174,886,780 (53,835,019) 5,437,459 268, 644,9% 252,370,593
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 132,560,719 (8,599,954)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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)
Bank of America Corp - CME/NYF/CBT SNZ20JLFKBMNNCLQOF39 .. | Security Abbott Labs St Nt ..o oo 5,684,560 |.........ccevvveeeenne 5,000,000 [-.eeevveeeeeiiiiieeenns 4,991,854 |....04/01/2039 ...|....... | DU
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security Cisco Sys Inc Nt .... ..13,544,304 |... .. 12,000,000 |... ...02/15/2039 ...|.
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. Conocophi I lips Nt ... . 11,679,510 .. 10,000,000 ...02/01/2039 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. FHLMC Giant Pool #G08791 .9,542,348 .. 10,418,708 ...12/15/2047 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. FHLMC Gold Pool #G08803 . .9,509,389 .. 10,382,722 ...03/15/2048 ..
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security FNMA Pool #AS5722 12,303,555 |... .. 13,013,700 |... ...09/01/2045 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security FNMA Pool #BT1808 ...06/25/2051 ...|.
Bank of America Corp - CME/NYF/CBT . v.v. SNZ20JLFK8MNNCLQOF39 .. | Security Glaxosmithkline Cap Inc Nt ... ...06/01/2029 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security International Bus Machs Corp Sr Nt .... ...08/01/2023 ...|.
Bank of America Corp - CME/NYF/CBT . vov. SNZ20JLFK8MNNCLQOF39 .. | Security International Bus Machs Corp Sr Nt .... .5,000,000 |... ...02/12/2024 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security International Bus Machs Corp Sr Nt .... ....9,500,000 |... ....9,770,651 |....05/15/2026 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security Microsoft Corp Sr Nt .. 24,400,000 |... .. 24,705,974 |....11/03/2045 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security Novartis Capital Corp Nt .. 17,500,000 |... .. 18,048,196 |....05/06/2044 ...|.
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. Pfizer Inc Sr Nt .......... .. 31,700,000 .. 33,208,600 |....03/15/2039 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. Total Capital Intl SA Nt .. .4,966,315 .5,000,000 5,014,274 |....04/10/2024 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFKBIINNCLQOF39 .. | Security Wal-Mart Stores Inc Sr Nt . 20,768,600 .. 17,550,000 17,991,042 |....04/15/2038
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VINNCLQOF39 ..
Goldman Sachs International - OTC .. W22LROWP2| HZNBB6K528 ..
Credit Agricole Corp - OTC 1VUV7VOFKU0QSJ21A208 ..
Mizuho Capital Markets Corporation - 0TC 0V6118S6QX201J857QP30 ..
Morgan Stanley & Co. International Plc - OTC 4PQUHN3JPFGFNF3BB653 ..

Societe General SA - OTC ..
UBS AG - 0TC

O2RNES IBXPAROTD8PU41 ..
BFMBT61CT2L 1QCEMIKS0 .

257,726,923

245,414,405

258,304,416

0199999999 - Total XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Barclays Bank PLC - OTC ... ... G5GSEF7VJP5170UK5573 .. Cash .. . 22,070,000 |...
BNP Paribas - 0TC .. . ROMUWSFPUBMPROBKSP83 .. Cash . 20,120,000
Citibank NA - OTC ... . ES70DZWZ7FF32TWEFA76 . Cash . 52,522,000
Credit Suisse Intl - OTC .. . ES8DKGMJYYYJLNBC3868 .. Cash ..
Deutsche Bank AG - 0TC TLTWFZY 1 CNSX8D621K86 . Cash ..
Goldman Sachs International - OTC .. ... I22LROIP2IHZNBBEKS28 .. Cash ..
JPMorgan Chase & Co - OTC . THBGLXDRUGQFUS7RNESY .. Cash ..
Morgan Stanley Capital Service - 0TC . 17331LVCZKQKX5T7XV54 .. Cash ..
Morgan Stanley & Co. International Plc - OTC .. ... 4PQUHN3JPFGFNF3BB653 .. Cash .. .
Royal Bank of Scotland - OTC ... . RR3QWICHWIPCSBA4S074 .. Cash . 11,030,000
UBS AG - 0TC ... BFM8T61CT2L1QCEMIKS0 . Cash 944,000
Wells Fargo - OTC .. . KB1H1DSPRFMYMCUFXTO9 .. Cash . 14,930,000
Royal Bank of Canada - OTC ES71P3U3RHIGC7 1XBU11 .. Cash .2,480,000
Societe Generale - 0TC ..... 02RNES |BXP4ROTD8PU41 .. Cash oeeeeeeie e

Bank of America - OTC Security

Bank of America - OTC Security

BATYDEBBGKMZ0031MB27 .
BATYDEBBGKMZ0031MB27 .

Security ..
SECUM I TY teveeirieiie e

U S Treasury Nt ...

U S Treasury Nb oouuiieiiieee ittt ettt ettt ettt e et e et s et s ere s e b s erbsaenaas

111,300

... 175,800 |...

... 02/29/2024 ..
... 08/15/2029 ...




1’603

Collateral Pledged to Reporting Entity

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

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV),
Bank of America - OTC Security BATYDEBBGKMZOO31MB27 . [ SeCUrity ....eeevvevvvvvveieiiiiiiiiiiiiiiiriiniiinieiiiiens | oeeeeeneniiieineeeen U S Treasury Nb oo [rrrrre 268,882 |....evveiiiiiiiiiiiiiinns 306,000 ... 02/15/2030 ...
Bank of America - OTC Security B4TYDEBBGKMZ0031MB27 . | Security .. U S Treasury Nt ... 419,800 |.... ... 457,000 |.... ... 07/31/2025 ...
Bank of America - OTC Security ... . BATYDEB6GKMZO031MB27 . | Security U 8 Treasury Nt .. .1,368,201 |. .1,506,000 |. .. 01/31/2026 ..
Bank of America - OTC Security BATYDEBBGKMZO031MB27 . | Security .. U 8 Treasury Nt ....22,296,69 |.... ... 25,473,200 |.... ... 05/15/2031 ...
0299999999 - Total 198,359, 161 28,029,300 XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE 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 LIFE 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 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
04012M-AP-4 ......... Argent Securities Inc RMBS Ser 2006-M1 C ......uunvveermnnnnneermnnnneneemnnneneeeennnanneene [ oo feeeemmeees AR e 28T 82T 87 827 07/25/2036 .......
36829J-AA-9 . .| GE Capital Commercial Mortgage RMBS Ser ........ccccoveeiiiiiiimneiiniiiiinnnnneevvnnnnnnnennn | ooviins e AR i oo 87801 | 87800 oo, 08/25/2036 .......
362334-B0-6 . .| GSAA Home Equity Tr RMBS Ser 2006-3 CI A .. .. 03/25/2036 ..
36829J-AA-9 ......... GE Capital Commercial Mortgage RMBS Ser tevvrrneeeennneneseennnenseeeenn | ooniiins e AR e 12238 e 12,233 e 08/25/2036 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 309,592 309,592 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 309,592 309,592 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 309,592 309,592 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 309,592 309,592 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
000000-000 ......... [ overnight Repos SEC LENDING ONLY ..vovvoieoiseiscicicssessessnssss st [ | [ 275,796,223 |ooveveoooe 275,796,223 |....... 04/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 275,796,223 275,796,223 XXX
9999999999 - Totals 276,105,815 276,105,815 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ... 44,387,905  Book/Adjusted Carrying Value $ .oovvevienns 44,387,905
2. Average balance for the year ~ Fair Value $ - --292,686,526  Book/Adjusted Carrying Value $ --- ..292,686,526
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 276,105,814 NAIC2 § ..o NAIC3 § . NAIC4 § . NAIC5 § i NAIC6E $ .o

E11



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

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E12



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

American Savings Bank ........... Honolulu, HI oo e o s s e e 417,798 ...618,859 [ 620,665
Bank of New York Mellon ........ New York, NY ..o 21,187,332
Citibank ....cocoooovevieieieieee New York, NY oo foes e e Joeeeeeeeeeeeeeeie oo v 32,497 | 32,477 o 530,719
JP Morgan Chase .. . New York, NY ... (41,548,144)|..
PNC oo Pittsburgh, PA (886,704)]..
The Federal Home Loan Bank of
Gincinnati ..ocooveveeeiei Cincinnati, OH ..o forin o oo e s e 722,630 | 99,130 |ooverene 249,522
Wachovia Charlotte, NC ..o forer i [ foeneiiiiis | e, 1,102,752 |............ 1,722,863 |.............. 982,464
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX (6,418) (27,783) (3,179)
0199999. Totals - Open Depositories XXX [ XXX 388,017,072 55,348,878 (18,867,325)
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 388,017,072 55,348,878 (18,867,325)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

388,017,072

55,348,878

(18,867,325)

E13
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STATEMENT AS OF MARCH 31, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued 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 ....... Goldman Sachs Fin Sq Treas Oblig Fd ‘ ‘ ........... 03/31/2023 .......... 13,222,369 |.. ...43,455
825252-40-6 ........ S/T Investment Co Treasury Trust (AIM) ... e B T 03/29/2023 ......... 15,994,164 |.. ...63,981

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 29,216,533 107,436

262006-82-8 ....... Dreyfus Cash Mgnt GOVT CM BOLD #6356 ‘ . ‘ ........... 03/31/2023 .......... 13,222,368 |..

825252-88-5 ........ S/T Investment Co Govt and Agency AIM S T 03/31/2028 .......... 22,272,094 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 35,404,462

...................... [Nationwide Cash I T Yoo DO N N T e Y Y e T
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 86,788,791 188,805

8609999999 - Total Cash Equivalents

151,499,786

304,078

308,946
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