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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ot e 18,862,041,905 |....coovieiireirercis v 18,862,041,905 |........... 17,777,132, 742
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 28,071,208 |...ooveeeeeeeerireececeeirneees [ereeieieirinens 28,071,208 |....ccccuenvne 26,221,436
2.2 COMMON SEOCKS ...ttt [resesnnnenas 1,148,351,817 |.ocvirne 213,382,173 |veririne 934,969,644 |............... 915,181,259
3. Mortgage loans on real estate:
BT FIISEHENS oot e 3,976,873,269 |..oocvvveiircncrens oo 3,976,873,269 |............ 3,760,559,223
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($
[ J 146,622,563 ) and short-term
investments ($ ..o 15,000,000 ) ..o e 192,936,736 |.vvoeeveeeeireirieiniens oo 192,936,736 |..cocvennne 523,330,053
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 23,015,105 |ooveeceeeeeeeeceeeeees e 23,015,105 |ooovoveeee. 23,349,895
7. DEIVALIVES ...ttt [reni e 194,273 [ e 194,273 [ 794,138
8. Other iNVESIEd @SSELS ....c.cueuiuiuiiieieeeicieiecee e [ereeesnenenenas 482,441,628 |.......ccconne. 5,000,000 |..cooeuenene 477,441,628 |............... 463,656,612
9. ReCeiVabIes fOr SECUMEES .........eurueiiieiiiciiicisieie e 12,505,816 12,505,816 |......ccoevvennee 7,092,531
10. Securities lending reinvested collateral assets . 43,418,543 |.. 43,418,543 |.. 45,424,182
11.  Aggregate write-ins for iNVEStEd @SSELS .........cccvvieiveveiiiiiiiicieie e [ 93,987 o0 [ 93,987 | 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 24,769,944 287 24,551,562,114 |.......... 23,542,742,071
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 183,524,753 |.coovivienne 15,755,838 |...cvvveevee 167,768,915 |................ 153,885,281
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 2,083,781 [ oo 2,083,781 |..cvvene 1,403,894
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 17,548,661 | e 17,548,661 |................. 17,681,079
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... [......cccccoiiiiiiiiiiin i
18.2 Net deferred tax asset ..........coocoeerueennne ..215,996,376 |.. .. 1,047,178 |..
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvcveveveveeeeeeeeieieieieeeeeeenes [reeeeeeeeenenesenees 875,202 oo
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovvveviveiins foevereineiinnnnn, 290,002 [.ooeeevevereieiccieieieirieiees Joeeeeieieieeeieinns 290,002 ..o 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |o.ccoorrriennes 27,674 | 27,674 | (1 0
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 13,771,814 | 1,409,470 |..oovvinnnee. 12,362,344 |................. 11,802,329
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 25,208,013,277 |....coovuveene 236,622,333 |.......... 24,971,390,944 |........... 23,934,197,667
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt esenene e [oonenennens 1,568, 117,762 |.ovvicerirncceine [ 1,568,117,762 |............ 1,429,233,953
28. Total (Lines 26 and 27) 26,776,131,039 236,622,333 26,539,508,706 25,363,431,620
DETAILS OF WRITE-INS
1101. Receivables for collateral on derivatives ... . 93,987 | [ 93,987 |
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 93,987 0 93,987 0
2501.  CSV of company owned ife iNSUMANCe .............ccovvimmimninmmvvvvviiiiissnnsccinns e, 12,362,344 |...oooiscrrineeens [ 12,362,344 |, 11,802,329
2502. Disallowed IMR ..ot |reseeseee s 1,409,470 |oeeie 1,409,470 |eoeieicceeeceene (L
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 13,771,814 1,409,470 12,362,344 11,802,329




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 20,206, 157,639
(including $  .voveverre Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ................ccccoeu. foeerereneeeeieeenens 241,367 |.oeeeeeeens 137,403
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 7,374,570
9.4 Interest Maintenance Reserve 307,658
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $ (4,648,012) accrued for expense
allowances recognized in reserves, net of reinsured allowances) .......
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...(240,109) on reallzed capltal gains (I0SSES) ...ovvvveer [ovveccieininne 25,607,620
15.2 Net deferred tax ADIlItY ...........c.oii ettt ettt et e e et et et e e et et e e .
16.  Unearned investment income .. 578,044 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee 389,935 |...
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ...... ...167,377,812 |...
24.10 Payable for securities lending 530,920,227 |...
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 2,764,342 2,697,088
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 23,335,605,493 22,156,974 ,886
27. From Separate Accounts Statement 1,568,117,762 |............ 1,429,233,953
28. Total liabilities (Lines 26 and 27) 24,9083,723,255 23,586,208,839
29. Common capital stock 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,633,285,451 1,774,722,781
38. Totals of Lines 29, 30 and 37 1,635,785,451 1,777,222, 781
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 26,539,508,706 25,363,431,620
DETAILS OF WRITE-INS
2501. Uncashed drafts and checks pending escheatment to the state 2,677,146 | 2,559, 155
2502. Interest Payable - Policy and Contract Funds .87,196 |... ...87,196
2503. Payable for Collateral on Derivatives 50,737
2598. Summary of remaining write-ins for Line 25 from oVerfloW PAGE ..........cccciiiiiiiiiiiii s [ O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,764,342 2,697,088
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 1,599,706,957 |............ 1,258,342,552 |............ 6,660,230, 161
2. Considerations for supplementary contracts with life contingencies...............cccccoeveveveveveveveeceeeeeeee e [ 61,828 | 600, 191
3. Netinvestment INCOME ..o ..269,873,677 |.. . 856,014,252
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ....(464,110)/.. ....(752,541)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reinsurance Ceded ...........ccoieeiieieenieiieniienee e seeseesees [ e [ 0
7. Reserve adjustments on reinSUranCe CEAERM ...........oiiiiiiiiiiieiieie et re e see e e e e [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES............c.cuerueuereiiieeieseieieee et sese st s s sssesesesns [eesssciceeeseennacaas 213,339 | 283,747 | 878,781
8.2 Charges and fees for depoSit-type CONTACES .............cceiieieieieeeeeececeeeeieie ettt e 336 | 350 | 1,444
8.3 Aggregate write-ins for miscellaneous income .. 560,611 (601,591) 1,352,191
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 1,869,890,810 1,427,308,599 7,518,324,479
10, DEAth DENETIS ... eeeeee e eeeseeeseeeeee e 31,524 335 [ 41,029,011 [ 133,355, 141
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ............ccccevveveverereueueenenenens foeerereneneeeeeenene. 080,844 [ 445,765 | 2,402,151
12, ANNUItY DENETILS ...oviiiiiicicicecece ettt sessn s s sesesns s s e deeseeeeeene 140,902,611 |0...109,727,098 ... 488,519,563
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeeeeveveveveieeeens oo 434,809 |..oiie 465,444 |.................. 1,813,616
14. Coupons, guaranteed annual pure endowments and similar benefits R 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..1,222,883,194
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............cceeeeeeveveeererereveeeneneeesoereseseeeeee 17,071,152 [.2,221,489 | 41,305,217
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 848,687 |...coeieereene 727,860 |..cooveeeeee 2,787,857
19. Increase in aggregate reserves for life and accident and health contracts 811,310,644 832,479,167 4,637,979,495
20.  Totals (LINES 1010 19) ..ottt n e | 1,621,460,748 |............ 1,175,530,243 |............ 6,531,046,234
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 27,894,733 |....cooenee 25,351,461 |......c....... 106,751,657
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 7,090,220 |...coovveneee 5,147,429 (..ol 17,851,864
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (163,744)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........cccoeeeievevereeeeeeeeie e oo 140,558,800
27. Aggregate write-ins for deductions .... 6,418,281 13,149,177
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 1,835,494, 721 1,414,894,300 7,535, 163,654
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 34,396,089 |................ 12,414,299 |............... (16,839, 175)
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ..ottt ssee st ssssens s 34,396,089 |................ 12,414,299 |..ocoooeee. (16,839,175)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 23,938,671 15,527,238 65,520,065
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 10,457,418 |....cccoene (3,112,939) . (82,359,240)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (2,340,169) (excluding taxes of $  ..eeeveererencenne (579,823)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 4,177,208 2,545,934 (2,189,380)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 14,634,626 (567,005) (84,548,620)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,777,222, 781 1,539,295,927 1,539,295,927
37, NetinCOmME (LINE 35) ..ottt e e e 14,634,626 |.....ccveveennee (567,005) ....cocveuenne (84,548,620)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..1,649,018 ... 11,909,749 |.. (9,472,324)|.. ..(68,473,272)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cceeririiiriieriieiiereeree e e o ST 0
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 14,626,282 |.. ... 13,602,814 |.. ... 88,825,836
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ... (5,007,229)]|.. ..(14,236,574)|.. ..(11,699,430)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccceeierienienieneens foovoiii
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........cc.cceveeeveeeferiiiiiiiiini
44.  Change in asset VAlUALION FESEIVE .............c.cccueueueeeeeeeceeeeeeeeeeeeaeeeeeseeeseae e e sesessae e e sesesssassssesesesnanaesoeseeeenennnas (27,600,758)
45, Change iN trEASUNY SOCK ........ciueiiuiiitiiitieie ettt sttt ettt bt ettt e saeesseesbeesbeesbeesbeenbeemneenneemneen oo ssee e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............coooiiiiiiirienieeeeeeeeeee feec
48.  Change iN SUMPIUS NOTES .....couiiiiiiieiiet ettt ettt e et e et e et e e st e eaeesseenaeesseeseenseenseeneeenseeneens oo eine et e e e
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiviiiiiiiiiiiiereereeee e foe 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:
511 PAI 0N oottt bbb e bbbt ettt n s
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
52.  Dividends t0 SIOCKNOIAETS ...........c.euiiiuiierieeciei ettt sttt ens et (150,000,000)
53. Aggregate write-ins for gains and losses in surplus 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (141,437,330) (3,468,207) 237,926,855
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,635,785,451 1,535,827,720 1,777,222 ,781
DETAILS OF WRITE-INS
08.301. Company OWNed Life INSUFANCE ......coccovevivevcreeieiiee ettt n s |er et 560,015 [ (605,687)]..c.ocvene (2,279,716)
08.302. MiSCEIIANEOUS TNCOME ...ttt ee e e e e s e ee e e eeeaneeennesese e oereeeeneeeeneeeeaeeeeaeanens 596 | 4,09 |.ooveees 3,631,907
08,3003, ettt e et e ae e e e e et e ea et e e a et e e e et e eae et e ae e e e e et e eane e e aeeeenneeeaneeeeaneeenneenaneeeas
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccoveieeneiiinic e
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Securities Lending Interest Expense ..
2702. Pension EXpense ........ccccovniiiennne
2703. Miscellaneous EXpeNnSe ........ccoooooioiceeeniniccieeeeeeeeeee e
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocevieiiiiiniiiiie e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
£ 3010 T KOOSR U RN RSO PEUPR R PR NPT PR PR TR UPTRRURTRTOPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 1,5699,427,19% |............1,258,108,990 |............6,666, 374,562
................ 263,452,686 |................ 173,244,785 |................845,843,337
214,271 238,193 4,512,133
1,863,094, 153 1,431,591,968 7,516,730,032
................ 808,957,647 |...............344,267,259 |............1,902,612,214
................ 104,000,593 |................ 185,442,348 |................720,340,217
................. 76,926,887 |................ 58,947,872 |................279,083,643
................................. 0 fooereerereereereeenneed 0 fciiiil0
0 12,640,911 75,993,581
989,885, 127 601,298,390 2,978,029,655
873,209,026 830,293,578 4,538,700,377

..812,362,839 |.
... 15,060,193 |.
... 18,782,626 |.

. 818,905,162 |.
... 22,377,089 |.
... 98,900,676 |..

................................. 0 [0 o0
................... 3,014,606 |...................2,467,429 |................ 17,368,093
................... 1,023,139 | (4,924) [ 4,844
159,961,323 162,570,382 801,558

............ 1,010,204,726 |............1,105,215,814 |............ 3,677,549,898
............ 1,910,101,454 |............2,150,246,375 |............6,984,854,094
................. 19,441,541 |................. 40,987,207 |................ 177,238,458
................ 234,994,554 |................240,071,500 |............ 1,316,725,917
................................. 0 [0 o0
................. 23,381,803 |................ 14,102,706 |................. 55,902,027
5,507,272 26,489,883 26,124,577
2,193,426,624 2,471,897,671 8,560,845,073
(334,790) (532,747) (1,576,208)
(1,182,887,108) (1,366, 149,110) (4,881,718,967)
................................. 0 [0 il 0
................................. 0 [0 Jnee...320,000, 000
................................. 0 [0 o0
................... 6,185,194 |................. 58,085,192 |................ 42,852,728
............... 150,000,000 |......coocveveercrrcerinnenes 0 foiiiicicicicel0
123,099,571 353,097,138 177,196,052
(20,715,235) 411,182,330 540,048,780
.............. (330,393,317)|.............. (124,673,202)|................ 197,030, 190
................ 523,330,053 |................326,299,863 |................326,299,863
192,936,736 201,626,661 523,330,053

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

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary lif@ INSUMBNCE ........ceiririririeieietiteiet sttt sttt st s s s b sese e ssss s besesesene s e ssssesesena eseeeieneneanaes 53,121,748 |....oevie 52,080,265 |......cc.c.... 197,705,473

3. Ordinary iNdIVIUAl GNNUILIES ...........ceviviveiiieieeieieiieeceete ettt essss et be s ssse s nafoeeeeeacnes 1,455,125,300 |............ 1,156,943,532 |........... 6,156,581,991

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. GroUP lifE INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 0

6. GIOUD GNNUILIES .....cvcvivieeereeeeeeteteteeceses e e ettt eeses s e s ees et et esees s et asssssesesesess s esasssesesesessansssssnsesesesesnanesssaoesesesnnenennes 99,891,198 |.....cco...... 55,969,519 |.....cccoo... 335,959,794

T A G H = GIOUD oottt sttt ettt sese e et s s s esenene e ettt ettt eneiene[eeeteieie et |oeen et 0

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A B H = OB ettt ettt [ ot e s 0
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (Lines 1 through 10) .........cccciiiiiiiiiiiiiieiiieieie it 1,608,138,246 |........... 1,264,993,316 |........... 6,690,247,258
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 throUgh 12) .........cciuiiiiiiiiiiieiiiieie e e 1,608,138,246 |........... 1,264,993,316 |........... 6,690,247,258
14, DEPOSIt-tyPE COMIACES .....vevveieieieeieieiieeieiete ittt s s s s s sesesesnas |eesesesesees 2,777,335,986 |........... 2,991,495,328 |.......... 12,750,234, 794
15. Total (Lines 13 and 14) 4,385,474,232 4,256,488,644 19,440,482,052

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of Western-Southern Life Assurance Company (the Company) are presented on the basis of accounting practices
prescribed or permitted by the Ohio Department of Insurance (the Department).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting
the financial condition and results of operations of an insurance company. The National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Department has the right to permit other specific practices that deviate from prescribed practices. There are no
differences between the Company’s net income and capital and surplus following NAIC SAP or practices prescribed and permitted by the
state of Ohio.

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

F/S F/S

SSAP # Page Line # 2023 2022
NET INCOME
(1)  State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 14,634,626 (84,548,620)
(2)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX 14,634,626 (84,548,620)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX 1,635,785,451 1,777,222,781
(6)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7)  State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,635,785,451  1,777,222,781

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

2
(6)

The Company has not reacquired any SVO Identified Bonds during the reporting period.

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for those which an other-than-temporary impairment has been
recognized, which use the prospective adjustment method to determine amortized cost.

D. Going Concern. Management has not raised any doubts about the entity's ability to continue as a going concern.

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2023.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans. No Change.

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.



STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

D. Loan-Backed Securities

(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended March 31, 2023,
due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.

(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
March 31, 2023, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

securities:
1 2 3 4 5 6 7
Book/Adjusted Amortized Cost
Carrying Value Recognized After Other-
Amortized Cost | Present Value of Other-Than- Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at Statement Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
Total XXX XXX — XXX XXX XXX

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of March 31,
2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 278,369,704

2. 12 Months or Longer 359,850,136
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 4,606,957,794

2. 12 Months or Longer 3,225,169,219

(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management
considers for each identified security include the following:

a.  the length of time and the extent to which the fair value is below the book/adjusted carry value;
the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

c.  for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;

d.  for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;

e.  for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;

f.  for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

If the decline is judged to be other-than-temporary, an impairment charge is recorded as a net realized capital loss in the period the
determination is made.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $527.5 million.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.

I.  Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

J. Real Estate. No Change.

K. Low Income Housing Tax Credit (LIHTC) Property Investments. No significant holdings. No Change.

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

7.1



STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 194,273 — 194,273
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements

(2) Liabilities

Derivative Instrument

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1

O. 5% Securities. No Change.

P.  Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

R. Reporting Entity's Share of Cash Pool by Asset type. None.

Joint Ventures, Partnerships and Limited Liability Companies. No Change.

Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes. No Change.

Information Concerning Parent, Subsidiaries and Affiliates.

A. & B.

In March 2023, the Company paid a $150.0 million ordinary dividend to The Western and Southern Life Insurance Company. The dividend was

in the form of cash.

C.  (4) Detail of Amounts Owed To/From a Related Party

The Company issued debt to The Western and Southern Life Insurance Company (the "debtor") on January 6, 2023, in the amount of $95.0
million. Any outstanding principal is due January 6, 2033. At the option of the debtor, early repayment may be made. The debt is in the form of a
line of credit, which is reported as a bond in the Company's Schedule D. The debtor can borrow up to $100.0 million. Interest is variable, with a
formula of 1 month SOFR plus 100 basis points, and is required to be paid monthly. The debtor has paid a total of $0.9 million in interest year-to-

date. A collateral security deposit is not required to be maintained with the Company.

7.2




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

11. Debt.
B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $2,280.0 million. The Company calculated this amount
after a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

(2) FHLB Capital Stock

a.  Aggregate Totals

Tota{ 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 15,630,053 15,630,053 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 66,229,676 66,229,676 —
(d) Excess Stock 2,624,871 2,624,871 —
(e) Aggregate Total (atb+c+d) 84,484,600 84,484,600 —
Actual or estimated Borrowing Capacity as
) Determined by the Insurer 2,280,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 15,630,053 15,630,053 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 66,205,096 66,205,096 —
(d) Excess Stock 11,113,851 11,113,851 —
(e) Aggregate Total (atbtctd) 92,949,000 92,949,000 —
Actual or estimated Borrowing Capacity as
) Determined by the Insurer 2,350,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(243+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1. Class A 15,630,053 15,630,053 — — — —

2. Class B — — — — — —

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

(3) Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1 2 3
Fair Value Carrying Value Aggregate Total
Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 2,419,939,891 2,579,713,413 1,479,735,542
2. Current Year General Account Total Collateral Pledged 2,419,939,891 2,579,713,413 1,479,735,542

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

4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 2,339,899,858 2,519,348,210 1,479,735,542

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

11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)

b.  Maximum Amount Pledged During Reporting Period

3
Amount
Borrowed at Time
1 2 of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 2,400,237,461 2,595,334,348 1,479,735,542
2. Current Year General Account Maximum Collateral Pledged 2,400,237,461 2,595,334,348 1,479,735,542
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 2,567,555,437 2,630,446,208 1,551,351,542

7.3
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(4) Borrowing from FHLB

a. Amount as of Reporting Date

1. Current Year

(2
(b)
©
(d

Debt

Funding Agreements
Other

Aggregate Total (a+b+c)

2. Prior Year-end

(@
(b)
©
(d

Debt

Funding Agreements
Other

Aggregate Total (a+b+c)

4
Funding
3 Agreements
1 2 Separate Reserves
Total 2+3 General Account Accounts Established
— — — XXX
1,479,735,542 1,479,735,542 — 1,478,587,302
— — — XXX

1,479,735,542

1,479,735,542

1,479,735,542

b.  Maximum Amount During Reporting Period (Current Year)

RN -

c.  FHLB - Prepayment Obligations

1.
2.
3.

Debt

Funding Agreements
Other

Aggregate Total (1+2+3)

1

Total 2+3

1,479,735,542

1,479,735,542

1,479,735,542

2
General
Account

3
Separate Accounts

1,479,735,542

1,479,735,542

1,479,735,542

1,479,735,542

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

Debt
Funding Agreements
Other

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

7.4

No
No
No

1,478,587,302

XXX
1,478,779,769

XXX
1,478,779,769



12.

13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

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

a.  Defined Benefit Plan

iv.

Components of net periodic benefit cost. Not applicable.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations.

D. In March 2023, the Company paid an ordinary dividend to The Western and Southern Life Insurance Company. Refer to Note 10 for details.

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No change.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. (2) Not applicable.
(4) Not applicable.

C.  Wash Sales. No Change.

Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.

Fair Value Measurements

A.
0]

@

€)

Q)

Fair Value Measurements at March 31, 2023

Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds: Industrial & miscellaneous — 25,082 — — 25,082
Bonds: Foreign government — 234,814 — — 234,814
Bonds: Bank loans — 650,376 — — 650,376
Bonds: RMBS — 429,287 — — 429,287
Bonds: Exchange traded funds 7,072,650 — — — 7,072,650
Common stock: Unaffiliated 785,993,122 — — — | 785,993,122
Common stock: Mutual funds 61,642,259 — — — | 61,642,259
Preferred stock — 28,071,208 — — | 28,071,208
Derivative assets: Interest rate swaps — 194,272 — — 194,272
Separate account assets * 18,202,157 49,195,249 — — | 67,397,406
Total assets at fair value 872,910,188 78,800,288 — — | 951,710,476
Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivative liabilities: TBA forward — — — — —
Total liabilities at fair value — — — — —

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

Not applicable.

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

Investments in Level 2 include industrial and miscellaneous bonds, foreign government bonds, bank loans, and below investment grade
residential mortgage-backed securities initially rated NAIC 6. These securities represent both senior and subordinated tranches in
securitization trusts containing residential mortgage loans originated during the period of 2005 to 2007. The Company determined fair
value as of the balance sheet date through the use of third-party pricing services utilizing market observable inputs.

The fair value of preferred stock included in Level 2 has been determined by utilizing market observable inputs from third-party pricing
services.

Derivative investments included in Level 2 consist of interest rate swaps and to be announced (TBA) forward contracts. The fair values
of these securities have been determined through the use of third-party pricing services or models utilizing market observable inputs.

Assets held in Level 2 of the separate accounts carried at fair value include investment grade municipal, corporate bonds, and surplus
notes. The Company determined fair value of the bonds through the use of third-party pricing services utilizing market observable inputs.

7.5



B.

C.

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

Not applicable.

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

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

Bonds 17,673,051,074 18,862,041,905 45,990,422 17,110,734,859 516,325,793 — —
Common stock: Unaffiliated** 870,477,722 870,477,722 870,477,722 — — — —
Common stock: Mutual funds 61,642,259 61,642,259 61,642,259 — — —
Preferred stock 28,071,208 28,071,208 — 28,071,208 — — —
Mortgage loans 3,728,066,268 3,976,873,269 — — 3,728,066,268 — —
Cash, cash equivalents, & short-term

investments 192,986,894 192,936,736 192,986,894 — — — —
Other invested assets: Surplus notes 46,666,519 46,810,909 — 46,666,519 — — —
Other invested assets: Residual tranche,

fixed income 10,688,836 9,665,228 — — 10,688,836 — —
Securities lending reinvested collateral

assets 43,418,543 43,418,543 43,418,543 — — — —
Derivative assets 194,272 194,272 — 194,272 — — —
Cash collateral receivable 93,987 93,987 — 93,987 — — —
Separate account assets 1,488,617,211 1,568,117,761 38,389,808 1,427,614,236 22,613,167 — —
Life and annuity reserves for

investment-type contracts and deposit

fund liabilities (14,463,041,485)|  (14,931,493,132) — — (14,463,041,485)| — —
Derivative liabilities — — — — — — —
Separate account liabilities * (1,470,125,568) (1,512,994,597) — — (1,470,125,568) — —
Securities lending liability (530,920,227) (530,920,227) — (530,920,227) — — —

*Variable annuity contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of this
disclosure.
**Includes FHLB common stock which is held at cost.

The following discussion describes the valuation methodologies utilized by the Company for assets and liabilities measured or disclosed at fair
value. Fair value estimates are made at a specific point in time, based on available market information and judgments about the financial
instrument, including discount rates, estimates of timing, amount of expected future cash flows and the credit standing of the issuer. Such
estimates do not consider the tax impact of the realization of unrealized gains or losses. For Level 3 investments, the fair value estimates cannot
be substantiated by comparison to independent markets. In addition, the disclosed fair value may not be realized in the immediate settlement of
the financial instrument. As described below, certain fair values are determined through the use of third-party pricing services. Management does
not adjust prices received from third-parties; however, we do analyze the third-party pricing services’ valuation methodologies and related inputs
and perform additional evaluation to determine the appropriate level within the fair value hierarchy. Care should be exercised in deriving
conclusions about the Company’s business, its value or financial position based on the fair value information of financial instruments presented
below.

Debt Securities, Surplus Notes, Residual Tranche, and Equity Securities

The fair values of actively traded debt securities, asset/mortgage-backed securities, and surplus notes have been determined through the use of
third-party pricing services utilizing market observable inputs. Less liquid private placement securities trading in less liquid or illiquid markets
with limited or no pricing information are valued using either broker quotes or by discounting the expected cash flows using current market-
consistent rates applicable to the yield, credit quality and maturity of each security.

The fair values of actively traded equity securities and exchange traded funds (including exchange traded funds with debt like characteristics)
have been determined utilizing publicly quoted prices obtained from third-party pricing services. The fair values of certain equity securities for
which no publicly quoted prices are available have been determined through the use of third-party pricing services utilizing market observable
inputs. Actively traded mutual funds are valued using the net asset values of the funds. The fair value of preferred stock included in Level 3 has
been determined by either broker quotes or by discounting the expected cash flows using current market-consistent rates applicable to the yield.

Mortgage Loans

The fair values for mortgage loans, consisting principally of commercial real estate loans, are estimated using discounted cash flow analyses,
using interest rates currently being offered for similar loans collateralized by properties with similar investment risk. The fair values for mortgage
loans in default are established at the lower of the fair value of the underlying collateral less costs to sell or the carrying amount of the loan.

Derivative Instruments

The fair value of the interest rate swaps and TBA forward contracts have been determined through the use of third-party pricing services utilizing
market observable inputs.

Cash Collateral Receivable

The receivable represents the obligation to return cash collateral the Company has posted relating to derivative instruments. The fair value is
based upon the stated amount.

Cash, Cash Equivalents and Short-Term Investments

The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.

Securities Lending Reinvested Collateral Assets

The fair value of securities lending reinvested collateral assets are from third-party sources utilizing publicly quoted prices.
Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, surplus notes and mutual funds. The fair values of these assets have been determined
using the same methodologies as similar assets held in the general account.
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21.

22.

23.

24.

D.

E.

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities
The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of

policyholder withdrawals and the level of interest credited to contract balances.

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment
contracts are taken into consideration in the Company’s overall management of interest rate risk.

Securities Lending Liability

The liability represents the Company’s obligation to return collateral related to securities lending transactions. The liability is short-term in nature
and therefore, the fair value of the obligation approximates the carrying amount.

Separate Account Liabilities

Certain separate account liabilities are classified as investment contracts and are carried at an amount equal to the related separate account assets.
Carrying value is a reasonable estimate of the fair value as it represents the exit value as evidenced by withdrawal transactions between contract
holders and the Company.

Not applicable.

Not applicable.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions

(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

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

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —

7.8



STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along

with the reasons for adjustments to prior year balance.

Accrued During the Prior
Year on Business Written
Before December 31 of
the Prior Year

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the

Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1 -3)

Prior Year
Accrued
Less
Payments
(Col2-4)

Year

To Prior

Balances

To Prior
Year
Balances

Cumulative
Balance
from Prior
Years (Col

Cumulative
Balance
from Prior
Years (Col
-3+7) 2-4+8)

1 2

3 4

5

6 7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable

(Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business
Written Before Dec 31 of

Differences

Adjustments

Unsettled Balances as of the

Reporting Date

the Prior Year

Prior Year
Accrued
Less
Payments

(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col 2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col 1 -3+
7

Cumulative
Balance from
Prior Years
(Col2-4+
8)

1 2

3 4

5

6 7

8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Receivable

(Payable) Ref

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b. 2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors
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25.

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1 2 3 4 5 6
Estimated Non-accrued
Amount to be Amounts for Asset Balance
Filed or Final Impairment or (Gross of Non- Non-admitted Net Admitted
Amount Filed Other Reasons Amounts admissions) Amount Asset (4-5)

a. 2014
b. 2015
c. 2016
d. Total(a+b+c)

24E(5)d (Column 4) should equal 24E(3)c! (Column 9)

24E(5)d (Column 6) should equal

24E(2)cl

Change in Incurred Losses and Loss Adjustment Expenses. No Change.

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

Analysis of Life Actuarial Reserves by Withdrawal Characteristics.No Change.

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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4.1

4.2
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6.5
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8.1

8.2

8.3

8.4

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT e F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] 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.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiiniinieiciines

12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
61 SO S S TSRS PPN

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

05/30/2019

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiiie et

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccoeieiiveiiiivcieicieeeeeee e
Fort Washington Investment Advisors, Inc. ....cccoovevivieieiiviiiicnenies
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. .....ccc......
Eagle Realty Capital Partners, LLC ...

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

L¥es...
oves.
VES...

.. YES....
.. YES....
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14.25
14.26
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16.

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............ccccooiiiiiiiiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, 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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
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 OffiCEIrS? ..........ooiiiiiii s
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? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

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

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

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

Current Quarter
Book/Adjusted
Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeeee et

287,585,868
497,511,400

Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........ccoiiiiiiiiiiiieeeeee s

216,231,834

284,685,972
500917806

LOLLee e

Yes [ X] No[ ]

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

If no, attach a description with this statement.

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

8.1

...527,540,969
528,004,200
................ 530,920,227



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202
MORGAN STANLEY ... 1300 THAMES ST BALTIMORE MD 21231 .....ocovieceeeeeeeeeeee e

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

FT WASHINGTON INVESTMENT ADVISORS

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

Yes[ 1 No[X]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
Commission ... DS....

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............ceeuruiiiiiiirieieteieiee ettt ettt s ettt esese e e st et eseseseseeesesesesenenene 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? ............cccoiiiiiiiiiiiii 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 [ X] No[ ]
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

T.1T FAMN MOMGAGES ...enveveeieieiietesieteieees e tese et ese et e se e ese st eses e et es e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesesseses s s ese s ess s ese s enensesenseseseesennas B
1.12 RESIAENEIAI MOTGAGES .....cvvcvivieieeiieietetet ettt ettt ettt e ettt et et eaese s et e s et et et e s e s ess et s e s et e s et et esessss et s s es et ebebesesess s esasasesesesesnsnanas B 85,428,076
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s et et e et et e bt es e se s s s st e s e b e s e s e ssas s es et et et et esesess s st et esesesesesnasasasesasesesesen TR 3,821,858,321
1.14 Total Mortgages iN GOOA STANAING ..........covoveveveeeeeieiecieteteteteteeee ettt ettt ettt s s e s s s s st ses et esessas s s aseseseseseasanasnsesesenas $ 3,907,286,397

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 MONLNS ...........c.ccoccueueveieececeeeeieeee et eessae et esensseeae s enesanaenas $ 29,023,822

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
1.42 RESIAENTIAI MOTGAGES .....cvvevivieieeiieieteteteeeee ettt ettt ettt ettt esese s et es et et et et e s e se et s es et e s et et esessas et e s esesebesesesnss s ss et asesesesesnsnanas T 40,563,049
1.43 COMMEICIAl IMOTIGAGES ... . iutiiiti ittt ettt ettt ettt h e s bt e bt e bt e bt e a bt eae e ee e e £R e e eh e e eb £ e bt e a bt embeem bt eab e eheeeheenbeenbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccoveveieueueeeeeeeeieieeeteteaeaee et sea e s s sttt es e s e e s s s s s s et eseasssasssesesenas B 40,563,049
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceevoerurueriieeeececeee e $ 3,976,873,268

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 $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas 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? ............c.c.cccoevevune.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? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ovvicuceeeeeeeeeceee ettt es e ae e s s s s 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 |
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL o b 121,348 | 10,584,053 |....cooveiene [V RN RO 10,705,401
2. AlASKA it AK o b e 15,112 3,892,765 |.cooeeeeiene [V ORI USRR 3,907,877
3. Arizona ..... . AZ 0. .35,673,627 |..
4. Arkansas .. .. AR 20 [ [ 4,042,661 |..
5. California .. CA 0. .. 236,680,106 |..
6. Colorado ...... .. CO 0. .38,203,918 |..
7. Connecticut .. . CT 0. .19,358,829 |..
8. Delaware ............. .. DE 0. .10,416,173 |..
9. District of Columbia . . DC 20 [ [ 1,723,284 |..
10. Florida .. .. FL 0. .. 117,297,030 |..
11.  Georgia .. GA 0. ....27,586,840 |..
12.  Hawaii .. .. HI 0. .. 5,652,379 |..
13. Idaho .... . ID 0. .. 7,862,197 |..
14.  lllinois ... AL 0. .69,911,476 |..
15. Indiana . . IN 0. .34,120,321 |..
16. lowa ..... LA 0. ...9,871,531 |..
17. Kansas . .. KS ..28,356, . 0. .28,536,870 |..
18, KENLUCKY ..o KY , 101,543 |.......... 17,106,795 19,208,338
19, LOUISIANA ...eovuviiiiiiieiiie et LA | b s 1,037,812 |.......... 18,315,877 19,353,689
20.  MaiNe ...ccooeevieenieeieeieeieeeeneeseeseeseeneenees. ME - o Lo [l 4,566 |. ..12,841,718 |. .12,846,284 |..
21.  Maryland . ..27,415,594 |. .28,049,066 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA o L fe 12,977 91,390,018 91,402,995
23, MIChigan .....ccoeiuiiiiiieeieee e Ml b . 2,107,870 . 51,631,422 53,739,292
24. Minnesota . .. MN ..29,318,939 |. .30,215,753 |..
25.  Mississippi .. MS ... 3,322,278 |. .. 3,358,397 |..
26, MiSSOUN ..oovveeeeeieeieeieeieeieeieseeseeseeneenee. MO e Lo [ 0..862,306 ... 18,518,067 19,380,373
27, MONtANA ...ovveeeeeeeeieeieeieeieeeeseeseeneeneeene. MT e L 6,776 | 9,386,624 |...oooveiine [V RO ORI 9,393,400
28. Nebraska .. ...5,312,803 |. ..5,327,533 |..
29. Nevada ........ . ..12,941,067 |. .13,051,683 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe 5,730 [ 21,381,024 | 0 o e 21,386,754
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b 667,462 ... 70,440,479 ..o 0 o o 71,107,941
32.  New Mexico . NM 9,072,557 |. 0. ..9,092,698
33, NeW YOrK .cooeeveeeeeeeseeseesieeneeenesenenenenees NY e Neci i 45,297 [, 1,289 |. 20 [ [ 46,586 |..
34. North Carolina .. ..46,921,807 |. 0. .52,155,350 |..
35.  North Dakota 0. ...1,194,931 |..
36.  OhiO ............. 0. .96,746,668
37. Oklahoma . 0. .. 9,574,062 |..
38. Oregon......... 0. .20,562,480 |..
39. Pennsylvania ... 0. .65,852,824 |..
40. Rhode Island .... 0. ...4,193,376 |..
41.  South Carolina . 0. .21,415,321 |..
42.  South Dakota ... 0. .. 2,400,050 |..
43. Tennessee ... 0. .21,033,409 |.. ... 36,000
44, Texas ....... 0. .. 114,673,319 |.. . 2,548,520
45. Utah ..... 0. ....23,116,698 |..
46. Vermont 0. ..5,216,928 |..
47, VIFGINIA v [V RN RO 36,255,276
48.  Washington ........cccceerieueieieieieeeeee s [V RN RO 33,506,498
49.  West Virginia 0. .. 7,265,010 |..
50. Wisconsin .... 0. .21,556,587 |.. ..416,199
51, WYOMING .oeveveieeenieeieieeeeeeeieesieeseeeneeeenes. WY i Lo e 7,705 [ 1,794,666 [ O e o 1,802,371 |
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT ..
59.  Subtotal ......ccooiiiiiiiiiiiiii e XXX 52,678,631 ..., 1,5085,016,498 | O e 0]0...1,607,695,129 ... 2,777,335,986
90. Reporting entity contributions for employee benefits
PIANS. oo XXX e oo o e [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0, ) O R AN [V
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .
94.  Aggregate or other amounts not allocable by State. |. 0
95.  Totals (Direct BUSINESS)........c.cevvreerereereneneresenesnsforeees XKoo | 53,121,748 |.....1,555,016,498 ..o O e 0 [0, 1,608, 138,246 |...... 2,777,335,986
96. Plus Reinsurance Assumed. IR | 1 RO KRR | ) R
97  Totals (All Business).... ...53,121,748 |..... 1,555,016,498 [......covveeieeeen 0 o 0 e 1,608,138,246 |..... 2,777,335,986
98. Less Reinsurance Ceded...........ccoevvvvervreeerenneensfoveees XXKeoooon e 5,880,400 |........... 5,182,076 |.cveveeeieenns 0 o [ 11,062,476 |..covveeiieiiccns
99. Totals (All Business) less Reinsurance Ceded XXX 47,241,348 1,549,834, 422 1,597,075,770 2,777,335,986
DETAILS OF WRITE-INS
58001. MEX Mexico ......
58002. ZZZ Other Alien ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 12,964 480 0 0 13,444 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c.ccoceveeerieereeeiins eriens 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER) 31-1334221
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER) 99937  31-1191427
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER) 74780  86-0214103
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER) 75264  16-0958252
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER) 70939  13-2611847
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER) 43-2081325
SUBSIDIARY - WESTERN & SOUTHERN INVESTMENT HOLDINGS, LLC, OH (NON-INSURER) 06-1804434
SUBSIDIARY - EAGLE REALTY GROUP, LLC, OH (NON-INSURER) 31-1018957
SUBSIDIARY - FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER) 31-1301863

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance 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) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group ........ccccoeeenn [ueeen 00000 .... |88-3192792 .. 2378 Park Holdings, LLC ..cooovcvveenieeiiiene LOH] e NIA....... WS Real Estate Holdings LLC ... . [Ounership.. ..94.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn |euee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvvvmeeiiieieiieeieeieieeeeees . Ownership.. ..1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ounership.. .4.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oovvviviiiiiiiianens . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiieiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvriiennes . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMALL NEA e | e Ownership . | Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvvriiiiiiiiiieeiieeieieeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd OH....of oeens NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . T NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ LT NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC ..........vvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoevenr funeee 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvveiveeninenne WS CEH LLC e Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccuveen |eeee 99937 ....|31-1191427 .. Columbus Life Insurance Co ......eeevveeeeeeeeenne | oo OHeeeis ] eeeeee PR [ oo OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC ... . |NP Cranberry Hotel Holdings, LLC .. . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. . . | Western-Southern Life Assurance Co . | Ownership.. .. |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-2681473 .. Day Hill Road Land LLC .....ccovveeeeeeeeeeieeeennn . WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee enis
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. OH.....foeees NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC ........cccevveeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvvvees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ 00| e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoooiiiiiinnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccccennn |.ee 00000 ....|46-1383159 .. Emerging Markets LLC .....ccccooiiiiiiiniinnnnnses The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....[Western & Southern Mutual Holding Co .
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..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|46-1383159 .. Emerging Markets LLC .....ccooeennnnnniiiiiinnnnne Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ...........cccccce. [ueeee 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ..........cceeeeees funnee 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Integrity Life Insurance Co .........cceenne. Ownership . |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..| Western-Southern Group ..........ccceeees [unnee 00000 ... |87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|47-5482199 .. Fabric Technologies, INC. ..coovvvvvveiiiiieennnns . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [ s 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Ownership.. ..37.050 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Integrity Life Insurance Co ... .... | Ownership.. .. 4.160 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeens [nnn 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance Co .........ccuvunee. Ownership.. ..20.050 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [ s 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........... [ .. OHecoos] e e NTAL s [ oo Ownership.. ..18.600 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nns 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . Western & Southern Financial Group, Inc. . |Ownership.. ..25.840 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestlc Fund LP
..|Western-Southern Group ........ccceeeeeees [onns 00000 ... |47-3243974 .. | ioiiiiiiiiiis | ereeiiiiiiiiien | eeeeeeeeeeeee e eieeien | s Western & Southern Financial Group, Inc. . |OWNership.........cccueeeueueeeuennnnnnnnns ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestic Fund
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP LP e OWnership....oooeeeeeeeeeeeeeeeeeee e 99.470 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .| Integrity Life Insurance Co ... Ownership.. . | Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC . [National Integrity Life Insurance Co .. | Ownership.. . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .......ooo. [ OHuis ] e e e NTA L oo Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Western-Southern Life Assurance Co Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC 1 ... o OHeeeis] ceeec e NTA e e OWNErship..cooeeeeeeeeeeeeeeee e ..21.900 ....|Western & Southern Mutual Holding Co . |....NO......
Western & Southern Investment Holdings LLC
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..OH....]eooeee NIA o [ oo Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|52-2206041 .. Fort Washington PE Invest Il LP ................ Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|52-2206041 .. Fort Washington PE Invest 11 LP ... [ o OHe ] et e N e Ownership.. .. 7.630 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ..ooooveeeeeees [ OHeis ] et e N e Ownership.. ..45.280 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....| 16-1648796 .. Fort Washington PE Invest Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....| 16-1648796 .. Fort Washington PE Invest Ownership.. ..35.410 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|81-1722824 .. Fort Washington PE Invest FWPEI 1X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [onnn 00000 ....|81-1722824 .. Fort Washington PE Invest . | Ownership.. ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI 1X GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC . Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..[Western-Southern Group .........coeeeeeee. [.nnns 00000 .... | 811710716 .. | ..ocoovvvvrens | eevririiiinnnnns Fort Washington PE Invest IX-LP ... [ OHo ] NTA e e Ownership.. ..2.160 .... [Western & Southern Mutual Holding Co . |....NO......
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..|Western-Southern Group ...
..|Western-Southern Group .

..|Western-Southern Group .

cel

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3834210 .| .ievevvvviiens | eereeeeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|87-3834210 .| .ievvvvvviiees | eeeeeeeiiiiiiien | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..25.300 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee ins

..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3815473 .. Fort Washington PE Invest SM II-B-LP ......... LOH ] NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..98.130 ....|Western & Southern Mutual Holding Co .
..... 00000 .... [87-3815473 .. . |Fort Washington PE Invest SM I1-B-LP .. .. OH.....]......NIA....... [FWPEI X GP, Ounership ..0.500 .... [Western & Southern Mutual Holding Co .
..... 00000 ....|87-3835610 .. Fort Washington PE Invest SM II-K . |FWPEI X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... FWPEI V GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... e OHe] e NIA....... Ownership ..41.900 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee inn
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ... LOH ] NIA....... FWPEI VI GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NIA....... Ownership ..24.820 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee nis
..| Western-Southern Group ........ccccoveern [uneee 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP LOHe] e NIA....... FWPEI VI GP, LLC Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP ............... L OH] e NIA....... Ownership ..27.990 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee oin
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP ........... LOH ] NIA....... FWPEI VIII GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis

The Western and Southern Life Insurance Co

..... 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP . Ownership.. ..99.490 ....|Western & Southern Mutual Holding Co .

..| Western-Southern Group ........ccccoveern [unees 00000 .... |35-2485044 .. Fort Washington PE Invest VIII-LP ... FWPEI VIT1 GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nns 00000 .... | 35-2485044 .. Fort Washington PE Invest VIII-LP .............. L OH] e NEA e | e OWNErship..coeeeeeeeeeeeeee e ..24.680 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee een
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeieeieeeeeie e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
...|Western-Southern Group .........ccoeeeeees [onnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NIA....... FWPEL X GP, LLC oo OWNErship..cooeeeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccee ein
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NIA....... OWNErship..cooeeeeeeeeeeeeeeee e .. 4.660 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee een
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP ... Ownership ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .. |FWPEI X GP, LLC Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K . . |FWPEI X GP, LLC .. Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP .... FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. e OH ] N e Ownership .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|83-1036934 .. Fort Washington PE Invest X-S ................... . FWPEI X GP, LLC Ownership . | Western & Southern Mutual Holding Co .

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

..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [26-3806629 ..

Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ...
Fort Washington PE Investors V-VC, L.P. . .. |FWPEI V GP, LLC
Fort Washington PE Opp Fund II, L.P. ......... LOH ] NIA....... Fort Washington PE Invest VLP ...
Fort Washington PE Opp Fund II, L.P. .. L OH] e NIA....... Fort Washington PE Invest VI LP
Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP .

. |Fort Washington PE Invest V LP
FIPEI V GP, LLC

. | Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership
. | Ownership..

..|Western-Southern Group ........ccceeeeeees [onnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund I1, FWPEO 11 GP, LLC Ownership . | Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [onnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund Il, L.P. ......... L OH] e NEA e | e Ownership ..9.940 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee ein
..|Western-Southern Group ........ccoeeveeers [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP ............ Ownership .. 3.750 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ L OH] s NIA....... Fort Washington PE Invest VIII LP .. . | Ownership .. 3.180 .... |Western & Southern Mutual Holding Co . |....NO.....|eceee nin
..|Western-Southern Group .........cceeeeeee. fonnis 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L O NIA....... FWPEO 111 GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....]eeee ..on.
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..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group

€cl

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
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Exchange Domi- ship Management, ship Filing
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The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|90-0989164 .. | ..ceeevvvreees | eermrrmirrininnn | e Fort Washington PE Opp Fund I11, L.P. ........ L OH] e NEA e | e OWNErship..ccoeeeeeeeeeeeeeeee e ..2.160 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee oein
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 .... | 371736757 .| teeeeeeeeeeees | eeveeeeieiiiiien | i Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NEA e | e Ownership ..84.030 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..| Western-Southern Group ...........cccccce. [ueeee 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. ......... LOH] NIA....... FWPEO IV GP, LLC .. . | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... LOH ] NIA....... FWPEO 1V GP, LLC .. .. | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. Ownership.. ..99.400 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. FWPEO 1V GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..... 00000 .... [87-2353885 ..
..... 00000 .... [47-1922641 ..
..... 00000 .... [81-1698272 ..
..... 00000 .... [87-1225842 ..
..... 00000 .... [87-3616440 ..
..... 00000 .... [20-4844372 ..
..... 00000 .... [26-1073669 ..
..... 00000 .... [27-1321253 ..
..... 00000 .... [46-3584733 ..
..... 00000 .... [83-0980611 ..
..... 00000 .... [87-3656912 ..
..... 00000 .... [26-3806561 ..
..... 00000 .... [46-2895522 ..

Fourth and Pike Apartments, LLC WS Real Estate Holdings LLC ... Ownership..
Frontage Lodge Investor Holdings, LLC . . .. |WS Real Estate Holdings LLC ... . | Ownership..
FWPEL I1X GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI Mauna Kea GP, LLC .... Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI SM |1 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI VI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI VII GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO I GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO 111 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..

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

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|85-1463366 .. FWPED 1V GP, LLC .ooeeeeeeeeieiiieeeeeeeeees . Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...ccceeiiiniiniinnnee L OH] e NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [ i 70939 ....| 13-2611847 .. Gerber Life Insurance Company Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|82-2495007 .. Grand Dunes Senior Holdings, LLC . .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [ i 00000 .... | 88-3437673. Hampton Roads 0z Fund ............. . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|88-4269012 .. Henley Residences Holdings, LLC .. WS Real Estate Holdings LLC ... Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........cceeeeeees [ oenns 00000 ....|92-1556010 .. Hunters Creek JV, LLC WS Real Estate Holdings LLC Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|31-1328371 .. IFS Financial Services, Inc . Western-Southern Life Assurance Co .. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnnn 74780 ....|86-0214103 .. Integrity Life Insurance Co ........ccceeeunnnnnn L OH] N Y Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 .... | 34-1826874 .. IR Mall Associates LTD ...ccoeeeeeeeieeiiiiieiienns LRl NEA e | e Ownership ..49.500 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........ccoeeeeees [oenns 00000 .... | 85-3569568 .. Jomax Holdings, LLC .......eeveeemeiiiiiiiiiiiiiines LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|83-1797000 .. Keller Hicks Inv. Holdings, LLC ................ LT NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|87-2435757 .. Kemah Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|31-1705445 .. LaFrontera Holdings, LLC ... . |WS Real Estate Holdings LLC Ownership.. .74.250 ....|Western & Southern Mutual Holding Co .

..... 00000 .... |83-3004899 ..
..... 00000 .... [35-2123483 ..

N NIA....... WSLR Holdings LLC
LOH ] NIA....... The Lafayette Life Insurance Co ...

Lennox Zionsville Inv. Holdings,LLC
LLIA, INC. v,

Ownership..
Ownership..

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

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC . JUR IR = IS RO NIA....... WS Real Estate Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|47-2577517 .. Lytle Park Inn, LLC .ooovvriiiiiiiiiiiiiiiiiieeeeees . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-3966673 .. Main Hospitality Holdings .... . . .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeveeers [nnn 00000 ....|83-4499681 ..| .. .. |Manchester Semmes 0Z Fund 11, LLC .............. AL NIA....... WS Real Estate Holdings LLC ... . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [onnn 00000 ....|83-4582162 .. | ..eeeveeveeies | eererreririiinen | e Manchester Semmes 0z Fund, LLC .................. VAL NIA....... WSLR Holdings LLC ...ccovveveiriiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeee e ..98.000 ....|Western & Southern Mutual Holding Co .

Mauna Kea Taft-Hartley Partners (ERISA),

..| Western-Southern Group .........ccceeeens [oeeen 00000 ... [87-1271007 .| .coeevvvereee | cvveeiiveeiiies [ eviiiiiiieiie e LP i SOHL NIA....... FUWPE| Mauna Kea GP, LLC ........ccoueernennns Ownership....coeeeiiueeeiieeeiieecie .. 0.500 ... |Western & Southern Mutual Holding Co . |...NO......]..c.. .....




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

Vel

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
(U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Western-Southern Group Nashville Hotel JV LLC .ooooeeeeeeeieiiiiiieeieenns LN WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group National Integrity Life Insurance Co .......... LNYL Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group North Pittsburg Hotel LLC PA.....[...... NIA....... WSALD NPH LLC Ownership.. ..37.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group NP Cranberry Hotel Holdings, LLC .... PA.....f..ccct NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group OTR Housing Associates LP .........ccceeeeveeeenes L OH] e NIA....... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group Patterson at First Investor Holdings, LLC ... |..OH.....]...... NIA....... Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group Piney Plains Holdings, LLC NC.....f...... NIA....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group Pleasanton Hotel Investor Holdings,LLC .. CA....f.ons NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund I, LP |..NY.....|...... NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ o SCe] e NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
The Western and Southern Life Insurance Co
...| Western-Southern Group ...........ccccces [uuees 00000 ....|34-1998937 .. Queen City Square LLC L OHL] NIA....... Ownership.. ..99.750 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC . W NC ] NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeees Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee oenn
The Western and Southern Life Insurance Co
..|Western-Southern Group Randolph Tower Affordable Inv Fund LLC ....... | E I NIA....... Ownership ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group RealTerm Logistics Fund IV, LP .....ccceeeennnns . Ownership.. ..2.900 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group Revel Investor Holdings, LLC ..................... . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group River Hollow Investor Holdings, LLC ... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Seventh & Culvert Garage LLC ... .. |WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Sixth and Saratoga NW, LLC ... .. |WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Stout Metro Housing Holdings LLC . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group Summerbrooke Holdings LLC .......ccccccounnnnnee WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group Sundance Lafrontera Holdings LLC .... Ownership.. ..62.720 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group TA Dakota Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group TA Four Lakes Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . TA Loretto Land Partners, LLC .. .. |WS Real Estate Holdings LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . TA Sawmi |l Land Partners, LLC . . |WS Real Estate Holdings LLC Ownership.. .62.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group Tamiami Senior Inv. Holdings,LLC . WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group The Cincinnati Equity Fund [I1, LLC ......... Ownership.. .. 9.580 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group . The Lafayette Life Insurance Co Western & Southern Financial Group, Inc. . |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group The Western and Southern Life Insurance Co .. |.. Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group Three Choopt AA Inv. Holdings, LLC . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group Timacuan Apt. Holdings,LLC WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group Touchstone Advisors, INC. ....ccceevevieiiiinnennns . .| IFS Financial Services, Inc. .......cceeeee. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Touchstone Securities, Inc. . IFS Financial Services, Inc. Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group Town Madison Holdings, LLC .....ccoeeeeeeeeeennns WS Real Estate Holdings LLC ... .... | Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group Tri-State Fund 11 Growth LP ........ccceeeeeennns e O] e N A e Ownership.. ..29.840 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Tri-State Fund Il Growth LP . .| Tri-State Ventures I, LLC . . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group Tri-State Growth Captial Fund LP .........ooees | oo OHeuis ] e d e NTAL s oo Ownership.. ..12.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . Tri-State Growth Captial Fund LP .| Tri-State Ventures, LLC ..... veveeeeee. | Ownership.. . 0.630 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group . Tri-State Ventures II, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..[Western-Southern Group Tri-State Ventures, LLC .... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|[Western & Southern Mutual Holding Co .
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance 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) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|92-1339411 .| tooiiiiiiiiiis | i | e TruAmerica Workforce Housing Fund I1-A, LP . |..FL.....]...... NIA....... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 6.300 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... . Ownership ..11.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |euee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... .| Integrity Life Insurance Co . .. | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .... National Integrity Life Insurance Co ....... Ownership ..14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... The Lafayette Life Insurance Co . | Ownership ..29.630 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC . . | Western-Southern Life Assurance Co . .. | Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|36-4107014 .. Vinings Trace WS Real Estate Holdings LLC ..........ccceeeees Ownership ..99.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|82-1665321 .. W Apt. Investor Holdings, LLC .... WS Real Estate Holdings LLC ..........cceeeeees Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 .... | 31-0846576 .. V&S Brokerage Services, Inc. ....... .| Western-Southern Life Assurance Co . . | Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... .| Western-Southern Life Assurance Co .......... |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC ................ WSLR Holdings LLC ...ccevveeeriiiiiiiiiiiiiiineees OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. | .. OH.....] e e NIA oo [ ooeeeee Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co ... Western & Southern Mutual Holding Co Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuunn |eeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co .. L OHe] e RE........ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-2820067 .. WS CEH LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC .. LOH ] NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
0836 ...|Western-Southern Group ........ccccoeeenn [ueeen 00000 ... |33-1058916 .. WSALD NPH LLC LPAL] NIA....... WS Real Estate Holdings LLC . Ounership ..50.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-0360272 .. WSL Partners LP ..ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-0360272 .. | ..eeeevevvvees | eereeeeeeiiiiien | e WSL Partners LP ..oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LOH ] NEA e | e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee ..95.500 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

9 2 6 2 2 2 0 2 3 4 9§ 0 0

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

9 2 6 2 2 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

9 2 6 2 2 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 2 6 2 2 2 0 2 3 4 4 1 0 01
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

9 2 6 2 2 2 0 2 3 4 4 8 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

9 2 6 2 2 2 0 2 3 4 4 9 0 0 0 0 1

o
—

0 1
0 1
0 1
0 1

14



STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

OVERFLOW PAGE FOR WRITE-INS

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......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 3,760,559,228 |........... 2,782,941,629

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 178,659,332 |............ 1,198,345,442
2.2 Additional investment made after CQUISITION ...............cccoueueuiiereeieeeeeetet st e st teseeen s st s sttt essesesesssseesesesennanessssssanss |reeeeeessesnnens 56,335,222 |................ 118,380,475

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

4. Accrual of discount ............ccccoeeiiinnnn.

5. Unrealized valuation increase (decrease) ..

6. Total gain (I0SS) ON GISPOSAIS ......c.cvvuiuieiereiiiiieeietete ittt ettt ettt s s s s s et et s s s ses et et ssssnses et e s ssssnsesesesessssnsnsesesnas [oesesseesanacacaeenes (200,832) |- (53,898)

7.  Deduct amounts reCeiVed ON AISPOSAIS ...........cccoviveueveueeeeeeeeeeeeeeteeee e eee e te et e e e ee s seseseesase s sssssesessesanssessessssseasanannanns |oeeeeeeeeneaenens 18,782,626 |................ 339,534,654

8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........cooveveueuruiiiriririeieeeeeeeeeees [oeeeee e 117,216

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ............c.ccooviiiiniiiiiiennee
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 3,976,873,273 |........... 3,760,559,228
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) .

14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 3,976,873,273 3,760,559,228
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueuceiieieeeteteieeeeee et s et s s seseseseseananas [ereeenenenenas 468,656,612 |............... 433,042,698
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e et b e e e b e e eseeeaeeeaeenneenneenneennean
2.2 Additional investment made after acquisition .

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

4. Accrual of discount

5. Unrealized valuation increase (decrease) ..

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

7. Deduct amounts received on disposals .....

8. Deduct amortization of premium and depreciation ..

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

10. Deduct current year's other than temporary impairment rECOGNIZEA .............cccvoviuiueuiuiuiieeeeeeeieietetceee et seseses s seaees [reeeeee e [V 782,597
11. Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10) .........cocevemruieireiereeereieeeeeeeeeeieienes [eoeeeeeeenenns 482,441,629 |.............. 468,656,612
12.  Deduct total NONAAMIEA GMOUNES ..........c.c.cveviueiieieieiieteteteeeeeee ettt ettt ae s s s st es et esese s s s s esesesessssasassseseseseanas [eoesesenenanenenas 5,000,000 |..cocovvrnnnen 5,000,000
13. Statement value at end of current period (Line 11 minus Line 12) 477,441,629 463,656,612
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 18,925,651,898 |.......... 15,239,486 ,864

2. Cost 0f bonds and STOCKS @OGUITEM .........covviveeeeeeeeceeeeie ettt s e st ea e e e s s s sasses et et essanasnanasssessenes [eoeseneenes 1,929,542,995 |............ 7,162,092,552

3. Accrual of discount ... 17,406,927 |......cone. 32,369,281

4. Unrealized valuation iNCrEASE (AECTEASE) ............ceuivriieirereiiiiiiscsesesessssesese s st s essese s st sssseseseses st sssesese st s snsesesesassssnsssesesessssnns [eessacecessananas 21,879,138 |................ (77,813,067)

5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (2,193,912) e (5,302, 146)

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueiiiieieeeeeeeeee e eeeeee e e s ssesesesesessasananans oeeseeseneenaas 827,446,352 |............ 3,322,961,059

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 26,399,026 |................. 92,377,985

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

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........cvrieiriririeueieiiriit sttt ssesenes[oeseeseeeeeeseeaeieeeeneeeeeeas [0 12,962,852
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ......................................... 3,120,310
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........ccevereeeereririreeeeeeerenesienens |oeeenene. 20,038,464,988 | 18,925,651,898
12.  Deduct total NONAAMItEEA BMOUNES .......c.cuiviiieiieieieieiiceiet ettt ene s nsenesesenennn [ronnennnnnnanss@ 195002, 119 [ooririciiiina 207,116,402
13. Statement value at end of current period (Line 11 minus Line 12) 19,825,082,815 18,718,535,496
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 10,126,152,608 |............ 1,437,647,385 |......c..cc. 714,874,190 |.ocooieeee 29,688,828 |.......... 10,878,614,831 ..o [ e 10,126, 152,608
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 6,059,432,315 |........... 4,168,927,600 |............ 4,337,009,134 |...cocvennene (10,952, 776))............ 5,880,398,005 |.....cooevrireirieiricirienn [ [ 6,059,432,315
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 1,504,399,591 |............... 77,641,222 | 17,740,699 |............... (68,618,726)|............ 1,495,681,388 |......coeerecerrriecnenines [ e 1,504,399,591
L Y (@2 - LR PS O SOSUTRRPPRRSSTRTTY NSRRI 508,555,163 |.......cccence. 94,691,679 | 24,307,425 |...cccoveene. 29,822,938 |................ 608,762,355 |....oeeeeereiririiicieiininies [ o 508,555, 163
5. NAIC B () ittt ettt b et be s [rr e 98,520,999 |....ccvvnne. 51,544 471 |...covvin 9,646,951 |..ccvrenee 10,645,182 |................ 151,063,707 [.oeeceeeeeeeeccerinees e [ 98,520,999
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 812,337 0 98,701 625,922 1,339,558 812,337
7. Total Bonds 18,297,873,013 5,830,452,357 5,103,677,100 (8,788,632) 19,015,859,638 0 0 18,297,873,013
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 1 U PP ST 0
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 26,221,436 |..covvreecciccinne [V P [V 1172 FOR 1,864,706 |......coe.c. 27,876,040 |..oovieiecicrirniieens e o 26,221,436
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 1 U PP ST 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 e [ [ e 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 [V O 195,169 | 195,169 |...eiececeeeeeccirriririies oo seeeeeene [ 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0
14, Total Preferred StOCK ..o 26,221,436 0 210,102 2,059,875 28,071,209 0 0 26,221,436
15. Total Bonds and Preferred Stock 18,324,094,449 5,830,452, 357 5,103,887,202 (6,728,757) 19,043,930,847 0 0 18,324,094,449
(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:
NAIC1T $ .o 15,000,000 ; NAIC2 $ oo 138,817,738 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 15,000,000 XXX 15,000,000 189,917 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 28,749,998 |......ccccueene 25,235,298
2. Cost of Short-term iNVESIMENTS ACGUIFEA ............coiiiieieeeieececeecee ettt ettt e et s s ese s s s st esesesessansssesesesesesssnas [eeesssseseseneaenens 649,915 ..o 53,448,368
3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [0 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 14,399,913 | 49,933,668
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 15,000,000 |...cevoeneneee 28,749,998
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 15,000,000 28,749,998
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEA) ........cceviverirereieiriesisesesessssssesesesessssssssesesessssssssesessssssssesesesasssssssesassssns | testsssesesssnensssenes (39,842)
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiii ettt et s et e s e s et e st et e st e st e st e e et et et et et eeene Sibesbeassassassaresreaeeseearnanis
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.curvrueuereriisraesetesetessesesesessssssssesesessssseseses s sss s s eses et s s s ses e st asssseses st sassesese s s s s ses et e s s sansesesesenns ebesstssietesasnsnes 234,120
S EST Y e N e [0 B To WIS 4 =T (PP PP
Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiiieiteteieiiiseie sttt es sttt et e et ese st et sesessbebe st se et et e b s s se e s e b e b s s seses e s e bbb s ses e b e b s es s et et et s s snsnsebesasas Heeatstsseetesesnenes (294,033)
Considerations received/(Paid) ON tEIMINALIONS .............cceeiiiiuiueieieiieetete et esese sttt s s ses s et s s s s esese st sssseses et s s s ses et et sssansesesesssssnsesesesssnns | tbebesisnttsseetena (294,033)
440 17251 o PP PP PP PTTOY

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............coiiiiiiiiiiiii ettt bbbttt bbbt b bbbt aben eatesseasestesresresaearesreare e
Book/Adjusted Carrying Value at End of Current Period (LINEs 14+2+3+4+5-8+T+8+9) .......ccceuiiuiuiieiiieeieeeieiieeieie ettt ese s sesesesenns ebessestsseesesasnenes 194,278

DedUCt NONAAMILIEA @SSELS ......cueiiiiitiiii bbbttt a et e et h et e bt oo b e e b e e bt e b e ea b e e as e eh b o4 b e oAb e e b e e bt e bt et e e et e eb e e s bt e nbeesbeeabeeabe eeabeeareeateenteareaeeaeearees

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeiieeie ettt ettt et eeae e e st e sa e e st e st e s e eneeeseeeaeeeseeeseeaseenseans Saeessseesseassesseeaaesaaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PrIOT YEAI .....coiuiiitieiieii ettt sttt res eesbeeibe s ibe s b e s s e s e s sbeess eessesssessaessreesaessressbesareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........ccccoeiiiiiiiiiis i
o S T=Yor fo o g TR OFo (070 T B T o4 To T = PN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEar ............o... g ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENTS .......tiiiiiiiiiii ittt reen e eseesae s s e e s b e e sh e e s b e e s b e st e ae £ebeeabesaessaesshesshe e sh e e sbeesbe Sesneesaeeaesaesaaeasaesaaesanens
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiii

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiieeite ettt ettt e e e sheesbeesseatesasssassaessaessreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieitiete et res cheeaiee s e s e s e b e s b s b sae s heebeaassassaassressaessaeesres

10y o) =TI (T Lo o o QUL I = SR TN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT VAT ........coiuiiiuiiitiiie ettt ettt ettt ettt ae e he e bt e sb e e bt e bt ea bt ea bt ea et eh et Sh e e eheeeb e e b e e abeeabeembeen Semeeaaeesaesaaesaaeeaaeesaesnnans
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiiie ettt et e et e st e st es Semeeaeeae s s e s e e saaesaaeeneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt e e e st e e st e e st e e b e e naeens Sheesaaeesteaseesaeesaeesaeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ..ottt ees et ees et ees et es et es s ees et ees e ss b s e e s et e s s e s s es e e e s s e st enseseesesees e en s ensceens ..194,273
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeeiiiiiiiiiiiiiiiiiiiies e 0
Total (LINE 1 PIUS LINE 2) ..ttt ettt a et a e e e b e e st e e st e eaeeeaeenseenneebeenneanneenneennesnnennnenneenneennesnee i
Part D, SECHON 1, COIUMN B ......ouiuiuiteiiieieictctetetet s eeeeeeee e eseseseeeeesessseseseeescseseeeeee e s seseeesas e e sesesee e e eseseseseees s snsesesesesasananaasess febssssasessesisnsas 194,273
Part D, SECHON 1, COIUMN 7 ...ttt ee et se e e eseeeeee e esesesesee s e seseeeees a2 e aeaesee a2 e e seseseeee e nseseseees e nseaesesesasmansnsess | febtassasessesesasasasereenanas 0
Total (Line 3 Minus LiN€ 4 MINUS LINE 5) ......oiuiiiiiiiiii ittt sttt sn e e e e e neenies s
Fair Value Check
Part A, SECHON 1, COIUMN 16 .....uiuiieiiieeieieeteteeteeeeteescteese e ese e es et ees e es e ees et eeseseeseeeeseeseseeeasesess e e e s e e e seeess e e s e e s s ea s ea s eaessnaesse febsiesstesnsiesneas 194,273
Part B, SeCtion 1, COIUMN T3 ... ..o e e e e E e h e s e e e e e e e e s e e s e e e e e e Rt e e e s e e s e e s e e s e e abesaees Shesbessessessessessessesseaseareas
Total (LINE 7 PIUS LINE B) ...ttt ettt a b e st e e b e e e e e s e e emeeeaeeeseesb e e s e e se e s e ennesnnesnnesnnennnenneenneenneenee s
Part D, SECHON 1, COIUMN O ...ttt eee et esetesee e e eseaesesesee e eseseeeeee e eseseeee e e e eseaeeee a2 e esesesesesnsanseseseses s nanansans oebsssasisecaeniennas 194,273
Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieteeeee et eeeeees e eseseeeeeeeeseseseseseeaeseseseseeee s eaeseseeese e e seseseeee e esesesesesssnseaesesesasnansnsess | febibassssessesssasassereananas 0
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt st st sttt s n s snesee e e e neenies s
Potential Exposure Check
Part A, SECHON 1, COIMN 27 ...ttt ree e see b es e es b es e ee e es e es e es b s b e8 b ee bbb e8 bbb b bt bbb bbb etbebnes | febsnbesantesneesraes 93,416
Part B, S€CioN 1, COIUMN 20 ........ocoiiiiiiiiiiii it b b bbb b e bbb bbbt aee eabeaeabeae et
Part D, SECHON 1, COIUMN 12 ...ttt s s s e s s s e e st e ettt ene bebanbesantesneesnees 93,416
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiee ettt nnenenens i
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueieieeeieteeeeeeeeee et eas sttt eseass s s s sesesssnnas [ereseeseeeeenens 520,047,114 |..cocoeeee 295,943,807
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 4,649,485,929 |.......... 20,275,376,001
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiueieieeeeeeeeeiee ettt etee ettt e s s s sttt eseae s sas s sesesesesessssasssesesesesessssasssesesesesnsnas |oeeessesesesenenens 1,038,598 | 29,996
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 5,023,949,078 |.......... 20,051,302,690
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 146,622,563 |............... 520,047,114
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 146,622,563 520,047,114
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1



[AVE|

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

000325512 ... SUMMERVILLE
000325684 ... WINSTON SALEM ..
000326479 ... SICKLERVILLE ...
000326634 ... SPARTANBURG

. 02/28/2023 ..
.01/31/2023 ..
.01/31/2023 ..
. 02/28/2023 ..

... 292,000
... 276,061
... 362,128
.. 116,047

000326776 SPRINGDALE 02/28/2023 210,433
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 1,256,659
1262 PITTSBURGH . 02/03/2022 .. .. 34,320,000
WEST PALM BEACH .. .03/01/2022 .. . . 109,492,700
BLOOMINGDALE . . 03/02/2022 .. ... 12,649,167 |.. .. 64,714,800
. 03/21/2022 .. ... 16,383,377 .. .. 53,778,480
BROOMFIELD ... . 07/26/2022 .. ..3,179,238 |.. .. 22,268,160
SAVANNAH ... . 03/31/2022 .. 5,750,449 |.. 42,099,550
NORTH VENICE . .01/09/2023 .. . 441,392 .. .. 59,200,000
OVERLAND PARK .01/26/2023 .. .. 59,750,000 ...0 . 112,000,000
COLUMBUS . . 03/30/2023 .. 38,000,000 |... .. 60,300,000
SIMPSONVILLE ... ieeteee e e e eenn e e e e een s e e e eennsn e e e eennna s e e eernn e s s eennnnnneeeeennnnnaeaeees 03/31/2023 44,200,000 64,600,000
0599999. Mortgages in good standing - Commercial mortgages-all other 178,050,000 56,335,222 622,773,690
0899999. Total Mortgages in good standing 178,055,924 56,335,222 624,030,349
1699999. Total - Restructured Mortgages 0 0 0
000325339 . DANIELSON .01/31/2023 .. ...0].. .. 320,000
000325354 . MASON CITY ... . 02/28/2023 .. .0 130,739
000325395 . WINSTON SALEM . 02/28/2023 .. .0 216,362
0003253% ... NEW BRITAIN .01/01/2023 .. ...0].. ... 217,720
000325400 ... FAYETTEVILLE ... .01/01/2023 .. ...0].. ... 224,668
000325425 ... .01/31/2023 .. ...0].. ... 189,028
000325477 ... .01/31/2023 .. ..0].. ... 235,660
000325591 ... WILLTAMSON ... .01/31/2023 .. ...0].. ... 159,900
000325665 ... BELLEVILLE ... . 02/28/2023 .. ..0].. ... 250,796
000325697 .... .01/31/2023 .. ...0].. ... 150,578
000325702 .... COLUMBIA ... .01/31/2023 .. ..0].. .. 340,000
000325713 . BAY SHORE .01/01/2023 .. .0 426,000
000325813 . WICHITA . .01/01/2023 .. .0 245,000
000325863 . BLOSSOM . . 02/28/2023 .. .0 ..90,626
000325890 ... ALVARADO ... .01/01/2023 .. ..0].. ... 211,761
000325893 ... WEATHERFORD .. .01/31/2023 .. ...0].. ... 303,423
000325916 .... .01/01/2023 .. ..0].. ... 164,008
000325923 ... HYATTSVILLE .. .01/31/2023 .. ...0].. ... 105,000
000325941 ... PHILADELPHIA . .01/01/2023 .. ..0].. .. 198,000
...0]..
..0]..
...0]..
.0
.0
.0
.0
.0
...0]..
...0]..
...0]..

000325950 ... CORNING ... .01/01/2023 ..
000325969 ... BALTIMORE . .01/31/2023 ..
000325992 ... TENAHA ... . 02/28/2023 ..
000326071 . NEOSHO ... .01/01/2023 ..
000326208 . KANSAS CITY .01/01/2023 ..
000326224 . APOPKA ..... .01/01/2023 ..
000326263 . EAGLE RIVER .01/01/2023 ..
000326403 . OAK PARK ... .01/01/2023 .. 283,328
000326410 ... KNOXVILLE . .01/01/2023 .. ... 240,657
000326430 ... ROCKAWAY BEACH . .01/31/2023 .. ... 546,700
000326624 .... FORT WORTH .01/01/2023 .. ... 435,202
000326734 CORDOVA et eeeetn et eeieese e s e e e nen e s eeeere e e eennrn s eernnn et e eernnn e eeernnnnaeeeernes 02/28/2023 [0 PP PPPPTRN 408,078
1899999. Mortgages with overdue interest over 90 days-Residential mortgages-insured or guaranteed 0 7,517,360
000325605 ... SAINT AUGUSTINE .. . 02/28/2023 .. ...0].. ....259,955
000326652 ... SMITHFIELD . 02/28/2023 .. ...0].. .. 277,000
1999999. Mortgages with overdue interest over 90 days-Residential mortgages-all other 0 536,955
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
2499999. Total - Mortgages with overdue interest over 90 days 391,433 0 8,054,315
000325447 ... JAVAICA .... .01/31/2023 .. .4.951 |. ..0].. .. 630,000
000325466 . DALZELL .... . 02/28/2023 .. .0 205,695
000325512 ... SUMMERVILLE .. .01/01/2023 .. ..0].. ... 292,000
000325647 ... WHITESBORO ... .01/31/2023 .. ...0].. ... 112,000
000325895 ... .01/31/2023 .. ..0].. ... 185,000
000326025 ... .01/01/2023 .. ...0].. ... 649,812
000326134 .... . 02/28/2023 .. ..0].. ... 305,000
000326295 ... AVONDALE . 02/28/2023 .. ...0].. ... 447,955
000326307 ... PHENIX CITY .. . 02/28/2023 .. ..0].. ... 117,000
000326726 ... WHEATON ... . 02/28/2023 .. ...0].. .. 158,000
000326762 . ASHEBORO .01/31/2023 .. .0 136,736
000326822 .. ELKHART . .01/01/2023 .. .. ...0].. ... 220,000
2699999 Mortgages in process of foreclosure Residential mortgages-insured or guaranteed 211,976 0 3,459,198
3299999. Total - Mortgages in the process of foreclosure 211,976 0 3,459,198
3399999 - Totals 178,659,332 56,335,222 635,543,862
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
LORTON ... 09/28/2009 ... foevevrreres oo foreieinn 8,056,693 |.... 0. 0. 0. 0. 645,536 |. .. 645,536 |... 0. .0
PUYALLUP .. .02/24/2012 .. . 11,829,915 |. 0 0 .0 0 .. 250,131 |. 0 0
SOUTH ATTLEBORO . .07/22/2013 .. . 40,804,882 |. 0 0 .0 0 0 0
LORTON ....... .09/18/2013 .. 5,760,748 |. 0 0 .0 0 0 0
ROSEVILLE ... 11/20/2014 e e 2,134,331 [ 0. 0. 0. 0 0. ...0
ROCKY RIVER ...eeeeeeeeeeeeemniieeeeemnnn Jeemmmneeeeeenes OHec e s e 02/10/2015 [ IO 24,000,000 |.... 0. 0. 0. 0. 0. ...0
CINCINNATL weeviiiiiineeceeiiineeecennnn Jevvnnnnneeeeenes O e s 10/02/2015 [ R 19,384,991 |.... 0. 0. 0. 0 ... 105,962 |... 0. ...0
CINCINNATL e eeeme e eeeeeies Jeemmmeeeeeeenes OHec e s et 10/02/2015 R IO 8,969,841 |.... 0. 0. 0. 0. . 61,477 ... 0. ...0
CINCINNATL weeviiiiiineeceeiiineeecennnn Jevvnnnnneeeeenes O e s 10/02/2015 [ R 37,273,968 |.... 0. 0. 0. 0 ... 252,29 |... 0. ...0
APEX ... 09/21/2017 [ IO 12,655,269 |.... 0. 0. 0. 0. e 12,761 | 0. ...0
BEL AIR 12/12/2017 [ R 46,491,701 |.... 0. 0. 0. 0 ... 223,451 |... 0. ...0
NEWPORT ... 12/19/2017 [ AU 8,832,747 |.... 0. 0. 0. 0. .. 105,593 |... 0. ...0
KENNESAW . .03/12/2018 .. . 11,102,978 |. 0 0 .0 0 0 0
KENNESAW . .08/12/2018 .. 7,622,283 |. 0 0 .0 0 0 0
KENNESAW . .03/12/2018 .. . 11,235,157 |. 0 0 .0 0 0 0
LONGMONT ..o eeemmeees Jeemmmeeeeeeenes 0 [ s e 04/19/2018 49,557,438 |.... 0. 0. 0. 0. 0. ...0
CINCINNATL weeiiviiieeecviiiineeeenines Jevnneneeeeeen O e s 06/01/2018 76,465,000 |.... 0. 0. 0. 0 0. ...0
CINCINNAT e eeeen e eeen Jeemmeeeeeene O e [t 06/01/2018 55,668,178 |.... 0. 0. 0. 0. .0 0. ...0
INDIANAPOLIS ovvveiiviniinivvcennineens feevvvnineeeeeen N e e 06/12/2018 ) 35,760,269 |.... 0. 0. 0. 0 158,915 |. ... 158,915 [... 0. ...0
..... 07/12/2018 35,194,391 [.... 0. 0. 0. 0. 154,070 |. ... 154,070 |... 0. ...0
..... 09/10/2018 ..32,248,984 |.... 0. 0. 0. 0 .. 146,967 |. .. 146,97 |... 0. ...0
..... 09/10/2018 . |---.ern..2,660,000 |.... 0. 0. 0. 0. 0. ...0
..... 09/18/2018 .....feeeeeeenees weeeeenens |eeee... 40,689,388 [U T | [O T 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
COLUMBUS 09/26/2018 55,404,569 |.... 0. 0. 0. 0 ... 255,964 |... 0. ...0
KATY ... 12/21/2018 52,084,026 |.... 0. 0. 0. 0. ... 341,978 |... 0. ...0
CEDAR PARK .. 04/01/2019 39,013,804 |.... 0. 0. 0. 0 .. 175,692 |... 0. ...0
SCOTTSDALE .. .05/14/2019 .. . 51,787,257 |. 0 0 .0 0 234,275 0 0
OKLAHOMA CITY . .07/30/2019 .. ..26,254,224 |. 0 0 .0 0 124,870 0 0
WASHINGTON .. 08/08/2019 .. . 26,845,814 |. 0 0 .0 0 117,021 0 0
LAND OLAKES ... 08/12/2019 43,632,408 |.... 0. 0. 0. 0 ... 202,873 |... 0. ...0
CINCINNATI .. 09/20/2019 25,900,326 |.... 0. 0. 0. 0. L1272 ... 0. ...0
WASHINGTON .. 09/26/2019 43,225,000 |.... 0. 0. 0. 0 0. ...0
CALIFORNIA .. 12/20/2019 19,678,844 |.... 0. 0. 0. 0. 0. ...0
WASHINGTON .. 02/14/2020 60,000,000 |.... 0. 0. 0. 0 . 0. ...0
MURFREESBORO .. 03/06/2020 24,656,848 |.... 0. 0. 0. 0. 116,542 |. ... 116,542 |... 0. ...0
E. WICHITA 04/16/2020 30,841,156 |.... 0. 0. 0. 0 165,915 |. .. 155,915 [... 0. ...0
INDIANAPOLIS .. 06/10/2020 60,500,000 |.... 0. 0. 0. 0. 0. ...0
FISHERS ... .06/15/2020 .. . 44,160,000 |. 0 0 .0 0 0 0
ORLANDO ... .08/27/2020 .. . 44,098,145 |. 0 0 .0 0 0 0
HUNTSVILLE .. .09/01/2020 .. . . 47,950,000 |. 0 0 .0 0 0 0
APACHE JUNTION 09/22/2020 [ IO 50,600,000 |.... 0. 0. 0. 0. 0. ...0
10/29/2020 [ R 45,500,000 |.... 0. 0. 0. 0 0. ...0
11/03/2020 [ IO 40,175,000 |.... 0. 0. 0. 0. 0. ...0
11/04/2020 [ R 35,750,000 |.... 0. 0. 0. 0 0. ...0
11/10/2020 [ IO 23,750,000 |.... 0. 0. 0. 0. 0. ...0
11/10/2020 JUR 2,000,000 |.... 0. 0. 0. 0 0. ...0
AUSTIN ... 11/10/2020 [ IO 15,750,000 |.... 0. 0. 0. 0. 0. ...0
FRANKL IN 12/17/2020 ) 25,000,000 |.... 0. 0. 0. 0 0. ...0
SOUTH PORTLAND .12/30/2020 .. . 29,800,000 |. 0 0 .0 0 0 0
BRANDENTON .. .12/30/2020 .. . 28,600,000 |. 0 0 .0 0 0 0
CHARLESTON .12/30/2020 .. . 27,000,000 |. 0 0 .0 0 0 0
FRISCO ... .01/25/2021 .. . 26,000,000 |. 0 0 .0 0 0 0
ELLETTSVILLE .04/15/2021 .. | . 34,000,000 |. 0 0 .0 0 0 0
CENTERVILLE ... 03/29/2021 [ R 42,230,000 |.... 0. 0. 0. 0 0. ...0
CLARKSVILLES .. 04/13/2021 [ IO 31,000,000 |.... 0. 0. 0. 0. 0. ...0
MARYVILLE .evvviiiiiiiiniiiiiiiinnneeens Jevnneneeeevens Neccnis oo e [ 06/17/2021 [ R 41,451,000 |.... 0. 0. 0. 0 0. ...0
AUGUSTA 06/24/2021 [ IO 34,450,000 |.... 0. 0. 0. 0. 0. ...0
APEX ... 07/15/2021 [l R 3,908,655 |.... 0. 0. 0. 0 L 17,703 . 0. ...0
STERLING . 07/21/2021 40,996,899 |.... 0. 0. 0. 0. .. 194,009 |... 0. ...0
TAMPA .. .07/20/2021 .. . 72,800,000 |. 0 0 .0 0 0 0 0
MINNEOLA . .09/22/2021 .. . 52,750,000 |. 0 0 .0 0 .0 0 0
HOUSTON .09/20/2021 .. . 57,613,000 |. 0 0 .0 0 .0 0 0
HOUSTON .09/20/2021 .. . 62,987,000 |. 0 0 .0 0 0 0 0
DENVER ... 11/08/2021 .. . 52,000,000 |. 0 0 .0 0 0 0 0
WEST CHESTER ...eeeeeeeeeeeemnineeeeennn Jeemmmeeeeeeene PAec e et 11/23/2021 46,080,000 |.... 0. 0. 0. 0. 0. ...0
RALEIGH ..ovvvviiiiiiiiiiiiecccciiineeeeens v N [ e s 11/23/2021 38,000,000 |.... 0. 0. 0. 0 0. ...0
MILLBROOK -.eeveeeeeeeeememneeeeemmnnnnnes Jeemmmneeeeemnees Al o s s 10/29/2021 30,200,000 |.... 0. 0. 0. 0. 0. ...0
10411 = ) R b SR ISR UUOR R 12/14/2021 37,500,000 |.... 0. 0. 0. 0 0. ...0
RAYMORE ....eeeeeeeeeeeemeneeeeeemeneeeee Jeemmmneeeeeene MO e s et 12/14/2021 44,000,000 |.... 0. 0. 0. 0. 0. ...0
LITHIA SPRINGS .. 12/17/2021 44,500,000 |.... 0. 0. 0. 0 0. ...0
AURORA 12/20/2021 57,000,000 |.... 0. 0. 0. 0. 0. ...0
PITTSBURGH 02/03/2022 19,538,160 |.... 0. 0. 0. 0 0. ...0
WEST PALM BEACH . .08/01/2022 .. . 39,646,416 |. 0 0 .0 0 0 0
BLOOMINGDALE ..... 03/02/2022 26,624,836 |.... 0. .0, .0 0. 0. ...0
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SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | 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
ST. PETERSBURG 03/18/2022 ) 64,750,000 |.... 0. 0 0. ...0
03/18/2022 .....foeeeeeiiiinn cevviiin e 60,000,000 |.... 0. 0. 0. ...0
03/21/2022 ..o feeeeeeeiiin e [ 9,713,810 |.... 0. 0 0. ...0
PALM HARBOR . .03/30/2022 .. . 52,514,000 |. 0 0 0 0
DAVENPORT .03/30/2022 .. . 33,000,000 |. 0 0 0 0
DAVENPORT .03/30/2022 .. . 13,500,000 |. 0 0 0 0
SAN JOSE ... 05/05/2022 35,228,994 |.... 0. 0 0. ...0
GAINESVILLE .eveeeeeeeeeeeeeeemneeeeee Jeemmmeeeeeeene Pl e el 05/09/2022 52,425,000 |.... 0. 0. 0. ...0
...................... 05/26/2022 23,500,000 |.... 0. 0 0. ...0
....................... 05/27/2022 52,160,000 |.... 0. 0. 0. ...0
....................... 06/01/2022 24,300,000 |.... 0. 0 0. ...0
PANAMA CITY e eeemeeees Jeemmeeeeeeeee Pl e e 06/28/2022 44,000,000 |.... 0. 0. 0. ...0
SAN DIEGO ..vvvvvviineieceiinieeeeceiiins Jevvnenneeeeeenn CAics e e e 07/08/2022 30,000,000 |.... 0. 0 0. ...0
BROOMFIELD .. 07/26/2022 23,400,000 |.... 0. 0. 0. ...0
BROOMF IELD .07/26/2022 .. 6,152,052 |. 0 0 0 0
PHOENIX ... .07/27/2022 .. . 49,831,570 |. 0 0 0 0
MANAHAWK IN .07/28/2022 .. . 47,100,000 |. 0 0 0 0
ALBUQUERQUE ......ceeevmmeeeeeeemnnneeeeenn Jeemmmneeeeeene NV [ e e 07/28/2022 28,500,000 |.... 0. 0. 0. ...0
COLUMBUS ....evvvvnineeeceeiineeeeevnnnns Jevvnnnneeeeeennns 0o e e e 08/08/2022 67,500,000 |.... 0. 0 0. ...0
...................... 08/12/2022 60,272,826 |.... 0. 0. 0. ...0
...................... 08/26/2022 58,000,000 |.... 0. 0 0. ...0
SAVANNAH ... eeeemneeees Jeemmeeeeeeenes GRecec [ s fed 03/31/2022 R IO 7,738,676 |.... 0. 0. 0. ...0
BOYNTON BEACH ....ovvvvvviieiiiiniineenes Jevvveneeeeeenn Flen e el 09/12/2022 [ R 37,500,000 |.... 0. 0 0. ...0
LEBANON -.eeeeeeeeeeemmnieeeeeemmneeeee Jeemmmeeeeeemnes OHece e s e 09/16/2022 [ IO 22,000,000 |.... 0. 0. 0. ...0
CHATTANOOGA ... 09/22/2022 ) 40,150,000 |.... 0. 0 0. ...0
FORT MEYERS .10/24/2022 .. . 82,000,000 |. 0 0 0 0
9136 .. . [ MASON 171272021 .. ..29,353,830 |. 0 0 0 0
000326701 . .. | MILFORD .05/02/2022 .. 0 0 0 0
000325639 . . | CARSONVILLE . .05/02/2022 .. 0 0 0 0
000326631 . .. | KATY ... .05/02/2022 .. 0 0 0 0
000326333 .... .. [CINCINNATI .. 05/02/2022 0. 0 0. ...0
000325709 ... . |HAMMOND ... 05/02/2022 0. 0. 0. ...0
000326035 ... 05/02/2022 0. 0 0. ...0
000325867 ... 05/02/2022 0. 0. 0. ...0
000325625 ... . 05/02/2022 0. 0 0. ...0
000326403 .... .. | OAK PARK . 05/02/2022 0. 0. 0. ...0
000326645 . .. |RICHVIOND .05/02/2022 .. 0 0 0 0
000325853 . .. | ANDREWS ... .05/02/2022 .. 0 0 0 0
000326729 . .. |BATON ROUGE . .05/02/2022 .. 0 0 0 0
000326492 . . |EASLEY .... .05/02/2022 .. 0 0 0 0
000325923 . .. |HYATTSVILLE .05/02/2022 .. 0 0 0 0
000326250 ... .. [MONCKS CORNER .......ceeeeememnereeemnnnns foneeeeemmnene SO [ i o 05/02/2022 0. 0. 0. ...0
000325708 ... o [PHILADELPHIA ©oeeniiiiiiiiiiiiiiiiineeees fovvvvvinnd PR e e 05/02/2022 0. 0 0. ...0
000326632 .... [ NAUGATUCK ... eeeeeeeeeeeenes Jeemmeeeeeeees Ol e s el 05/02/2022 0. 0. 0. ...0
000325313 .... o [HOUSTON v [ e [ i s 05/02/2022 0. L0 0. ...0
000326264 .... o [LAKE STEVENS ..oeeeeeeeeieeeeeemneeee feeeeeeeeeee WA o i s 05/02/2022 0. 0. 0. ...0
000325473 ... oo [PHILADELPHIA ©.oevviiiiiiiiineccceeieen [ Pha [ i s 05/02/2022 0. L0 0. ...0
000326332 .... . | BAKERSFIELD ... 05/02/2022 0. 0. 0. ...0
000325543 ... .. | PANCATUCK ... 05/02/2022 0. L0 0. ...0
000325328 . . | SAPULPA ... .05/02/2022 .. 0 0 0 0
000326588 ... CHICAGO ... 05/02/2022 .0, 0., 0. ...0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | 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

000326346 ...
000325771 ...
000326700 ...
000326402 .
000325556 .
000325798 .
000326048 ...
000326658 ...
000325924 ....
000326416 ...
000325868 ...
000325542 ...
000325910 ...
000325612 ...
000326021 .

000325314 .

000325854 .

000326573 ...
000326428 ...
000325497 ...
000325637 ...
000325311 ...
000325921 ...
000326275 ...
000325325 ....
000325865 .
000326657 .
000326415 .
000326103 .
000325338 .
000326587 ...
000326560 ...
000325636 ...
000326429 ...
000326359 ...
000326260 ...
000325326 .

000325638 .

000326669 .

000326129 .

000326427 .

000325498 ....
000326274 ...
000326809 ...
000325866 ...
000326739 ...
000325484 ...
000326712 ...
000325409 ...
000326288 .

000326102 ...

.. |MARYSVILLE ..
.. [ELIZABETH ...
.. | BARBOURSVILLE .
.. | HANOVER ...
.. | ASTON ..
.. | BALCH SPRINGS .
.. | SPRINGDALE
. | BEAVERCREEK ...
SICKLERVILLE ..

.. | MELBOURNE
.. |MESA ...
. | SAPULPA

.. | SOUTH BEND
.. [LINCOLN
.. | STICKNEY .
. [LAUREL .

.. [MIDLOTHIAN ..
.| WALDORF ...

CIRCLEVILLE ...
.. | BEAVER FALLS ..
. | BARNESVILLE ...

.. [DAYTONA BEACH .
.. | MADISON ...
.. | WILLTAMSTOWN
.| BELLINGHAM

. | JERSEY SHORE ..

LEXINGTON ...

INTERLACHEN .

.. | BURGETTSTOIN ..
. | NEWBURGH ..

.. [ CHARLOTTE HALL ..
.. | MONTPELIER ..
.. | CHICAGO ...
.. [ JOHNSONVILLE
.. | PARMA HEIGHTS .
.. | GOOSE CREEK .
.. | COLUMBUS ...
.. | SOUTH RIVER .
.. [MONTCLAIR ...
. [CINCINNATI ..

EL CAWPO ...

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

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

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

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

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

05/02/2022

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

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

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

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

.05/02/2022 ..

..... 1,179 |....
..... 4,465 |....
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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
000325796 ... .. | MONTGOMERY .. 05/02/2022 L7128 ... L2
000326586 ... .. | CROWN POINT . 05/02/2022
000326116 .... . | ROANCKE ... 05/02/2022
000325312 . .. |ENOLA ... .05/02/2022 ..
000325782 . .. | RICHTON PARK .. .06/02/2022 ..
000325540 . . |MAYS LANDING .05/02/2022 ..
000326358 ... 05/02/2022
000326109 ... 05/02/2022
000325914 ... 05/02/2022
000326794 ... . 05/02/2022
000325691 ... . | VILLA PARK .. 05/02/2022
000325616 ... ENGLAND ... 05/02/2022
000326184 .... HENDERSON 05/02/2022
000325858 ... .. | BALTIMORE ... 05/02/2022
000326566 . .. |MENTOR .... .06/02/2022 ..
000325900 . .. | ALLENDALE ... .05/02/2022 ..
000326324 . .. | BAKERSFIELD .06/02/2022 ..
000325318 ... .. | READING 05/02/2022
000325844 ... . | CHARLOTTE ... 05/02/2022
000326622 ... 05/02/2022
000325546 ... 05/02/2022
000325788 ... 05/02/2022
000326171 ... . 05/02/2022
000326338 ... .. | BALTIMORE ... 05/02/2022
000325830 ... .| BOL INGBROOK . 05/02/2022

000326026 .
000326268 .
000326636 .
000325317 .
000325559 .
000326408 ...
000326706 ...
000326108 ....
000325859 ...
000326793 ...
000325617 ...
000326718 .
000326551 .
000325380 .
000325929 .
000326648 .
000326197 ...
000326011 ...
000325394 ....
000325547 ...
000325450 ....
000326025 ...
000325463 ...
000325533 ....
000326323 .
000326565 ...

.. | BROOKLYN ..
.. [ SOUTHPORT ...
.. [OLIVE BRANCH
. | BURTON ...

. | PRINCETON

.. [SAINT ALBANS
.. | NOBLESVILLE
. | ALBANY ...

.. |RIVERDALE ...
. | GLEN BURNIE ...

E GREENBUSH .

. [ SILVER SPRING .

MIDDLEBURG

VIRGINIA BEACH ..

ALLIANCE

BALT IMORE

VIRGINIA BEACH ..
. [KAPLAN ...

WENDELL ...

. | GREAT FALLS ...

.. | SALT LAKE CITY ..
. | LANCASTER

TEMPERANCE ..

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

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

05/02/2022

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

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

.05/02/2022 ..

O 0O 0 000 0000000000000 ODO0OODOOOCOODOODODOODODOODODOODOOODOOO OO OO O OO

0 0O 0O 00 0000000000000 O0O0O0O0O0O0DO0O0O0DO0O0DO0OO0OODO0OO0OODO0OODOOOO OO0 OO O O O

7,526

.. 302,580 |...

O 0O 0 000 0000000000000 ODO0OOOOODOODODOODODOODODOODODOODOOO OO OO O OO

O 0O 0 0000 0000000000000 OOODOODODOODODOODODOODODOOODOOO OO OO O OO




9'co3

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326267 ...
000326649 ...
000325477 ...
000326780 .
000326705 .
000326240 .
000326337 ...
000326579 ...
000326480 ...
000325786 ...
000325474 ...
000326182 ...
000325544 ...
000326279 ...
000325912 .
000326405 .
000325939 .
000326419 ...
000325488 ...
000325530 ....
000326792 ...
000326010 ...
000326717 ...
000326560 ...
000326266 ...
000325315 .
000325925 .
000325627 .
000326322 .
000325329 .
000325911 ...
000325613 ...
000325460 ...
000326634 ...
000326336 ...
000326646 ...
000326036 .
000326404 .
000326334 .
000326702 .
000326278 .
000325857 ...
000325690 ...
000325531 ...
000325773 ...
000326791 ...
000326493 ...
000326418 ...
000326348 ...
000325601 .
000325628 ...

.. | FAIRBURN
.. [GRANITE FALLS .
.. | PASADENA
.. | NORTON ...
.. | BALL GROUND .
.. |EASLEY ....
.. [VALLESO ...
.. | BARNEGAT .
.. | PATERSON ..
. | GOLDSBORO ...

.. |MOUNT HOLLY SPRINGS
. |MILLVILLE

.. | DOWNINGTONN .
. | BRUNSHICK ...

. |ROYSE CITY ..

.. [WINTER HAVEN ..
.. | HOUSTON
.. [ SHELBY TONNSHIP .
. | CAMDEN ...

.. | WEST LAFAYETTE
.| MOORHEAD ..

.. | WOODBRIDGE
. |NORTH VERNON ..

SYRACUSE ...
.. [LEES SUMMIT
.. | NORTH BERGEN
.. | READFIELD
.. |EUDORA .
.. [BELFAIR ...
.. | FLORISSANT ..
.. | WHITE OAK
. |NIAGARA FALLS .

. [LEVITTONN ...

SIOUX CITY ..

STANLEY ...

INDUSTRY ...

MANASSAS ..

WILL INGBORO

.. [LEHIGH ACRES ..
.. | PHILADELPHIA ..
.. [ TUCSON
.. | CORAL SPRINGS ....
.. [ SYRACUSE ....
. | BAKERSFIELD ...

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

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

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

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

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

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

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

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000325391 ...
000326023 ...
000325856 ...
000325614 .
000325558 .
000325926 .
000325523 ....
000325453 ....
000325751 ...
000325695 ....
000326473 ...
000325821 ...
000325848 ...
000326613 ...
000326189 .
000325681 .
000326785 .
000325778 ...
000325308 ...
000326315 ...
000326557 ...
000326390 ...
000326299 ...
000326327 ...
000326090 ...
000326015 .
000326257 .
000325398 .
000326625 .
000325836 .
000326029 ...
000326174 ...
000325524 ....
000326486 ...
000326244 ...
000326784 ...
000326709 .
000325752 .
000325510 .
000326002 .
000326542 .
000325994 ....
000325905 ...
000326798 ...
000326091 ...
000325384 ...
000326016 ...
000325309 ...
000326556 ...
000325682 .
000325980 ...

.. | WILMINGTON ..
. | DEER PARK ...

. |HOLLY HILL ..

.. [CRETE ..
.. [ TUCSON ...
. [CLARKSVILLE ...

.. | SEMMES .
.. |EDEN ...
.. | THORNTON
.. | EVANSVILLE ..
.. | MOUNT PLEASANT ..
. | LANCASTER
FAYETTEVILLE ..
.. [ TUCSON ...

.. | SUNBLRY
.. | THEODORE ..
.. | GREAT MILLS
.. | LUBBOCK ...
.. |MISSOULA ..
. [ENFIELD ...

. [ CLEMENTON ...

.. [HOLMES .
.. | STRATHAM .
.. | WEST HAVEN
.. | GREENSBORO ..
. |NORTH POLE ..

.| WALDORF ...

.. |LOUISVILLE
.. | COOPER CITY .
.. | DELANO ...
. | SHERIDAN .

.. | FLORENCE ..
.. | LEBANON ...
. | LAREDO ...

.. | FREDERICKSBURG
- |SIX MILE ...

LAKELAND ...
LOUISVILLE ..

WINCHESTER ..

PLYMOUTH MEETING ...

KILLEEN ...

LOGANSPORT

.. [OAK LAIN ....
. | TEXAS CITY ..

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

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

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

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

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

05/02/2022

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

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

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

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

.05/02/2022 ..

..... 1,381 |....
..... 1,032 |....
...10,232 |....
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326624 ...
000325763 ...
000326796 ...
000326256 .
000326028 .
000325548 .
000326471 ...
000326326 ...
000326568 ...
000325916 ...
000325991 ...
000325693 ...
000326243 ...
000325464 ...
000325846 .
000326555 .
000325762 .
000326797 ...
000326611 ...
000325832 ...
000325396 ....
000325820 ...
000326311 ...
000326563 ....
000325917 ...
000325466 .
000325750 .
000325694 .
000326567 .
000326325 .
000325903 ...
000326172 ...
000326782 ...
000325605 ...
000326186 ....
000325382 ...
000326610 .
000325535 .
000325777 .
000326789 .
000325984 .
000326380 ...
000325742 ...
000325430 ....
000325500 ...
000325909 ...
000326547 ...
000326845 ...
000326179 ...
000325970 .
000326450 ...

.. WESTANPTON ..
.. | ROMEOVILLE
.. [ CORPUS CHRISTI
.. | LUBBOCK ...
.. | PEARSALL .
.. |WICHITA ...
.| ALEXANDER

.. | MONTGOMERY
.. | TORRINGTON ..
.. | WATERFORD WORKS .
. [PARK CITY

.. | HUMPHREY ..
.. | NEW BRITAIN
.. |HESPERIA ...
.. [PALATKA ...
.. | BARTLETT .
.. | MOUNT MORRIS ..
.. |DALZELL ...
.. |SILVIS .
.. | DELMONT
.. [LINDEN .
.. | BARDSTOUN
. | SEAFORD

.. | SAINT AUGUSTINE .
.. | BALTIMORE
.. | PELL CITY
. [ERIE ....

.. [ELKINS PARK
.. [ SPRINGDALE ..
.. | YPSILANTI
. [SHERIDAN ...

.. | STURGEON BAY ..
. | SAN ANTONIO ...

oo | WILLTAMSTON ...
.. [ WATERLOO .
.. | SNYDER .
. | MINEOLA ...

.. | FORT WORTH ..
.. | UPPER DARBY .
.. [CHERRY VALLEY .
. | TUCSON ...

WEST SALEM ..

TOLEDO ....

INDIANAPOLIS ..

Wi.

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

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

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

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

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

e 05/02/2022

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

05/02/2022

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

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

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

000326617 ... . | BATON ROUGE . 05/02/2022 ... feunneeeeienn e [ 1,198 |.... 0. 0 D < O 0. ...0
000325444 ... . 05/02/2022 0. 0. ...3,94 |... 0. ...0
000325672 .... .. | CANASTOTA ... 05/02/2022 0. 0 ... 7,268 |... 0. ...0
000326464 . .. | ROMULUS ... .05/02/2022 .. 0 0 0 0
000326166 . .. |RUSKIN . .05/02/2022 .. 0 0 0 0
000326762 . .. | ASHEBORO .05/02/2022 .. 0 0 0 0
000325825 ... .. [ATLANTA ... 05/02/2022 0. 0 0. ...0
000325527 ... .. |BLOOMFIELD HILLS ... 05/02/2022 0. 0. 0. ...0
000326520 ... . | WEAVERVILLE 05/02/2022 0. 0 0. ...0
000325443 ... .. | INDIANAPOLIS .. 5 05/02/2022 0. 0. 0. ...0
000326478 ... .. | MILWAUKEE {1 AR RN 05/02/2022 0. 0 0. ...0
000326776 ... .. | SPRINGDALE 05/02/2022 0. 0. 0. ...0
000326534 .... . [ JACKSONVILLE .. 05/02/2022 0. 0 0. ...0
000326602 .... DES PLAINES . 05/02/2022 0. 0. 0. ...0
000326178 . .. | WAUWATOSA .05/02/2022 .. 0 0 0 0
000325743 . .. [TROY ... .05/02/2022 .. 0 0 0 0
000325985 . .. [ STEPHENVILLE .05/02/2022 .. 0 0 0 0
000326234 .... [ WICHITA e [ S o e 05/02/2022 0. 0. 0. ...0
000326774 ... | GRANITE FALLS ..ovvvvviiiiiiiiininieeeens fovvvvvinn e N e e e 05/02/2022 0. 0 0. ...0
000325813 ..eeeveeeeeeeemmneeeeee [WICHITA oo [ RS [ s 05/02/2022 0. 0. 0. ...0
000326476 ....ovvneeeevnnnnneeeeenn [TAMPA Lo [ Pl [ s 05/02/2022 0. 0 0. ...0
000326006 ... LEVITTOUN e eeeeeieeeeee Jeemmmeeeeeeenen PAe e e el 05/02/2022 0. 0. 0. ...0
000326616 ... PN 1V =) R RN D SRR R RN 05/02/2022 0. 0 0. ...0
000326304 .... o [CHANDLER ....eeeeeeeeeeeeneeeeeeeeeeeee feeeeeeeeeeee N [ s 05/02/2022 0. 0. 0. ...0
000326788 ... .. | SPRINGDALE .. 05/02/2022 0. 0 0. ...0
000326248 . .. | SAN ANTONIO . .05/02/2022 .. 0 0 0 0
000326221 . .. | ORLANDO ... .05/02/2022 .. 0 0 0 0
000325812 . .. |LAFAYETTE .05/02/2022 .. 0 0 0 0
000325998 . .. [LONOKE . .05/02/2022 .. 0 0 0 0
000325514 . .. | SUMMERVILLE .05/02/2022 .. 0 0 0 0
000325837 ... .. | LANCASTER 05/02/2022 0. 0 0. ...0
000326233 .... .. | NORTH CHESTERFIELD ... 05/02/2022 0. 0. 0. ...0
000326177 ... . | VIRGINIA BEACH 05/02/2022 0. 0 0. ...0
000325539 ... SI0UX CITY .. 05/02/2022 0. 0. 0. ...0
000325907 ... . 05/02/2022 0. 0 0. ...0
000326531 .... .. [ MCDONOUGH ... 05/02/2022 0. 0. 0. ...0
000325823 . .. | GROVELAND .05/02/2022 .. 0 0 0 0
000326489 . .. |DOVER .05/02/2022 .. 0 0 0 0
000326247 . . | NEWARK . .05/02/2022 .. 0 0 0 0
000325525 . MIAME .. .05/02/2022 .. 0 0 0 0
000325372 . .. [WHITSETT . .05/02/2022 .. 0 0 0 0
000326080 ... .. | GONZALES ... 05/02/2022 0. 0. 0. ...0
000326787 ... .. | CONOVER 05/02/2022 0. 0 0. ...0
000325385 ... .. | COLONIAL BEACH 05/02/2022 0. 0. 0. ...0
000326150 .... .. | SAINT LOUIS . 05/02/2022 0. 0 0. ...0
000326392 .... . | WAUKEGAN ... 05/02/2022 0. 0. . 0. ...0
00032599 ... . 05/02/2022 0. 0 ..1,055 |. 0. ...0
000325441 ... .. | HUTCHINSON .. 05/02/2022 0. 0. 0. ...0
000325511 ... . | ELK MOUND Wi, 05/02/2022 0. 0 0. ...0
000325697 . .05/02/2022 .. 0 0 0 0
000326559 ... 05/02/2022 .0, 0. 0. ...0
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326317 ...
000326615 ...
000325455 ....
000325906 .

000325683 .

000326462 .

000326629 ...
000326772 ...
000326162 ...
000325526 ....
000326786 ...
000326842 ...
000325373 ...
000326176 ...
000325838 .
000325512 .
000326391 .
000325386 ...
000326316 ...
000326568 ...
000326488 ...
000325442 ...
000326614 ...
000325824 ...
000325740 ...
000325982 .
000325684 .
000326018 .
000325456 .
000325810 .
000326822 ...
000326156 ...
000326696 ...
000326510 ...
000326752 ...
000325746 ...
000325988 .
000325351 .
000325891 .
000325816 .
000325732 .
000325364 ...
000326441 ...
000326073 ...
000325378 ...
000326385 ...
000326087 ...
000325352 ...
000326397 ...
000326695 .
000326155 ...

.. | DESOTO ...
.. | LEOMINSTER
.. | MASON ...

. | KEARNEY

.. |NORTH LAS VEGAS ....
.. [CASTLE HAYNE
.. | ELLINGTON ...
.. | KOKOMO
.. [CHICAGO ...
.. | CONCORD ...
.. | SUMMERVILLE
.. | ROUND LAKE ..
.. |PELL CITY ...
. [PHILADELPHIA ..

. | ORCHARD PARK

.. [VIRGINIA .
.. | LANDOVER ..
. | OWINGS MILLS ..

.. | CINCINNATI
.. [MERRILLVILLE
. | ELKHART

.. | BENTONVILLE
.. | OSAWATOMIE
.. | MECHANICSVILLE
.. | MAYBELL
.. | SEABECK
.. [ COLUMBUS
.. | MANHATTAN
.. | CHICAGO
.| CORTLANDT MANOR ....

. | GIDDINGS ..

.. | SOUTH HOLLAND ...
.. |MERRILLVILLE ..
.. | BRANDYNINE
. | SUPERIOR ..

ROSEDALE ...
ALBUQUERQUE .
JERSEY CITY ...

GLENN HEIGHTS .

NORTH LAS VEGAS ....

TAYLOR ....
HOCKLEY ...

IDALOU ...
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ANAVE!

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

000326008 ...

LEDYARD ...

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
000325449 ... .. | COLORADO SPRINGS ... 05/02/2022 0. 0 5,822 | ...5,822 |... 0. ...0
000326467 ... . |NEW ORLEANS 05/02/2022 0. 0. 0. ...0
000326099 .... 05/02/2022 0. 0 0. ...0
000325892 . .. | INDIANAPOLIS .05/02/2022 .. 0 0 0 0
000325650 . . | BALTIMORE .05/02/2022 .. 0 0 0 0
000326821 . | ILION ..... .05/02/2022 .. 0 0 0 0
000325519 ... . |HOMESTEAD ... 05/02/2022 0. 0 0. ...0
0003255% ... MOUNT AUBURN .....eeeeeeeeeeeeeemneeeee Jeemmmeeeeeeene Ll e s el 05/02/2022 0. 0. 0. ...0
000326370 ... CBRYAN L feeeeein T [ e | 05/02/2022 0. 0 0. ...0
000326169 ... FARMINGTON -.eeeeeeeeeeeeennneeeeemnnis Jeemmmneeeeeen NV [ s el 05/02/2022 0. 0. 0. ...0
000326072 .... OZONE PARK ...oovevvvneneeecnniinenecnnnns Jevvnnnneeeeeen N e e e el 05/02/2022 0. 0 0. ...0
000325365 ... o [JANESVILLE ooeeeeeeeeeeeeeeeeeeeeee femeeeeeeeeee W [ s 05/02/2022 0. 0. 0. ...0
0003258083 ... oo [LEXINGTON ©vvvviiiiiiiiiineevciniieeeee [ K e o s 05/02/2022 0. 0 0. ...0
000325580 ... . | NEW OXFORD .. 05/02/2022 0. 0. 0. ...0
000325421 . .. [LOGAN ........ .05/02/2022 .. 0 0 0 0
000325747 . .. |MARDELA SPRINGS . .05/02/2022 .. 0 0 0 0
000326384 . .. |BRANDYWINE .. .05/02/2022 .. 0 0 0 0
000326086 ... oo [FORT WAYNE ...eieeeeeeeeceeneeeeeenn Jeeeemmmeeeeeee N i e 05/02/2022 0. 0. 0. ...0
000326849 .... o [LINCOLN ocvviieeeceiiieeeccveieeees [ DB o 05/02/2022 0. 0 0. ...0
000326142 .... o [LINDENHURST e eeeemeeeeeeee Jeemmeeeeeeeee e e s el 05/02/2022 0. 0. 0. ...0
000325688 ... G PARIS e feererei W e 05/02/2022 0. 0 0. ...0
000326452 .... . | QUEENS VILLAGE ..evveeeeeeeneieeeeeemenn Jemmeeeeeeee NY s [ s [l 05/02/2022 0. 0. 0. ...0
000326210 ... HOUSTON . feevnieeeeeeees T foeeeeeee e el 05/02/2022 0. 0 0. ...0
000326750 ... SUYRNA <. eeeereeeeeee Jeemmeeeeeeeee DB [ s e 05/02/2022 0. 0. 0. ...0
000326307 ... . | PHENIX CITY ... 05/02/2022 0. 0 0. ...0
000325814 .......eeoeeeeeennnnneee. [PEKIN Lol .05/02/2022 .. 0 0 0 0
000325376 . .. [ INDIANAPOLIS .05/02/2022 .. 0 0 0 0
000325591 . . [WILLTAMSON .05/02/2022 .. 0 0 0 0
000325432 . EDGEWOOD .. .05/02/2022 .. 0 0 0 0
000325758 . . | STOCKTON .05/02/2022 .. 0 0 0 0
000326084 .... 05/02/2022 0. 0 0. ...0
000325800 ..evvveeeeeeennnneeeeenn [JUNCTION CITY Loeiiiiiiiiieiieieeeeee feeeeeeenee KSe e [ e 05/02/2022 0. 0. 0. ...0
000325502 .......ceunnveerennnnnnens [CONCORD vvvvnnniiiiiiiininiiiiiieeenciinnn feeeeeeeeevnnnn GAe [ i s 05/02/2022 0. 0 0. ...0
000325446 ........eeueeeeeeennnnneee [EAST ORANGE ..oeeveeeeicenieeeeeeeieeee femeeeeeeeeee e N [ s 05/02/2022 0. 0. 0. ...0
000326098 .... CBRONK v feeeeer W e e 05/02/2022 0. 0 0. ...0
000325529 ... MISSOURI CITY e eeeereeeeee Jeemmeeeeeeenes T [ e el 05/02/2022 0. 0. 0. ...0
000326224 . APOPKA ... .05/02/2022 .. 0 0 0 0
000325459 . ATLANTA .05/02/2022 .. 0 0 0 0
000325972 . .. |BALTIMORE .05/02/2022 .. 0 0 0 0
000325515 . .. |EDISON . .05/02/2022 .. 0 0 0 0
000325590 . .. [MAYS LANDING .05/02/2022 .. 0 0 0 0
000326681 ... .. | KRESGEVILLE ... 05/02/2022 0. 0. 0. ...0
000326071 ... . | NEOSHO 05/02/2022 0. 0 0. ...0
000325999 ... .. | NORMAN PARK . 05/02/2022 0. 0. 0. ...0
000325827 ... .. [SOUTHFIELD .. 05/02/2022 0. 0 0. ...0
000325815 ... .. |PETERSBURG .. 05/02/2022 0. 0. 0. ...0
000325447 ... .. [JAMAICA ... 05/02/2022 0. 0 0. ...0
000325890 ... . | ALVARADO . 05/02/2022 0. 0. 0. ...0
000325592 ... .. | SAINT LOUIS ... 05/02/2022 0. 0 0. ...0
000326083 . . | LAKE JACKSON .05/02/2022 .. 0 0 0 0
.0, 0. 0. ...0

05/02/2022




ANAIE!

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326846 ...
000326395 ....
000325801 ...
000326153 .
000325987 .
000325745 .
000326097 ...
000325689 ...
000326451 ...
000325973 ...
000325731 ...
000325675 ...
000326465 ...
000326847 ...
000325433 .
000326479 .
000326237 .
000326431 ...
000325425 ....
000326673 ...
000326375 ...
000325570 ...
000325737 ...
000326445 ...
000325965 ....
000326203 .
000325723 .
000325667 .
000325369 .
000325341 .
000325951 ...
000326590 ...
000326217 ...
000326292 ...
00032649 ...
000326147 ...
000325653 .
000326050 .
000325438 .
000326813 .
000326529 .
000325411 ...
000325881 ...
000326064 ...
000325806 ...
000326827 ...
000325738 ...
000326672 ...
000325571 ...
000326430 .
000326769 ...

.. [ TURLOCK
.. | OAK FOREST ..
.. |BROOKLYN ...
.. |UNTON CITY
.. |CRAIG ..
.. | NEWARK .
.. | SOUTHBRIDGE .
. |LEHIGH ACRES ..

.. | HARRISBURG ..
.. | SOMERSET ...
.. | TALLADEGA ...
. [ SELLERSBURG .

.. | SICKLERVILLE
.. | ARDMORE ...
. | CANTON ...

. | WAPPINGERS FALLS

.. |Philadelphia
.. | CAMAS
.. | PORT ORCHARD ..
.. | CHICAGO
.. | SAN ANTONIO .
.. | PLAQUEMINE ..
.. | WATERFORD
.. | DALLAS .
.. |PARISH .
.. | TUCSON ...
.. | WARWICK ...
.. [RICHMOND ..
.. |MARIETTA ...
.. |MILLHEIM ...
.. | ROXBORO ...
.. |HENRICO ...
.. | CENTERTON
.. | CLEMENTON
.. [ JACKSON ...
.. | PHILADELPHIA
. | EAGLE BRIDGE

ALLENTON ...

PONTIAC

HURST ...
TUCSON .
MIAMI

THORNTON ..

.. | PHILADELPHIA ..
.. | ORLANDO
.. | PALM BEACH GARDENS ...
. | ROCKAWAY BEACH ..

EL DORADO ...
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€l'co3

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326062 ...
000326229 ...
000325724 ...
000325668 .
000326076 .
000326756 .
000325896 ...
000326812 ...
000325598 ....
000326388 ...
000326686 ....
000326826 ...
000326361 ...
000325807 ...
000326216 .
000325412 .
000325509 .
000326291 ...
000325584 ...
000326458 ...
000325721 ...
000325963 ...
000326061 ....
000326768 ...
000326824 ...
000325651 .
000325367 .
000325893 .
000325595 .
000326838 .
000325804 ...
000326811 ...
000326387 ...
000325436 ...
000325748 ...
000325366 ...
000326825 .
000326159 .
000325976 .
000326513 .
000326699 .
000326290 ...
000325666 ...
000325978 ...
000326455 ....
000326823 ...
000326399 ...
000325736 ...
000325596 ....
000326130 .
000326227 ...

.. [WHITE ROCK
.. | COLORADO SPRINGS
.. | LANSDOWNE
.. [ SARATOGA SPRINGS
.. [MANY ...
.. | PEA RIDGE
.. | SICKLERVILLE ..
.. [NEPTUNE ...
. | MOBERLY ...

.. [MARANA ...
.. | KINGSBURY
.. | WEST POINT
.. | HAMDEN
.. | CICERO
. | GEORGETOMN ..

. | SOUTH BEND ..

.. | MARRERO ...
.. | PESHTIGO ..
.. | HERMITAGE
.| WEATHERFORD .

. [MILLVILLE

. | PHILADELPHIA ..

.. | COLUMBIA ...
.. |LONG BEACH
.. | FRANKSVILLE
.. | KANNAPOL IS
.. | TACOMA ...
.. | HAMDEN ...
.. | WooD RIVER ..
.. [LOUISVILLE ..
.. | WILMERDING ..
.. | JONESBURG
. | JEFFERSONVLLE .

.. | SALEM TUP ...
.. | GONZALES .
.. [ELMONT ....
. | HAVRE DE GRACE .....

ROCHESTER ...
RED BLUFF ...
CAPE CORAL ..
WESTTOMN ...
HAMPSTEAD ...

PLAINFIELD ..

ROCKY POINT .

NEW ALBANY

LAKEWOOD .

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

05/02/2022
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I4AXAE!

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000325424 ...
000326442 ...
000325507 ...
000326074 .
000326609 .
000326386 .
000325437 ...
000325819 ...
000325950 ...
000325735 ...
000325977 ...
000325340 ....
000326754 ...
000325880 ...
000325805 .
000326282 .
000325588 .
000326505 ...
000325332 ...
000326449 ...
000326040 ...
000325714 ...
000326296 ...
000325872 ...
000326110 ...
000326720 .
000326352 .
000325700 .
000325402 .
000326054 .
000326594 ...
000325359 ....
000325560 ...
000325415 ...
000326664 ....
000326366 ...
000326068 .
000325713 .
000325899 .
000326581 .
000325429 .
000325403 ...
000326281 ...
000326448 ...
000326136 ...
000326378 ...
000325659 ...
000325957 ...
000325492 ...
000325701 .
000326295 ...

.. | DORCHESTER
.. |PINSON ...
.. | CORNING ...
.. | FRANKLIN
.. | PHILADELPHIA ..
.. | GRAIN VALLEY ..
.. | KISSIMMEE
.. [ ARLINGTON ...
.. | ANDOVER ...
.. | WETUMPKA .
.. | MADERA ...
. | WARNER ROBINS .

. | OXFORD ...

.. | BENSALEM .
. | VINELAND .

BALLWIN
.. [ROCKY FACE
.. | FREMONT
.. [BAYTOUN ...
.. | PORT BYRON
.. | ORLANDO ......
. | BEDFORD HEIGHTS .

.. | MAGNOLIA .
.. | WHITEFORD
. [ WELCOME ...
CORAL SPRINGS .
.. [NEENAH .......

.. | BAY SHORE
.. | SINTON ...
. | TERRYVILLE

.. | WOODSBORO ...
.. [ STOUGHTON ...
. | CROSS LANES .

.. | KISSIMMEE ...
.| MIDLAND

.. [RIALTO .
. | AVONDALE ...

WILLTAMSFIELD .

DURHAM ...

LAS VEGAS

YUKON ...

R
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05/02/2022
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..... 1,79 |....
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Gl'co3

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326053 ...
000325347 ...
000325887 ...
000325873 .
000326067 .
000326663 .
000325631 ...
000326123 ...
000325416 ...
000326379 ...
000326137 ...
000326503 ...
000325884 ...
000325809 ...
000325642 .
000326801 .
000326675 .
000326759 ...
000325400 ...
000326592 ...
000326815 ...
000326517 ...
000326350 ...
000325870 ...
000326447 ...
000326420 .
000326052 .
000326829 .
000325599 .
000325967 .
000326219 ...
000326294 ...
000325725 ....
000326434 ...
000325883 ...
000325585 ....
000325953 .
000326800 .
000325941 .
000325885 .
000325643 .
000326674 ...
000325587 ...
000326730 ...
000326432 ...
000326814 ...
000325345 ....
000325871 ...
000326446 ...
000326744 .

000326661 ....

.. | ATLANTA
.. | MONTGOMERY ..
.. [CHILCOOT ..
.. | ASHEBORO ..
.. [ WASHINGTON
.. [DAYTON .......
.. |WICHITA FALLS .
.. | DISTRICT HEIGHTS
.. | MANSFIELD
. | SOUTH WEBER .

.. | MONTGOMERY ..
.. |BRIMFIELD ...
.. |SPRING ...
.. [LEHIGH ACRES
.. | WATERBURY ...
.. | FORT WORTH ..
.. |FAYETTEVILLE ..
. | MIAMI

.. | WINTHROP ...
.. | SPRINGTOUN ..
. | CHICAGO

.. [LAKE WORTH ..
.. | PHILADELPHIA
.. | JASPER ...
.. | DANVILLE .
.. [ SAN ANTONIO .
.. | FLORISSANT
. [ KANSAS CITY ...

.. | LAFAYETTE
.. [ CEDAR RAPIDS ..
.. | KOKOMO ...
. | BAKER ..

JAMAICA ...
ELKTON ....

.. | JACKSONVILLE ..
.. | SOMERTON
.. | GOOSE CREEK .
.. | JACKSON ...
.. | PENSACOLA
. |WINNIE .

.. | SANTA CLARITA .
. | SAINT ROSE ..

PATASKALA

CAMDEN ...

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

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

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

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

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

05/02/2022

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

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

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

.05/02/2022 ..

...40,054 |....

.. 1,226 |...
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I AVE

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326828 ...
000326516 ...
000325726 ...
000326051 .
000326758 .
000325428 .
000326121 ...
000325712 ...
000325898 ...
000325358 ....
000326668 ...
000326058 ...
000325863 ...
000326356 ...
000326724 .
000325565 .
000326598 .
000326738 ...
000325323 ...
000326128 ...
000326031 ...
000326585 ...
000326343 ...
000326045 ...
000326808 ...
000326101 .

000325564 .

000326599 .

000325481 .

000325406 .

000326357 ...
000326190 ...
000326655 ...
000326413 ...
000325864 ...
000326299 ...
000325496 .

000325310 .

000326653 .

000326355 .

000326057 .

000326597 ...
000326737 ...
000326127 ...
000325850 ...
000325794 ...
000325324 ...
000325920 ...
000326667 ...
000326030 .
000326807 ...

.. | SPRINGTOUN ..
.. | TUSCALOOSA
.. [BOILING SPRINGS .
.. [ STRATFORD ...
.. | BLOSSOM
.. |LAFAYETTE ...
. | WINDBER ...
.. | Chicopee
.. | TAVARAC ...
. | PROVIDENCE VILLAGE ...

. [LAS VEGAS ...

.. | GLEN BURNIE
.. | PHILADELPHIA ..
. | CASA GRANDE ...

. [MILTON .
.. |Carver .
. | PUEBLO .

.. | FOXBORO
.. | BAXTER SPRINGS
.. | LOGANVILLE
.. | ASHAWAY ...
.. |WHITING ...
.. | STEGER
.. | PHILADELPHIA
.. | DALTON .
.. | YULEE ..
.. |WICHITA
.. [FARGO ..
. |LEICESTER ...

. | NEW EGYPT ...
. | BROOKLYN

. [BUNKER HILL

LEESVILLE ...

.. | HANOVER ...
.. [ ANTELOPE .
.. | ROGERS .
. | ANNISTON ..

INDIANAPOLIS ..

LA GRANGE ...

TEANECK ...

ODESSA

BAKERSFIELD ...

PORT BARRINGTON ...

GONZALES

BOLTON ...
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05/02/2022

05/02/2022
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JANAVE!

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326509 ...
000325780 ...
000326100 ...
000325649 .
000326272 .
000325933 .
000325635 ....
000326710 ...
000325579 ...
000326596 ...
000326354 ...
000326056 ...
000325404 ...
000326652 ...
000326112 .
000326410 .
000325702 .
000325493 ....
000325418 ...
000326722 ...
000326271 ...
000326806 ...
000325320 ...
000325930 ...
000325632 ...
000325576 .
000326438 .
000326736 .
000326285 .
000325334 .
000325860 ...
000326508 ...
000326043 ...
000326818 ....
000326651 ...
000326363 ....
000325862 .
000325349 .
000326208 .
000326283 .
000325405 .
000326055 ...
000326665 ...
000325494 ...
000325419 ...
000325550 ....
000325633 ...
000326069 ...
000326367 ...
000325321 .
000325703 ...

.. | ROEBUCK
.. [ SUMMERVILLE
.. [ THORNTON ..
.. | KILLEEN

. | JENISON ...

.. | PENDLETON
.. | NORTH BRANFORD ...
.. |HIALEAH ...
.. | HOUSTON ...
.. [MIRAVAR ...
.. | CHARLOTTE
.. | SWITHFIELD ..
.. |RAEFORD ...
.. [KNOXVILLE
. | COLUMBIA .

.. | UNTONDALE ...
. | HAMILTON ....

.. |REIDSVILLE ..
.. | ROBSTOMN ...
.. | COLUMBUS
.. |FAYETTEVILLE
.. |LAUREL SPRINGS
.. [BLUE ASH ...
.| MOUNT VERNON

.. [ NEW BRAUNFELS ....
.. [DES MOINES
. | VIRGINIA BEACH ..

.. | PROSPECT ..
. |AUSTIN ...

.. [KANSAS CITY
.. |MIDFIELD .
.. |OZARK ..
.. | PATTERSON ...
. [SAINT MARTINVILLE .

.. | KIRKWOOD ...
. |BRICK TP ...

.. [ WESTAMPTON ..
.. [BEL AIR ...
.. | PRINCETON
-~ |MILLVILLE ...

BAY CITY .
10WA  COLONY .

GERMANTOIN ..

BELLMAIR ....

WEST SPRINGFIELD

SAN ANTONIO .

ALBUQUERQUE .

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

05/02/2022
05/02/2022
05/02/2022
05/02/2022
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 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 Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
000326340 ... . |MERRILLVILLE .. 05/02/2022 ... feueevennnnnn s | 3,654 |.... 0. L1121 0 ...3,766 [... 0.
000326507 ... . 05/02/2022 0. 0 ...6,349 [... 0.
000326209 ... .. | DES MOINES .. 05/02/2022 0. 0 0.
000326139 . .. | SUFFOLK ... .05/02/2022 .. 0 0 0
000326284 . . | DECATIR .06/02/2022 .. 0 0 0
000325335 . .. [UDALL .. .05/02/2022 .. 0 0 . 0
000326805 ... .. | DEXTER THP .. 05/02/2022 0. 0 1,017 | 0.
000325475 ... B 10 . R AP RN 05/02/2022 0. 0 ... 131,366 |... 0.
000326003 .... CMC CALLA e foeeevein AL [ e e 05/02/2022 0. 0 Lo 111,357 .. 0.
000326088 ... a0 R AR | RN IPPPUPPPIP N 05/02/2022 0. 0 ... 148,778 |... 0.
000326201 ..oevvenvveevvnnnneneeens [KILLEEN Lo [ X [ s 05/02/2022 0. 0 ... 110,939 |... 0.
000326249 ... R 1010 1) O PPPSPRPRRPPPRPR RUUUURUURUUUUUIRS b U RRRRPPRRRRP 05/02/2022 0. 0 ... 110,465 |... 0.
000326572 . DENHAM SPGS .....oovvvvvenniniiinninnnneens Jovvvnnnnnnneenss B oo 05/02/2022 .0, 0. , ... 133,489 |... 0.
0299999 Mortgages W|th partial repayments 0 0 9,732,939 9,732,939 0
000325301 ...vvvvvnnnnninniinnns B 1 11 s AN 05/02/2022 02/15/2023 0 0 72,007 |evvvevvvnnnnnnnnns 0
000325333 ... o [HOUSTON e [ T s i [ 05/02/2022 ....08/15/2023 0. 0 .. 121,861 |... 0.
000325375 ... DO 0 | ) R 05/02/2022 ....02/15/2023 0. 0 0.
000325472 ... B T R AP RN 05/02/2022 ....01/17/2028 ... 0. 0 0.
000325517 . .. | AURORA ... .06/02/2022 .. .02/15/2023 0 0 0
000325538 . .| COLUMBUS . .05/02/2022 .. .02/15/2023 0 0 0
000325852 . .. | ROTTERDAM .06/02/2022 .. .03/15/2023 0 0 0
000325857 ... o JHOMEWOOD ..o e I e | 05/02/2022 ....01/17/2028 ... . . 0. 0 ....94,754 |. . 0.
000325563 ... B0 1 S PP F 05/02/2022 ....02/15/2023 134,121 |.... 0. 0 138,227 |. ... 126,814 |... 0. .. (11,413),
000325572 ... S|Sicklerville oo e N e | 05/02/2022 ....08/15/2023 112,448 |.... 0. 0 115,890 |. .. 109,430 |... 0. (6,460),
000325606 ... o [MARRERD ..vvvveiiiiiiinieeccinineecceinins fevvvvvnneen LA e | 05/02/2022 ....02/15/2023 92,267 |.... 0. 0 ...94,869 |. 0. ...(1,989),
000325609 .... o WHITESBURG .. e TN e e |l 05/02/2022 ....08/15/2023 .. 136,675 |.... 0. 0 0.
000325644 .... o [CARTERSVILLE ....evvvniiviiinnnneiiinnnnns foeeneeevevinnnn GAe i oo s 05/02/2022 ....03/15/2023 L 174,724 ... 0. 0 0.
000325654 ... S GALTON e Jeeeeeeeeeeeee O L | 05/02/2022 ....08/15/2023 0. 0 0.
000325678 .... BELDING ... 05/02/2022 ....03/15/2023 0. 0 0.
000325687 . .. | WYOMING .05/02/2022 .. .03/15/2023 0 0 0
000325711 . .. |MILILANI . .06/02/2022 .. .01/17/2023 0 0 0
000325717 . .. | ROCHESTER .05/02/2022 .. .02/15/2023 0 0 0
000325729 . .. | CHARLOTTE .06/02/2022 .. .03/15/2023 0 0 0
000325784 . .. | FOUNTAIN HILL . .05/02/2022 .. .01/17/2023 0 0 0
000325826 ... .. | NEDERLAND 05/02/2022 ....01/17/2023 ... 0. 0 0.
000325834 ... .. | VIRGINIA BEACH 05/02/2022 ....02/15/2023 0. 0 0.
000325841 ... .. | SOUTH SALT LAKE .... 05/02/2022 ....03/15/2023 0. 0 0.
000325874 ... .. | C00S BAY .... 05/02/2022 ....02/15/2023 0. 0 0.
000325894 ... .. | VINCENNES ... 05/02/2022 ....03/15/2023 0. 0 . 0.
000325931 ... .. | BELTSVILLE .. 05/02/2022 ....08/15/2023 0. 0 ... 481,534 |... 0.
000325940 . . |BELOIT ... .06/02/2022 .. .03/15/2023 0 0 ..79,183 0
000325944 . INDIANAPOL IS .05/02/2022 .. .02/15/2023 0 0 164,766 0
000325948 . FARMINGTON .06/02/2022 .. .03/15/2023 0 0 ..72,093 0
000325959 . EPHRATA ... .05/02/2022 .. .02/15/2023 0 0 166,012 0
000325983 . COVINGTON .06/02/2022 .. .01/17/2023 0 0 ..93,7% 0
000325993 ... .. | TEMPLE HILLS .. 05/02/2022 ....08/15/2023 0. 0 .. 186,663 |... 0.
000325997 ... .. | DE S0TO 05/02/2022 ....01/17/2023 ... 0. 0 0.
000326004 .... . | ENGLEWOOD ... 05/02/2022 ....02/15/2023 0. 0 0.
000326017 ... ATLANTA ... 05/02/2022 ....01/17/2023 ... 0. 0 0.
000326027 ... 05/02/2022 ...02/15/2023 0. 0. 0.

000326038

05/02/2022

02/15/2023
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326041 ... .. MARSHALL . 05/02/2022 ....03/15/2023 .0 w0 ... 317,154 |... 0. . (29,142), .. (29,142),
000326044 ... . |LILBURN ... 05/02/2022 ....02/15/2023 .0 . ) .. 213,404 |... 0.
000326081 ... POWHATAN .. 05/02/2022 ....03/15/2023 .0 w0 0.
000326146 . .. [ ALTOONA .05/02/2022 .. .01/17/2023 0 .0 0
000326181 . .. [PAIGE .. .05/02/2022 .. .02/15/2023 0 01 0
000326211 . .. [LAREDO . .05/02/2022 .. .03/15/2023 0 0 0
000326222 ... .. | SWITHVILLE .. 05/02/2022 ....02/15/2023 .0 w0 0.
000326262 ... .. | BATON ROUGE ... 05/02/2022 ....02/15/2023 .0 . ) 0.
000326269 ... . |LAKE STEVENS .. 05/02/2022 ....02/15/2023 .0 w0 0.
000326286 ... HYATTSVILLE ... 05/02/2022 ....03/15/2023 .0 . ) 0.
000326308 ... OPELOUSAS 05/02/2022 ....02/15/2023 .0 w0 0.
000326363 ... .. | BURLINGTON .. 05/02/2022 ....01/17/2023 ... .0 . ) . 0.
000326369 ... .. | OROFINO 05/02/2022 ....03/15/2023 .0 w0 ... 132,859 |... 0.
000326374 ... .. | BLACKWOOD ... 05/02/2022 ....03/15/2023 .0 . ) ... 136,749 |... 0.
000326381 . .. [ GRANTS PASS . .05/02/2022 .. .03/15/2023 0 01 . 98,768 0
000326435 . .. | PEARLAND .. .05/02/2022 .. .03/15/2023 0 .0 0
000326436 . .. | NATCHEZ ... .05/02/2022 .. .02/15/2023 42,857 |. 0 0 0
000326472 ... .. | ALLENTOIN ... 05/02/2022 ....02/15/2023 ....65,434 |.... .0 . ) 0.
000326484 ... .. | EDMOND 05/02/2022 ....02/15/2023 ...12,046 ... .0 w0 0.
000326498 ... . | MANCHESTER .. 05/02/2022 ....02/15/2023 129,272 ... .0 . ) 0.
000326514 ... . 05/02/2022 ....01717/2023 ... ....14,383 |.... .0 w0 0.
000326543 ... .. | MANHATTAN 05/02/2022 ....01/17/2023 ... ....95,468 |.... .0 . ) . . 0.
000326548 ... .. |EL PASO ... 05/02/2022 ....02/15/2023 228,279 |.... .0 w0 235,267 |. ... 235,267 |... 0.
000326549 ... .. | COLUMBUS .. 05/02/2022 ....02/15/2023 158,088 |.... .0 . ) ... 162,8% |... 0.
000326618 .... .. [HOUSTON ... 05/02/2022 ....02/15/2023 .0 w0 ... 135,030 |... 0.
000326644 . .. | XENIA .. .05/02/2022 .. .01/17/2023 0 .0 ..82,286 0
000326719 . .. [EATON .. .05/02/2022 .. .02/15/2023 0 0 105,584 0
000326753 . .. | NOBLESVILLE .05/02/2022 .. .01/17/2023 0 0 162,737 0
000326761 . .. [BERRYVILLE .. .05/02/2022 .. .02/15/2023 0 0 135,545 0
000326770 . .| GREENIOOD .05/02/2022 .. .01/17/2023 0 0 . 85,118 0
000326771 ... MIAMI 05/02/2022 ....02/15/2023 .0 w0 ...210,182 |... 0.
000326778 ... .. | FREDERICKSBURG .. 05/02/2022 ....02/15/2023 .0 . ) ... 234,300 |... 0.
000326795 ... .. | SWARTZ CREEK 05/02/2022 ....02/15/2023 .0 w0 ... 140,09 |... 0.
000326799 ... . | WILMINGTON . 05/02/2022 ....03/15/2023 .0 . ) ... 244,801 |... 0.
000326820 .. LOGANSPORT . 05/02/2022 ...02/15/2023 .. ..0f. .0, L 111,745 ... 0.
0399999 Mortgages dlsposed 8,986,611 0 263 €07 0 0 263 907 0 9,250,519 9,049,687 0 (200 832) (200,832)
0599999 - Totals 3,606, 153,609 0 302,949 0 0 302,949 0 18,983,458 18,782,626 0 (200,832) (200,832)




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
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
000000-00-0 ......... CrossHarbor Strategic Debt Fund, L.P. .....ccevvuveenniiinieiiieinnn BOSTON tuuvvnereiiieiiieieieiieeeeieieeees feennnn MA.......... Cross Harbor Capital Partners .......ccooceeoveeueeeuieeninies fovveneeens veeennnes .. 12/29/2022 o e e e e 17,874,396 |.uovveneeeeeeeieeneenees eeeeeieenanns 32,125,604 |.......uun...... 6.700
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 0 17,874,396 0 32,125,604
000000-00-0 ......... BARINGS L.P. eeeeiiiiiiiiiiiiiiiiiiiiiiicee i CHARLOTTE ..vvvveeeeeeeeeeeeeneeeseeeneeeeenens [oeeeee NC..ovvees 1 O PP RN ....11/16/2021 ... 400,000 [.vvvvveereriiiinieriiiiiiiiees Joeeeeeeeeeee 4,000,000
000000-00-0 ......... Golub Capital Partners Golub Capital Partners 12 ... CHICAGO .. .|Golub Capital Partners Golub Capital Partners 12 .. ...04/01/2018 ... .... 838,295 ...500,000 |...
000000-00-0 . ..|Golub Capital Partners GDLC Feeder Fund ... CHICAGO .. Golub Capital Partners GDLC Feeder Fund .. 08/12/2022 .540,000 |.. .. 10,530,000
000000-00-0 . PineBridge Investments L.P. . NEW YORK PineBridge Investments L.P. ..11/28/2018 .. 93,608 |..
000000-00-0 . PineBridge Investments L.P. Il NEW YORK PineBridge Investments L.P. Il .. 11/25/2020 . . 374,626 |.. 1,365,584
000000-00-0 . .[PineBridge Investments L.P. Il . NEW YORK . .|PineBridge Investments L.P. Il . ...10/20/2022 ... . 1,128,972 3,561,861 |...

1799999. Jomt Venture Interests - Fixed Income NAIC DeS|gnat|on Not ASS|gned by the SVO - Unafflllated 0 3,375,501 19,957,445

€03

000000-00-0 . Benefit Street Partners Debt Fund V LP .... WILMINGTON . Benefit Street Partners Debt Fund V LP ... 04/11/2022 . . 145,314 |.. .. 12,070,199
000000-00-0 .........[Sands Capital Private Growth F Global Innovation Fund Il . ARL INGTON .. .| Sands Capital Private Growth F Global Innovation Fund || ..05/06/2021 ... e . . 1,986,592 .. .. 12,194,986 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 2,131,906 0 24,265,185
6099999. Total - Unaffiliated 0 23,381,803 0 76,348,234
6199999. Total - Affiliated 0 0 0 0
6299999 - Totals 0 23,381,803 0 76,348,234
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal [ eration | Disposal | Disposal [ Disposal
000000-00-0 ..... BOSTON CAP. AFFORD.HOUS.MORG FUND LLC ........ [Boston ... Cash Return Distribution ... ....06/29/2006 ...|....02/14/2023 ...|.... 3,838,551 |... . PP R 26,976 |........ 26,976 .0 ...
000000-00-0 ..... HGI Multifamily Credit Fund Norfolk .. [T FEPTTTOON Cash Return Distribution ... ceer |....07/06/2022 ...)....01/06/2023 ...].... 3,768,204 [....ccevuiiies Jovinnnnnninnnns foovvviiiinnnnns Joveiinnnniiinnns foviiiinnnn 0 o s 268,029 |....... 268,029 |... . T .0 ..
1199999. Non-Registered Private Funds - Mortgace Loans - Unaffiliated 7,606,755 295,005 295,005 0 0 0
000000-00-0 ..... AUDAX MEZZANINE 1V . | WILMINGTON ... . ... | AUDAX MEZZANINE 1V ....09/30/2016 ...|....01/10/2023 ...|........ 14,135 |... R R 14,135 |........ 14,135 |... .0 ..
000000-00-0 ..... AUDAX SENIOR LOAN FUND | .. .. | WILMINGTON ... T I ....| AUDAX SENIOR LOAN FUND I ... ...02/01/2018 ...|....02/08/2023 ...|.......607,848 |... P AU 607,848 |....... 607,848 |... .0 ..
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ... ... | CHICAGO T I Partners 11 ...04/01/2018 ...|....02/08/2023 ...|....... 305,586 |... P AU 305,586 |....... 305,586 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 ..ooooeiiiiiiiiiiie e CHICAGO ...oeeeeeeeeeeceeniieeeee Jeeeennnns | [ Partners 12 ....oooveiieiiiiiiiieeeeees ....04/01/2018 ...]....02/08/2023 ...|....... 761,078 [oeeeeeeneeeeeen foeeeeeemnes Joeeemmeeeeeen foeeeeeeceis e [V FOURRRRRR A 761,078 |....... 761,078 [ooeeeeeeeeeee Joemeeeeeeeeen foreeeeis [V IR
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... CHICAGO . ....08/12/2022 ...|....03/21/2023 ...|........ 50,464 |... .0 ..
000000-00-0 ..... PineBridge Investments L.P. NEW YORK . .|PineBridge Investments L.P. ..11/28/2018 . .03/28/2023 .. . 139,462 0
000000-00-0 ..... PineBridge Investments L.P. II NEW YORK . .. .|PineBridge Investments L.P. II ....11/25/2020 ...|....03/30/2023 ...|........ 77,486 |... .. e | ceee |- T .. . T .0 .. .
1799999. Joint Venture Interests - F|xed Income NAIC Designation Not ASS|gned by the SVO - Unaffiliated 1,956,059 0 0 0 0 0 0 1,956,059 1,956,059 0 0 0 0
Benefit Street Partners BSPSOFI| Structured Benefit Street Partners BSPSOFI |

000000-00-0 ..... Note woveviiiiiieiiiiiii WILMINGTON ovvvieeeeiiiiiieees Joeeinnns DE......... Structured Note ..........cccoeeviiiiiiiienns fue 04/08/2020 ...|.... 02/24/2028 ...|....... 763,542 |.oovveeiieiiin i i e e 0 fceeeeeniinns o 763,542 |....... 763,542 .o e e [V
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
1999999. Joint Venture Interests - Common Stock - Unaffiliated 763,542 0 0 0 0 0 0 763,542 763,542 0 0 0 0
6099999. Total - Unaffiliated 10,326,356 0 0 0 0 0 0 3,014,606 3,014,606 0 0 0 75,475
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 10,326,356 0 0 0 0 0 0 3,014,606 3,014,606 0 0 0 75,475
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CcusIP Date Shares of Interest and strative
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3137FV-50-1 ......... FHLMC Mul tifamil K113ured P K113 X1 1.380% 06/25/30 .evveuneeeeenniiieieeeeenieeeeeenneeeee | eeeeveeviiinns foeeens 01/06/2023 ..... BMO CAPITAL MARKETS CORP ....eeeeeeeeeeeenneseeeeennne s e e eeenn e e e eennna s e e eennnanseeeennnnnneeeennnns reeennnnseeeennnnnseeeemnnnnaerees Joemnnnnnneeemnnnnnnnees 5,066,029 |. L 24,445 [1.A ... .
3137FX-3T-3 ......... FHLMC Multi fami | K117ured P K117 X1 1.237% 08/25/30 .....oovvvvvnniiiiiiiiiiniiiiiiiiiineeeee | eveeeeeeeinnns e 01/05/2023 ..... NATIONAL ALLIANCE SECURITIES ...ciiiiveiniiiiiiriiniieiiiii e cirii s resi s s resnis s s srnnnnseees [oeernnnnnnnsennnnnsnssnnnnnnenees i, 3,516,813 |. . 15,291 [1.A ...
36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/871 ..eeeeeeeeee e e e e e e eennn e eennnns | eeeeriniieees [ennnd 02/01/2023 ..... Interest Capitalization
36230U-YL-7 ......... G2 G2 759715 4.700% 10/20/61 .evvvniiiiiiiiiiiiiiiin i eernnnnneeenns | eeeeeenniieeees o 02/01/2023 ..... Interest Capitalization
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eueeeeeeeeneeeeeeenieeeeeeeeneeeeeennne e e eeennneeeeennnnnneeenns | oeeernnniinnnes Jennnd 03/01/2023 ..... Interest Capitalization
38378N-YB-3 ......... GNR 2014-24 KZ = 4.065% 01/16/54 ...coevvvnniiiiiiiiiiiciiiin e ecvniieseennninns | eeeeeenniineens [onnid 03/01/2023 ..... Interest Capitalization ..
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 ....eeeeeeeneeieeennnaeeeeennnaeeeeeennneeeeennnneeeeernnnneeeeennnns | cevvvenniinnnns Jonnnd 03/23/2023 ..... VAT TOUS . eeereie e e e eeeee e e e e et e e e e e et e e e e e e s e e e e e e e e e e ennnn e e e e ennnnaeeeennnnnnneeeennnnnnes [oreernnnnneeeernnnnaaneernnnnnnenes [reernnnneneeeennnnneneen2, 839,987 | 2,420,000 |...
912810-T0-1 ......... U S TREASURY  3.875% 02/15/43 ....evviiiiiiiiiiiiiiiiiniccccii e erennieeenennn | eeeeeenniineens o 02/21/2023 ..... T 3 O R R RSP (N 2. 1< 8 EO . 8,000,000 |...
91282C-EZ-0 ......... US TREASURY NOTES  0.625% 07/15/32 .. 01/13/2023 ..... VAT TOUS e eeete e e e eeeee e e e e e et e e e e e e e e e e e s e e e e e e e e e eennnn e e e e ennnaneeeennnnnnneeeennnnnaes [reeernnnnneeeernnnnaaeeernnnnnaeees [reernnnnneeeeennnnaaees 0,472,365 |t 6,730,000 |...
912820-GK-1 . ..|US TREASURY NOTES  1.125% 01/15/33 .. 02/03/2023 Various 8,060,000 |.
91282C-GM-7 . ..|US TREASURY NOTES ~ 3.500% 02/15/33 .. 02/15/2023 Various ... 9,470,000 |.
91282C-GN-5 . .. |US TREASURY NOTES  4.625% 02/28/25 .. 03/16/2023 MARKET AXESS N 1,770,000 |.
91282C-GP-0 ......... US TREASURY NOTES ~ 4.000% 02/29/28 ......cceeeemeeneeeeemnnnieeeeeenniaeeeeennnaeeeeennnnneeeeennnnnes | cevvvnnninnees Jonnid 03/08/2023 ..... Various e 6,550,877 |oeeeeeeeeeeieeeeeens 6,620,000 |...
912820-GR-6 ......... US TREASURY NOTES  4.625% 03/15/26 ...eevuuniiiiiiniiiiiiiiiiiiiiiiiiiiiieecinniieessesnnnseseesnnns | aeeeeensnnnenes |oonssd 03/16/2023 ..... MORGAN STANLEY FIXED INC ...iiieuuuniiiiuuunniiiiiuunniisiisnunsssesirnnsnssessrsnnssssssrnssnnssssernnnss [srsernsnnnssesenssnnnssssrnnnnnnens oeeesnnnsseeeennnnns 204,703,125 [..ievvvnniiiiinnnnns 200,000, 000
0109999999. Subtotal - Bonds - U.S. Governments 255,502,298 243,087,683
445545-AR-7 ......... JREPUBLIC OF HUNGARY SOVEREIGN  6.125% 05/22/28 ...veiveiveeseesssseesessessessessessessesssasesseaseas | J..... 01/04/2023 ..... [P MORGAN SEC . eveuseeseesessesesesessesseessesseseesessseseesesseesesssssessessesssesessessnssessessesse Joouesuessessessessessessesserserues |oreeruersesserseeenes 27,797,840 |ooiiiiiininniiinns 28,000,000
0309999999. Subtotal - Bonds - All Other Governments 27,797,840 28,000,000
3136AG-HI-5 ......... FNR 2013-94 CZ  3.500% 09/25/43 .....ouviiiiiiiiiiiiiiiiiie e eennninees | aeeerenniineens o 02/01/2023 ..... Interest Capitalization ... 10,119 |. ... 10,119 |...
3136B4-VK-1 ......... FNR 2019-27 MZ ~ 4.000% 06/25/59 ...eeereeeeeeeeneeeeeeeenneeeeeeeeneeeeeeenne e e e eeennnneeeennnnnns | oeeevnnninnens Jonnid 03/01/2023 ..... Interest Capitalization ... 37,565 |. ... 37,565 |...
3137BH-CZ-8 ......... FHR K044 X1 0.739% 01/25/25 ....oiviiiiiiiiiiiiiiieiccii i nesnnnnnes | aeeeeenniineens o 02/03/2023 ..... BREAN CAPITAL LLC ....
3137F1-G6-9 ......... FHUS KOB5 X1 0.667% 04/25/27 .....eeeeeeeeeeeeeeeeee e eeeeeeee e e eeeene e e eenene e e e eennnnneeeenne | cevvvinniinnens Jonnid 03/27/2023 ..... BREAN CAPITAL LLC ....
3137F3-PA-6 ......... FHR FHR 4772 2D 4.000% 11/15/47 ..oovvvviiiiiiiiiiiiiiviiiie v eeennnnns | eeeeeenniineees [onnnd 03/01/2023 ..... Interest Capitalization
3137FT-28-9 ......... FHUS K110 X1 1.697% 04/25/30 ...01/06/2023 ..... BMO CAPITAL MARKETS CORP ....
S137FU-ZE-7 ......... FHR K111 X1 1.571% 05/25/30 ... ...01/06/2023 ..... BMO CAPITAL MARKETS CORP .... s .0 ..
3137FU-HV-5 . .| FHLMC K116 X1 1.425% 07/25/30 . BMO CAPITAL MARKETS CORP . ... 24,529 .0 120
626300-MS-3 . .| TXBL MUNI FUNDING TRUST VARIOU MUNICIPALS  4.880% 01/01/54 BARCLAYS .. 3,700,000 |. .. 3,700,000 |. . 41,238
88034Y-UNl-8 .........[TENDER OPTION BOND TRUST RECEI GENERAL  4.880% 07/01/41 BARCLAYS ... .. 10,000,000 |. ..10,000,000 |... . 37,901
0909999999. Subtotal - Bonds - U.S. Special Revenues 21,928,615 13,795, 117 142,791
06761*-AA-4 .........|BARINGS Barings NAPLF 1 4.750% 10/11/31 ..oerrmmmeiieieiie e eeeen e eeeennn | evvriinennnins [eeend 03/28/2023 ..... PRIVATE PLACEMENT ... e eeeeee e e e et e e e e ee e e e e eemee e e e e e enne e e e eennna e e eeemnnnaneeennnnnns reeennnnaseeermnnnnseeeennnnnaerees Joemnnnnanreemnnnnnneees 1,600,000 |.eevvnneieeennnnnns 1,600,000 |...
72304@-AA-8 . ..|PINEBRIDGE ~ 9.627% 09/21/32 .. 03/16/2023 PRIVATE PLACEMENT . 3,104,674 |.
72304@-AB-6 . ..| PINEBRIDGE 11.627% 09/21/32 .. 03/16/2023 PRIVATE PLACEMENT . 1,411,216 |.
72304#-AA-6 ......... PINEBRIDGE ~ 6.000% 09/30/33 03/22/2023 ..... LT o 0 RO ROPURPPPRY 1228 .1 (+ I FO . 2,122,876 |...
00206R-MH-2 ......... AT&T INC  5.510% 03/25/24 01/20/2023 ..... J P MORGAN SEC ... eeeee e e e et e e e e e e e s e e e e e e e e e e e s e e e eenn e e e e ennnnneeeeennnn [eeeernnnnneneernnnnaaneeennnnaeees [reernnneneeeennnnnnees 9,299,070 | 9,300,000 |...
00653V-AA-9 ......... ADAPTHEALTH LLC  6.125% 08/01/28 . LU T I T2 0 P NP RO~ (-1 3 [ T FO Y 2,398,000 |...
00653V-AC-5 ......... ADAPTHEALTH LLC  4.625% 08/01/29 ...eeveeeeeeeeiieeeeeeeeee e eeeeeee e e e eennne e e eennnneeeeennnns | ceevvnnniinnees Jonnnd 03/24/2023 ..... | BARCLAYS ...t eeeee e e e eee e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e e ennn e e e e eennnnnaneeennnns [reeernnnnaneeennnnnneeeeennnnnnnnes [eeennnnnneeeennnnnnnnes 4,145,375 | 5,102,000 |...
02342T-AE-9 ......... AMDOCS LTD  2.538% 06/15/30 ...ovvevvrinieiiiiiiieeciiiie e crnni e cevni s scnnnnnnees | aeeeeenninneens fonnnd 03/24/2023 ..... L0 R R KSR 1Y 151 111 X EO . 4,084,000 |...
039524-AA-1 ......... ARCHES BUYER INC ~ 4.250% 06/01/28 ....ceeeeeeieeeeeenneeeeeeeenie e e eeeenn e e e eenne e e e eennnneeeees | cevvvnnniinnnes Joennid 01/18/2023 ..... BANK Of AMERICA SEC ...eeeeeeeeeeee e e e e eeet s e e e e een e e e e e e e e e e e een e e e e eennaneeeeennnnnneeeennn [oeeernnnnaeseermnnnnaeeermnnnnaeeee [oeeennnnaeeeeennnnnann. 0,686,875 |oiiiiis 8,000,000 |...
05369A-AN-1 ......... AVIATION CAPITAL GROUP  6.250% 04/15/28 ......cevvvniiiiiiriiiiiiiiiiiiiiiieciniinseeereniineesennnns | eeeeeenniineees fonnid 03/29/2023 ..... Various
05377R-DY-7 ......... AESOP 2020-2A A 2.020% 02/20/27 ....eeeeeeeeeeeeeeeee e e e e eeene e e e eenn e e eenn e eeennn | eeeeriniiens e 02/15/2023 ..... MITSUBISHI UFJ SECURITIES
05377R-EH-3 . .| AESOP 2021-1A A 1.380% 08/20/27 . Various ......eevevvevnnnnnnns

05377R-FK-5 . .. | AESOP 2022-3A A
05377R-FV-1 . .. | AESOP 2022-5A A
05377R-GJ-7 ......... AESOP 2023-2A A

4.620% 02/20/27 .
6.120% 04/20/27 .
5.200% 10/20/27 ....

UMB BANK, N.A.-TENDER AGENT
DEUTSCHE BANK .
BARCLAYS

....25,000,000 |...

.... 24,998,123 |.

05377R-GU-2 ......... AESOP 2023-3A A 5.440% 02/22/28 .....ovviiiiiiiiiiiiiiiiiiie e | e [e 03/30/2023 ..... CITIGROUP GLOBAL MKTS .. .... 11,008,134 |. ....11,100,000 |...
05493U-AG-9 ......... Barclays Commerc2021C11 gage S 2021-C11 XA 1.382% 09/15/54 ......ovviiiiiiiiiiiiiiiiees | e [ 03/07/2023 ..... BARCLAYS

05551V-BK-8 ......... Barclays Commerc2021C10 gage S 2021-C10 XA 1.295% 07/15/54 ..ooovvviiiiiiiiiiiiiiiiiiiiieens | e [ 03/30/2023 ..... BMO CAPITAL MARKETS CORP ... X

05605N-AA-5 ......... BX Trust 2020V1V2 2020-VIV2 G 3.542% 03/09/44 ....oooeennriiiiiiiiiiiieeiiieeceeen [ 01/17/2023 ..... SOCIETE GENERALE 160,813 |.

05608E-AA-2 ......... BX Trust 2020V1V3 2020-VIV3 B 3.544% 03/09/44 ....oovveeiinvieiieiiiiiiiiieiiiiiiiiienns [ i o, 02/15/2023 ..... LT PP PP (ET PP PP PP P PPPPPPPPS 2,459,029 |...oiiiiiiiiiii 2,825,000
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05608M-AA-4 .......... BX Trust 2020V1V4 2020-VIV4 A 2.843% 03/09/44 .....coovneneeeeiiiieeeeeeenneeeeeeennnes | v e 03/22/2023 ..... WELLS FARGO ... 290,000 |... . .
05608R-AA-3 ......... BX Trust 2021ARIA 2021-ARIA A 5.584% 10/15/36 ...eevvvnniviiiiniiiiiiiiiiiieiniiiiiinnees | eeeeeeniieeees ol 01/20/2023 ..... DEUTSCHE BANK . ....10,000,000 ...
05608R-AG-0 ......... BX Trust 2021ARIA 2021-ARIA C 6.355% 10/15/36 ..ceevvveneeeeenniieeeeeenneeeeeenneeees | evrvvvniiienens Jeenna 01/24/2023 .....
05609J-Ad-1 ......... BXHPP Trust 2021FILM 2021-FILM B 5.609% 08/15/36 ........evuviivimnnnnniiiiinnniiieninnninns | cveeeeeeeinees foeeens 03/22/2023 ..... GOLDMAN SACHS ...
06427D-AV-5 ......... Banc of America 2017BNK3al Mor 2017-BNK3 AS  3.748% 02/15/50 ....ccevvuuieeeeemeiiiieeenniiieeee | evvvvviiiiienns Jennd 03/29/2023 ..... BREAN CAPITAL LLC ....
065391-BC-9 ......... Bank 2020BN25 2020-BN25 XA 0.882% 01/15/63 ......cevvvnvviiiiininiiiiiiiiiiieeciiiiins [ eeerieeeeeeenn fod 01/25/2023 ..... BREAN CAPITAL LLC .... N
06540-BH-5 ......... BANK 2019-BN19 XA 0.948% 08/15/81 ....eeeeeeieieeeeeiieee e e e eeeeie e eeeenne e eeennne e eennnnenees | oeevvnniiinnnes Joonnid 03/23/2023 ..... BARCLAYS 465,486 |.
06644E-AM-0 ......... 20235YR1 2023-5YR1 AS  0.000% 03/15/56 .....eevvvvvnnniiiiiiiiiiiiiiiiiinneecinieeeveniineeenennns | eeeeeennineees fonnnd 03/30/2023 ..... WELLS FARGO ... .. 25,312,225 |. .... 25,000,000 ...
073730-AG-8 ......... BEAM SUNTORY INC  3.250% 06/15/23 ... 01/26/2023 ..... J P MORGAN SEC 6,662,359 |eevvniiiieiniiees 6,710,000 |...
08576P-AK-7 . ..|BERRY GLOBAL INC ~ 5.500% 04/15/28 ... 03/27/2023 CITIGROUP GLOBAL MKTS 6,936,720 |. 7,000,000 |.
093645-AJ-8 . .. |BLOCK COMMUNICATIONS ~ 4.875% 03/01/28 . 03/28/2023 WELLS FARGO .
09951L-AA-1 . .|B00Z ALLEN HAMILTON INC ~ 3.875% 09/01/28 01/19/2023 GOLDMAN SACHS .
10637-AA-T7 ......... Brean Asset Back2022RM5 ities 2022-RM5 A 4.500% 09/25/62 . 03/25/2023 ..... Interest Capitalization ..
10638C-AA-0 ......... BABS 2021-RM1 A 1.400% 10/25/63 03/25/2023 ..... Interest Capitalization
10638N-AA-6 ......... Brean Asset Back2022RM3 ities 2022-RM3 A 1.750% 02/25/62 . 02/25/2023 ..... Interest Capitalization
12467A-AF-5 ......... C&S GROUP ENTERPRISES LL  5.000% 12/15/28 ....evviiiiiiiiiiiiiiiiiieccniiiececcviineeecvnninees | eeeeeennineees fonnnd 01/10/2023 ..... WELLS FARGO N
12530K-AA-7 ......... Cascade Funding 2023HB11 Trust 2023-HB11 A 4.000% 02/25/37 .....ceeeeevreeieeeeemniieeeeeeniees | cevvviniiiennns e 02/24/2023 ..... NOMURA SECURITIES INTERNATIONA .. .. 14,233,668 |. .... 15,000,000 |...
12631Y-AU-2 ......... CFCRE 2016-C4 AM  3.691% 05/10/58 ... 03/29/2023 ..... BMO CAPITAL MARKETS CORP .... 4,604,688 |......ccevvnnniiiiinns 5,000,000 |...
12593G-AJ-1 ......... COMM 2015-PC1 B 4.298% 07/10/50 .... 03/27/2023 ..... BMO CAPITAL MARKETS CORP .... 4,392,821 [.ooeeieiiieeieiinnnnns 4,805,000 |...
12636L-BE-9 CSAIL Commercial2016C5 e Trus 2016-C5 C  4.645% 11/15/48 . 03/30/2023 ..... BREAN CAPITAL LLC .... 6,278,125 | 7,000,000 |...
12636M-AL-2 . ..| CSAIL Commercial2016C6 e Trus 2016-C6 C  4.921% 01/15/49 . 03/30/2023 BREAN CAPITAL LLC . 3,292,422 |.
12637U-BA-6 . ..| CSAIL Commercial2016C7 e Trus 2016-C7 AS ~ 3.958% 11/15/49 03/16/2023 BARCLAYS .
12658P-AA-2 . ..| CP CANYONS WFH  4.390% 09/01/61 ... 02/14/2023 .....| STERN .....
126694-HK-7 . ..| CWHL 2005-25 A6 5.500% 11/25/35 . Interest Capitalization
13123X-AZ-5 . .| CALLON PETROLEUM CO  6.375% 07/01/26 .. MORGAN STANLEY HI-YLD ..
164110-AG-6 ......... CHENIERE ENERGY PARTNERS LP  4.500% 10/01/29 03/24/2023 ..... SUNTRUST
17291H-AA-2 ......... Citigroup Commer2021PRM2tgage 2021-PRM2 A 5.659% 10/15/38 01/03/2023 ..... CITIGROUP GLOBAL MKTS ..
17326D-AF-0 ......... CGCMT 2016-P5 AS ~ 3.396% 10/10/49 03/30/2023 .....
17326C-BB-9 ......... Citigroup Commer2017B1 tgage 2017-B1 AS ~ 3.711% 08/15/50 . 01/17/2023 ..... N
17326D-AG-7 ......... Citigroup Commer2017P8 tgage 2017-P8 B 4.192% 09/15/50 .. 01/18/2023 ..... BREAN CAPITAL LLC .... 7,235,000 |.
19685G-AA-4 COLT Funding LLC20224 2022-4 A1 4.301% 03/25/67 01/01/2023 ..... INTL FCSTONE FINANCIAL INC ... 1,343,874 |.
207932-AA-2 . .. | FNMA - CAS2023R01 2023-R01 1M1 6.960% 12/25/42 01/11/2023 BANK of AMERICA SEC .. 9,000,000 |.
21872F-AE-T . ..|CoreVest America20191 e Ltd 2019-1 C  4.226% 03/15/52 02/08/2023 WELLS FARGO 1,062,840 |.
21873A-AA-5 . ..|CoreVest America20204 e Ltd 2020-4 A 1.174% 12/15/52 01/25/2023 GOLDMAN SACHS ...
21873A-AE-7 . ..|CoreVest America20204 e Ltd 2020-4 XB  2.794% 12/15/52 01/30/2023 PERFORMANCE TRUST CAPITAL
21873B-AA-3 . .| CoreVest America20212 e Ltd 2021-2 A 1.408% 07/15/54 ... 02/01/2023 WELLS FARGO ......evvnrrvennne
21873C-AC-7 ......... CoreVest America20203 e Ltd 2020-3 XA ~ 3.725% 08/15/53 .. 01/19/2023 ..... PERFORMANCE TRUST CAPITAL .
21873N-AA-T ......... CoreVest America20213 e Trus 2021-3 A 1.900% 10/15/54 .. 01/25/2023 ..... GOLDMAN SACHS ... 8,418,213 |.oevviiiiiiiiid 9,336,955 |...
224927-AA-1 ......... Credit Acceptanc20231A oan Tr 2023-1A A 6.480% 03/15/33 ....eoiieeimeniieeciriiieeeceeneeeeee | cevvvviiinnnes feennd 03/08/2023 ..... WELLS FARGO .. 19,998,730 |. ....20,000,000 ...
226373-AT-5 ......... CRESTWOOD MIDSTREAM PART  7.375% 02/01/31 ..evviiiiiiiiiiiiiiiiiiin i eesennnineees | eeeeeennieeees fonnid 01/17/2023 ..... WELLS FARGO 5,000,000 [oeuriiriinnnnniinnnnns 5,000,000 |...
24702H-AG-8 ......... Dell Equipment F20231 rust 2023-1 B  6.020% 09/22/28 .......oeuieieeeminiiieeenniieeeeeennees | cevvvvniiinenns e 03/14/2023 ..... BANK of AMERICA SEC .. 7,787,370 oo 7,789,000 |...
27034R-AA-1 .........|EARTHSTONE ENERGY HOL ~ 8.000% 04/15/27 03/24/2023 ..... 7,200,000 foeueiiiiinnnnninennns 7,500,000 |...
20429E-AH-4 .........|Citigroup Commer2016P4 tgage 2016-P4 AS  3.075% 07/10/49 .... ...01/04/2023 ..... BANK of AMERICA SEC .. 5,290,852 [...ccvvvunieeeeinnnnns 5,880,000 |...
20420M-AE-3 CGCMT 2019-SVRT B 4.380% 01/10/36 ...03/20/2023 ..... BARCLAYS 1,568,000 [...ocvvvvnnniiiiinnnnns 1,600,000 |...
30225V-AJ-6 . ..|EXTRA SPACE STORAGE LP  5.700% 04/01/28 . 03/21/2023 J P MORGAN SEC 4,991,150 |. 5,000,000 |.
31620M-BP-0 . ..|FIDELITY NATIONAL INFORM  0.375% 03/01/23 . 02/01/2023 TD SECURITIES . . 33,129,696 |. . 33,310,000 |.
316773-CX-6 . .|FIFTH THIRD BANCORP  3.650% 01/25/24 ........ 03/02/2023 TD SECURITIES . .. 8,854,200 |. .. 9,000,000 |.
S173R-AA-1 ......... Finance of Ameri2023S1 tured 2023-S1 A1 3.000% 02/23/53 .... 03/28/2023 ..... RAYMOND JAMES ... ... 18,360,787 |. ... 19,991,199 |...
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3173R-AA-1 ......... Finance of Ameri2023S1 tured 2023-S1 A1 3.000% 02/23/53 ...ceevveeeeeeemniieeeeeennieeeeeennn | evvvviniinnnns feennd 02/21/2023 ..... RAYMOND JAMES ... e e e et e e e e e e e e e e e e e em s e e e eennan e e e eennnanneeeennnnnns [oeeennnnnnereernnnnaeeeennnnnaanees Joernnnnnneeeennnnnneeeennnns 4,018 | 4,401 |... 1.GPL et
320209-AA-T7 ......... FIRST FINANCIAL BANCORP  5.125% 08/25/25 .....euvvviiiiiiiiiiiiiiiiinieciiiineecccvieeecvnnines | eeeevenniieeees fonnid 01/25/2023 ..... PIPER JAFFRAY .... ....10,000,000 ...
33767T-AE-0 ......... Firstkey Homes T2021SFR2 2021-SFR2 C  1.707% 09/17/38 ..evveeeeeeieriieeeeceniieeeeceenieeeeeee | cevvvvniiinnens feennd 03/02/2023 ..... J P MORGAN SEC ... eeeee e e et e e e e e e e e e e e e e e e e e e e e e e e e eenn e e e e eennnneeeeennnn [ereernnnaaneeennnnaaneeennnnnnenes [eernnnneneeeennnnneees 8,272,461 | 5,000,000 |...
33767W-AC-7 ......... Firstkey Homes T2021SFR1 2021-SFR1 B 1.788% 08/17/38 ....ccevvvvviiiiiniiiiiiiiiiiiiiiccciiiinnees | eeeeveniieeens ol 02/17/2023 ..... BANK of AMERICA SEC .. N 2,375,000 |...
36169D-AA-0 ......... GCAT 2023NQM2 2023-NM2 A1 5.837% 11/25/67 .eeeeeeeeeeeeeeeeeee e eeeeeen [ evvviiniinennn feend 01/30/2023 ..... .... 19,999,898 |. ....20,000,000 ...
36209¢-AA-9 ......... Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 .....ovvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiinns | ceeeveeiieeens o 02/02/2023 ..... LT = o L0 ) RO RN 1,260,000 [..oovvvvennniiiiinnnnns 1,260,000 ...
36251F-BD-7 ......... GSMS 2015-GC28 C  4.310% 02/10/48 ... 01/27/2023 ..... BARCLAY S ettt et e e e e e e e e e e e e e e nn e e e e e nnna e e e eennnaneeeennnnns reeennnnaaeeeennnaaeeeennnnnaaeees Joernniian e e 1,863,750 [.oeeveeeenaeeeiinnnnns 2,000,000 |...
36252T-AV-7 ......... GSMS 2016-GS2 AS  3.292% 05/10/49 ... 01/13/2023 ..... BANK of AMERICA SEC .. .. 14,048,782 |. .. 15,038,000 |...
36255M-AN-7 ......... GSMS 2017-SLP E  4.599% 10/10/32 .... 01/12/2023 ..... BMO CAPITAL MARKETS CORP . ... 88,000 |. ..100,000 |...

36255N-AX-3 . .. | GSMS 2018-GS9 AS ~ 4.141% 03/10/51 ...
36257E-AB-9 . ..| GS Mortgage-Back2019SL1 ities 2019-SL1 A2
37045V-AE-0 . .| GENERAL MOTORS CO  4.875% 10/02/23 .....

37331IN-AD-3 ......... GEORGIA-PACIFIC LLC ~ 3.734% 07/15/23 ..

02/01/2023
03/30/2023
02/08/2023

89,904 |.
.. 7,118,214 |
.23,900,000 |

99,000 |.
.. 7,374,000 |.
.23,900,000 |

2.875% 01/25/59 GOLDMAN SACHS .

GOLDMAN SACHS .

...... 03/21/2023 ..... [BARCLAYS 4,972,550 |. .....5,000,000 |...
38014R-AG-9 ......... GLS Auto Receiva20202A st 2020-2A D 7.480% 04/15/27 ..ooovvnvvvviiiiiiiiiiiiiiiiiiiieeciiiis | e [ 01/11/2023 ..... WELLS FARGO ... 14,737,261 |. .... 14,515,000 |...
381416-WU-4 ......... GOLDMAN SACHS GROUP INC ~ 5.708% 02/23/23 .....ceuvriiiieeeiiiiieeceeiiieee e | eeeeniiieiees [eend 01/27/2023 ..... RBC/DAIN ... ....27,058,004 |. ....27,048,000 |...
39152T-AN-0 . o | GHT 2019-WOLF E 7.674% 12/15/36 ..eeveeiiiiiiiiiiiiiiiiieeceiiicce e | e [ 03/29/2023 ..... WELLS FARGO ... .... 19,275,000 |. ....20,000,000 |...
40435R-0G-9 ......... | HSBC BANK USA NA  5.330% 01/19/24 ....eevviiiiiiiiiiiecee e | e o 01/20/2023 ..... WELLS FARGO ... ....29,800,000 |. ....29,800,000 |...
40443D-AE-2 ......... HPEFS Equipment 20231A 2023-1A C 5.910% 04/20/28 .......covuvvriirieiiiiiiiiieiiiiiieeeeeniiieees | e [ 03/31/2023 ..... J P MORGAN SEC .. 24,990,234 |. ....25,000,000 |...
418751-AE-3 ......... HAT HOLDINGS | LLC/HAT = 3.875% 06/15/26 ....eeeeeeniiiiieeeeiiiiieeeeiiiiee e ceeiiieees | eeeeiiieiees [end 03/29/2023 ..... BANK of AMERICA SEC .. 2,662,458 |.......cceveiiieenns 3,113,000 |...
42806M-AA-7 Hertz Vehicle Fi20212A LLC 2021-1A A 1.210% 12/26/25 ....cooevvviiiiiiiiiiiiiciiiiiiieeeen | e [ 03/03/2023 ..... Various ... ... 22,491,348 |. ....24,211,000 |...
42806M-AE-9 . .|Hertz Vehicle Fi20212A LLC 2021-2A A 1.680% 12/27/27 . 02/15/2023 Various ... . 15,692,345 |. . 17,931,000 |

.|Home Partners 0f20221  Trust 2022-1 B 4.330% 04/17/39 ..

43730N-AC-0 . . 02/28/2023 WELLS FARGO ..968,125 |.
43732V-AA-4 . ..|Home Partners 0f20212  Trust 2021-2 B 2.302% 12/17/26 02/22/2023 WELLS FARGO 2,486,128 |.
44891A-CB-1 . ..|HYUNDAI CAPITAL AMERICA  5.500% 03/30/26 .. BARCLAYS . 7,000,000
465685-AG-0 . ..| ITC HOLDINGS CORP  4.050% 07/01/23 .. TD SECURITIES . 7,800,000
46590M-AV-2 ......... JPMCC 2016-JP2 AS  3.056% 08/15/49 ...eoueiiiiiiiiiiiiiiiiceciicee e | e [ed 03/16/2023 ..... O e N 22 - I 2,680,000 |...
46648K-AY-2 ......... JPMDB Commercial2017C7 e Secu 2017-C7 AS  3.713% 10/15/50 ..eevveiniiiiiiiiiiiiiiceeies | e [ 01/17/2023 ..... BREAN CAPITAL LLC .... ..10,000,000 |...
46651B-BB-5 ......... JP Morgan Mortga20196 2019-6 B4 4.234% 12/25/49 ....ceevvviiiiiiiiiiiiiiiiiiiieeeiiieeeee | e [ 02/15/2023 ..... ROBERT W. BAIRD ...

46654K-AF-4 ......... JP Morgan Mortga202111 2021-11 A4 2.500% 01/25/52 ...oooenenveiieeiiiiiieiciiiiecceiieees | e [ 03/30/2023 ..... Cantor Fitzgerald Fixed

476681-AA-9 ......... JMIKE 2019-1A A2 4.433% 02/15/50 .evvviiieiiiiiiiiecciiiice e | e [ 03/02/2023 ..... MIZUHO SECURITIES USA INC ...

477600-AB-9 .........|JIMMY 2017-1A A211  4.846% 07/30/47 .....ooviiieiiiiiieieiiiie e | e o 01/03/2023 ..... GUGGENHE IM CAPITAL MARKETS .

49427R-AR-3 ......... | KILROY REALTY LP  2.650% 11/15/33 ... 03/31/2023 BARCLAYS .

50209T-AA-8 . ..|LATITUDE MANAGEM2019CRE3 ESTAT 2019-CRE3 A 6.197% 12/22/35 . 01/26/2023 Various ...

55316V-AA-2 . ..|MHC Commercial M2021MHC Trust 2021-MHC A 5.510% 04/15/38 . 01/11/2023 J P MORGAN SEC

58502B-AE-6 . ..|MEDNAX INC ~ 5.375% 02/15/30 .. 01/05/2023 Various ...

591894-CE-8 . ..|METROPOL ITAN EDISON ~ 5.200% 04/01/28 .. 03/28/2023 BARCLAYS . X
50565J-AA-9 ......... MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/15/29 ......coeuurriiieeeiiiiiieeeeiiiee e [ ceeeeiiiinnes [eend 03/24/2023 ..... CITIGROUP GLOBAL MKTS ... e ettt et e e e e e e sins [oreeeeeeeiiie e e e e esineeeeeeeens [oneeeeeeeenneeeeeenn 3,248,750 i 3,750,000 |...
59833C-AC-6 ......... MIDWEST CONNECTOR CAPIT  4.625% 04/01/29 ....oevviiiiiiiiiiiiiiiiiiieeeciiiiccceeiiiceeeeiies | e [ond 02/17/2023 ..... Various ... 450,000 |...
61690A-AG-9 ......... Morgan Stanley B2015C27 t 2015-C27 AS ~ 4.068% 12/15/47 ....ooovunviiiiiiiiiiiiiiiiiiieeeeeis | e [ 01/13/2023 ..... BARCLAYS . .. 1,000,000 |...

616900-AH-2 ......... MSBAM 2015-C23 B 4.140% 07/15/50 ..eeovuuiiiiiiaeiiiiiiiie et | eeeeeiiieeees [onnd 03/28/2023 ..... L B I O e P I TN ) 1,905,000 |...
616910-AH-1 ......... MSC 2018-L1 AS  4.637% 10/15/51 coeeeiiiiiiieieeeeeeececeeee e | e [ 03/31/2023 ..... BMO CAPITAL MARKETS CORP ....eeieieiiiiee ettt ettt e et e et e e e iinee e e [oreeeeeeeiiieee e e e esineeeeeeeens [oneeeeeeeenneeee. 4,610,038 5,000,000 |...
616928-BU-3 ......... MSC 2020-HR8 XA 1.838% 07/15/53 ..eeeiiiiiiiiiiiiiiiiiiie it | e [ 02/07/2023 ..... DEUTSCHE BANK ...

617446-81-2 ......... MORGAN STANLEY ~ 5.068% 01/25/24 ... ...01/30/2023 ..... BANK OF NEN YORK 7,493,625 |.

61765L-AX-8 ......... Morgan Stanley B2015C24 t 2015-C24 B 4.328% 05/15/48 ...01727/2023 ... BARCLAYS .. 1,890,000 |

61765T-AG-8 . .. MSBAM 2015-C25 XA 1.038% 10/15/48 . 02/23/2023 PERFORMANCE TRUST CAPITAL ...70,802 |. K
61766E-BH-7 . ..| MSBAM 2016-C29 AS ~ 3.604% 05/15/49 .. 03/28/2023 BANK of AMERICA SEC .10,628,770 |. . 11,500,000 |.
62475l-AA-3 . ..|MTN Commercial M2022LPFLTrust 6.224% 03/15/39 . 01/19/2023 GOLDMAN SACHS . 6,058,254 |. 6,175,000 |.
62475-AC-9 ......... MTN Commercial M2022LPFLTrust 2022-LPFL B 6.723% 03/15/39 ......oovvviiinveirieniiiiiiiiiiiiins | eeeniiiiieenes e 01/12/2023 ..... Var ious 5,455,781 [ooeeiiiiiiiiiiiinnns 5,650,000 |...
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62886E-AY-4 ......... NCR CORP  5.000% 10/01/28 ....eeeeeeieeeeeeeee e e eeeene e e e eeene e e eeenn e e e e ernnneeeeeennnneeeeenns | ceevvnnniinnnns Jonnnd 03/28/2023 ..... CITIGROUP GLOBAL MKTS ... eeeeeeee e e e e eeee e e e e emee e e e e e rene e e eeennna e e eeemnnnaeeeennnnnnaeees |reeennnnaaeeeennnnnneeeennnnnnerees Joemnnnnanreemnnnnannees 3,237,188 |eeeeeieieeeeiens 3,750,000 |... . 93,229 [4.BFE ..........
62886E-BA-5 ......... NCR CORP  5.125% 04/15/29 ...oiivviiiiiiiiiiicccccii e eennneeeennn | eeeeennniineees [onnid 03/29/2023 ..... Lo 0 ) RO RN 3,178,125 |ovvviiiiiiiiiis 3,750,000 |... .87,979 [4BFE ..........

64828X-AA-1 ......... New Residential 2020RPL1 Loan 2020-RPLT A1 2.750% 11/25/59 ......evvviieiiiiiiiiiiiiiicecees | e [ 03/24/2023 ..... INTL FCSTONE FINANCIAL INC .... 19,127
64820J-BE-2 ......... New Residential 20171A  Loan 2017-1A B3 5.431% 02/25/57 ...cevvvvieeeiiiiiiiiiiiiiiiiiiieenins | e [ 01/04/2023 ..... INTL FCSTONE FINANCIAL INC ....

64820J-BE-2 ......... New Residential 20171A  Loan 2017-1A B3 5.431% 02/25/57 ......evvvveiiiniiiiiiiiiiiiieeeeees | e [ 01/04/2023 ..... INTL FCSTONE FINANCIAL INC .... K

64830N-AA-9 ......... New Residential 2019RPL3 Loan 2019-RPL3 A1 2.750% 07/25/59 .....ccooviiiiiiiiiiiiiiiiiieniiins | e [ 03/24/2023 ..... INTL FCSTONE FINANCIAL INC .... .. 8,666,681 |.

64831K-AA-4 ......... New Residential 20228FR1 Loan 2022-SFR1 A 2.400% 02/17/39 ..cevvvviiiiiiiiiiiiiiiiieeceeis | e [ 03/02/2023 ..... Cantor Fitzgerald Fixed ........cccooiiiiiiiiiiiiiii e o e 4,366,767 |. 4,986,139 |...

66981X-AC-5 ......... AMSR Trust 2023SFR1 2023-SFR1 C 4.000% 04/17/40 02/22/2023 ..... DEUTSCHE BANK 9,113,974 |. ....10,000,000 |...

67181D-AA-9 ......... O0AKIG 2020-1A A1 1.850% 11/20/50 01/11/2023 ..... INTL FCSTONE FINANCIAL INC ...veeeieeeiiiiie e e e e foreee e e e e e eeeies [oeeeeeeeeieeeee... 5,266,638 [ 5,878,379 |...

678858-BM-0 . .| OKLAHOMA GAS & ELECTRIC ~ 0.553% 05/26/23 02/28/2023 KEY BANC-MCDONALD . 9,000,000 |.

.| Oxford Finance F20231A rust 2023-1A A2 .30,000,000 |

69145C-AA-2 . . 6.716% 02/15/31 01/27/2023 BARCLAYS ... .30,000,000 |

69349A-AA-0 . ..|PNC CAPITAL TRUST C  5.532% 06/01/28 .. 01/17/2023 J P MORGAN SEC ...61,008 |. ...65,000 |. . .
69354N-AE-6 ......... PRA GROUP INC  8.375% 02/01/28 ...oeoieeiiiiieieeiiiie e | eeeeiiieiees [end 03/24/2023 ..... Var ious .. 13,470,125 |. ... 13,350,000 |... .50,715 (3.B FE ..........
709599-BS-2 ......... PENSKE TRUCK LEASING/PTL  5.700% 02/01/28 ...eoveviiiiiiiieiiiiiiiieeiiiiiieeeeesiiiieeeessiniees | eeeeeiiieenes [ond 01/05/2023 ..... WELLS FARGO 9,979,200 |. ....10,000,000 |... .0 |2BFE ...l
709599-BT-0 ......... PENSKE TRUCK LEASING/PTL  5.550% 05/01/28 .... 03/27/2023 ..... J P MORGAN SEC .. ..19,908,400 | ...20,000,000 |...uvveeeeeeiiiieieeeeiieeee .0 |2B FE L,
T4331F-AC-5 ......... Progress Residen2021SFR1st 2021-SFR1 B 1.303% 04/17/38 ... 01/03/2023 ..... INTL FCSTONE FINANCIAL INC .

74333D-AC-8 ......... PROG 2021-SFR2 B 1.796% 04/19/38 03/01/2023 ..... J P MORGAN SEC . K

74333D-AE-4 ......... PROG 2021-SFR2 C  1.997% 04/19/38 03/22/2023 ..... LS e O 8,227,166 |.

74333E-AB-8 ......... Progress Residen2021SFR4st 2021-SFR4 B 1.808% 05/17/38 ... 02/17/2023 ..... BANK of AMERICA SEC .. 1,649,942 [l 1,865,000 |...

743337-AC-3 Progress Residen2021SFR8st 2021-SFR8 B 1.681% 10/17/38 ... 01/12/2023 ..... L LB O 8,666,211 |. ....10,000,000 |...

74333V-AC-8 . ..|Progress Residen2021SFR3st 2021-SFR3 B 1.888% 05/17/26 02/17/2023 BANK of AMERICA SEC 1,417,500 |. .. 1,600,000 |

75508X-AA-4 . ..|RAYONIER LP 2.750% 05/17/31 . 01/04/2023 BARCLAYS . .10,747,302 |. . 13,256,000 |.

78016E-2V-2 . ..|ROYAL BANK OF CANADA ~ 4.670% 07/29/24 . 02/03/2023 RBC/DAIN .. .16,075,528 |. .16,100,000 |

80285U-AF-8 . ..|Santander Drive 20223 eivabl 2022-3 C  4.490% 08/15/29 BANK of AMERICA SEC . 24,449,219 |. .25,000,000 |

80287H-AE-8 . ..| Santander Drive 20225 eivabl 2022-5 C  4.740% 10/16/28 BANK of AMERICA SEC .10,493,3% |. .10,682,000 |.

81748X-AD-6 ......... Sequoia Mor tgage20215 2021-5 A4 2.500% 07/25/51 03/28/2023 ..... e O 6,187,763 |.

82088K-AK-4 ......... SHEA HOMES LP/FNDG CP  4.750% 02/15/28 03/24/2023 ..... GOLDMAN SACHS ...

826943-AB-8 ......... Sierra Receivabl20231A ng Co 2023-1A B 5.830% 01/20/40 .. 03/29/2023 .....

842587-CU-9 ......... SOUTHERN €O 2.950% 07/01/23 ...eeiiiiniiiiiee e | eeeeniiienees [end 02/01/2023 ..... CITIGROUP GLOBAL MKTS ..

B4TTM-AA-2 ......... SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 ..vevviiiiiiiiiiiiiiiiiiiieeeciiiceeeeiiinneeesiiens | e [ond 03/16/2023 ..... STIFEL NICHOLAS X
85172F-AN-1 SPRINGLEAF FINANCE CORP  6.875% 03/15/25 ... 02/22/2023 ..... GMP SECURITIES .. 357,308 |. 366,000 |...
862121-AB-6 . .| STORE CAPITAL CORP  4.625% 03/15/29 . 03/21/2023 WELLS FARGO ... . 14,906,226 |. . 16,851,000 |.

.| TCF NATIONAL BANK  4.125% 07/02/29 ..

87227L-AA-5 . . 01/10/2023 PIPER JAFFRAY . 2,000,000 |.
87303T-AA-5 . .| TTAN 2021MHC 2021-MHC A 5.534% 03/15/38 01/01/2023 Interest Capitalization .........ccoooiiiiiiiiiiiiii e e L0 L 0|
88033G-DB-3 . ..| TENET HEALTHCARE ~ 5.125% 11/01/27 ... 01/20/2023 Tax Free Exchange .... 3,816,000 |.
880336-DS-6 . ..| TENET HEALTHCARE ~ 6.250% 02/01/27 02/01/2023 Tax Free Exchange . 1,630,000 |.
89172Y-AG-5 ......... TPNT 2016-3 B3~ 4.101% 04/25/56 01/03/2023 ..... J P MORGAN SEC ..10,000,000 |...
89175J-AB-6 ......... TPNT 2017-6 A2 3.000% 10/25/57 03/23/2023 ..... CITIGROUP GLOBAL MKTS .. 895,000 |...
89181J-AA-0 ......... Towd Point Mortg20231 t 2023-1 A1 3.750% 01/25/63 . 01/24/2023 ..... BANK of AMERICA SEC .... ..10,000,000 |...

89614Y-AB-2 ......... Tricon Residenti2021SFR1 2021-SFR1 B 2.244% 07/17/38 ... 03/02/2023 ..... BANK of AMERICA SEC ..

896160-AC5 ......... Tricon Residenti20228FR1 2022-SFR1 C  4.303% 04/17/39 ... 01/06/2023 ..... BANK of AMERICA SEC ..

92537R-AA-T ......... TK ELEVATOR US NEWCO INC  5.250% 07/15/27 01/03/2023 ..... CITIGROUP GLOBAL MKTS X
92539B-AA-0 ......... Verus Securitiza20231 st 2023-1 A1 5.850% 12/25/67 ...01/11/2023 ... MORGAN STANLEY FIXED INC . 6,999,958 |...coeiiiiiiiiies 7,000,000 |...
92539D-AA-6 ......... Verus Securitiza20232 st 2023-2 A1 6.193% 03/25/68 ...03/14/2023 ..... MORGAN STANLEY FIXED INC . 7,999,938 |.ooiiiiiieiiiiins 8,000,000 |...
928668-BJ-0 . .| VOLKSWAGEN GROUP AMERICA  0.875% 11/22/23 . 02/24/2023 STIFEL NICHOLAS .... 1,934,000 |.

92937E-AG-9 . ..|WFRBS 2013-C11 B 3.714% 03/15/45
92937E-AH-7 . ..|WFRBS 2013-C11 C 4.309% 03/15/45 ...
9498%K-AX-1 ......... Wells Fargo Comm2015C29 ortgag 2015-C29 AS  4.013% 06/15/48 .

01/20/2023 BARCLAYS ..
01/20/2023 BARCLAYS ...
02/02/2023 ..... BMO CAPITAL MARKETS CORP .

.. 739,364 |.
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94989N-BH-9 .. ..|Wells Fargo Comm2015C30 ortgag 2015-C30 XA ~ 0.880% 09/15/58 ....evvenieeemeniieeeeenniiieeeeeenn | eeeeeeeiinins oeeens 03/31/2023 ..... BMO CAPITAL MARKETS CORP . 1.AFE ..
94989T-BB-9 . ..|Wells Fargo Comm2015LC220r tgag 2015-LC22 AS ~ 4.207% 09/15/58 ......ccvvvveiviiiiiniiiiniiiiiiinns | eeeveeiieeeens | 01/24/2023 ..... BARCLAYS ....10,870,000 |...
95000K-BG-9 ......... WFCM 2016-NXS6 B 3.811% 11/15/49 ..eeeeieieei e eeee e eennneees | ceevviniinnens [eennid 02/15/2023 ..... WELLS FARGO .. eeeeieeeeeeeeie e e e e eeeee e e e e eeeee e e e e eemnne e e e eemnna e e e eennnnnaeeeeennnnnnseeennnnnnseennnn  [oeeernnnnneeeermnnnaneeernnnnnnnnee Jreernnnnnneeennnnnnnnne 8,181,801 |t 9,075,000 |...
95001R-BC-2 ......... WFCM 2018-C48 C  5.137% 01/15/52 .iivvviiiiiiiiiiiieiiviinen e eeennnens | eeeeeenninneees [onnid 02/10/2023 ..... e 0 R KO~ [+ Y7 X EO R, 2,396,000 |...
95002N-AA-5 ......... WFCM 2019-JWDR A 2.501% 09/15/31 ...eeeeeeeie e eeeeee e eenee e eeennneeeeenne | oevvrnniiinnens [eennnd 01/11/2023 ..... J P MORGAN SEC
957638-AD-1 ......... WESTERN ALLIANCE BANCORP  3.000% 06/15/31 .....cvvvuniiiiiiiiiiiiiiiiiiinieeiinineeevenninneennnnns | eeeeeenniineees fonnid 01/27/2023 ..... STIFEL NICHOLAS .... .... 10,145,000 |...
96042X-AE-5 ......... Westlake Automob20231A ivable 2023-1A B 5.410% 01/18/28 ....cevvreeiiiiiiiiiieeeeieiieeeeeene | s e 01/10/2023 ..... J P MORGAN SEC .. ....10,000,000 |...
96042X-AF-2 ......... Westlake Automob20231A ivable 2023-1A C  5.740% 08/15/28 .....coovvvvvveiiiiiiiniiiiniiiiiiinees | e |l 01/10/2023 ..... J P MORGAN SEC .. ....10,000,000 ...
98421M-AA-4 ......... XEROX HOLDINGS CORP  5.000% 08/15/25 02/10/2023 ..... SUMRIDGE PARTNERS
98920M-AA-0 . .| Zaxby's Funding 20211A 2021-1A A2  3.238% 07/30/51 . 03/28/2023 MIZUHO SECURITIES USA INC
BENFIT-VA-0 . .|Benefit Street Partners  3.500% 04/11/30 03/22/2023 PRIVATE PLACEMENT .
BENFIT-VB-0 . ..|Benefit Street Partners  9.299% 04/11/30 ... 03/22/2023 PRIVATE PLACEMENT .
PPFLJD-71-9 ......... HENDR 2022-A16 HENDR 2022-A16  5.580% 12/31/77 eeveeeeeeeieiee e eeeeenneeeeeeee | cevvviniiinnnns [eennd 02/01/2023 ..... VFN-US BANK
PPFLJT-B9-2 ......... HENDR 2022-A17 HENDR 2022-A17  6.380% 12/31/77 .eevviviiiiiiiiiiiiiiiiicccciiinccccvviinneecennn | eeeeeeniiieeens ol 02/15/2023 ..... VFN-US BANK ...
PPFLJT-BB-7 ......... HENDR 2022-A17 HENDR 2022-A18  5.900% 12/31/77 eeeeeeeieeieiee e eeeennneeeeeees | cvvvvviiiinnnns feennid 02/15/2023 ..... VFN-US BANK ...
PPFRLU-0L-8 ......... HENDR 2022-A14 HENDR 2022-A14  5.750% 12/31/77 .coovvvvviiiiiiiiiiiiiiiiiiiniieviinineeevinnienes | eeeeeennieeens fonnd 01/04/2023 ..... VFN-US BANK ...
PPFW5D-ZD-3 ......... HENDR 2022-A15 HENDR 2022-A15  5.380% 12/31/77 .eeeireiiiieeeeiee e eeeennnnees | cevvvvniiinnnns Jeennnd 01/19/2023 ..... VFN-US BANK ... .
PPFX7L-LU-8 ......... HENDR 2022-A22 HENDR 2022-A22  5.840% 12/31/77 evvviiiiiiiiiiiiiiiiiiniiiciiinceevinninnnnnnnnnn | eeeevennieeens fonnid 03/29/2023 ..... VFN-US BANK ... R 3,081,583 |...
PPFZ69-5Z-8 ......... HENDR 2022-A21 HENDR 2022-A21  5.750% 12/31/77 eeeeeeeiieeeeiee e eeeennnnees | cevvviniiinnnns feennid 03/21/2023 ..... VENSUS BANK e e et e e e e e e e e e e e e e e rnne e e e e eenn e e e e e e nnnaneeeeennnnnaeennn reeennnnaeeeernnnnaaeeeennnnnaenees Joernniaeeeern s 2,010,290 |eevenneieeenniiens 2,010,290 |...
PPGIOK-J6-5 HENDR 2022-A19 HENDR 2022-A19  6.120% 12/31/77 oevvveniiiiiiiiiiiiiiiiiiineecciinceccvinineeees | eeeeeeniieeens ol 02/27/2023 ..... VFN-US BANK ... 3,825,290 |. 3,825,290 |...
PPGE0O-CL-0 . ..|HENDR 2022-A20 HENDR 2022-A20  6.330% 12/31/77 . 03/14/2023 VFN-US BANK ... 2,297,367 | 2,297,367 |
06367D-3U-7 . ..|BANK OF MONTREAL CHICAGO  5.370% 01/12/24 . A. 01/12/2023 BANK of AMERICA SEC .. .20,000,000 |. .20,000,000 |.
36485M-AN-1 . ..| GARDA WORLD SECURITY  7.750% 02/15/28 . A.. 03/30/2023 NATIONAL BANK OF CANADA .. 7,875,000 8,000,000
380355-AD-9 . ..|GOEASY LTD  5.375% 12/01/24 ........... A. 03/10/2023 BMO CAPITAL MARKETS CORP . 414,398 .431,000 . .
923725-AD-7 . .. | VERMILION ENERGY INC ~ 6.875% 05/01/30 A.. 03/30/2023 RBC/DAIN .o 6,245,790 6,826,000 |. .CFE ..
000000-00-0 . ..|MONG DUONG FIN HLDGS BV ~ 5.125% 05/07/29 ... D.. 02/09/2023 STANDARD CHARTERED BANK 9,080,000 .10,000,000 |. BFE ..
017490-AC-7 . ..|Allegro CLO Ltd 20221A 2022-1A B 6.689% 07/20/35 D.. 03/28/2023 ROBERT W. BAIRD . . 14,266,200 |. . 14,750,000 |. .CFE ..
04002R-AG-5 . ..| AREIT 2020-CRE4 C  7.782% 04/15/37 ....ccevvvnnierinnnnn D.. 01/04/2023 MESIROW FINANCIAL . .. 1,235,202 | .. 1,268,500 |. .F FE
05072M1-AG-8 . ..| Audax Senior Deb20204A LC 2020-4A AR  7.189% 04/20/35 D.. 03/17/2023 BANK of AMERICA SEC .. .30,000,000 |. .30,000,000 |. Az
054920-AA-4 . ..|BDS 2020-FL5 A 5.956% 02/16/37 D.. 01/24/2023 MORGAN STANLEY FIXED INC . .. 6,608,461 |. .. 6,655,256 |. A FE
05583J-AN-2 . ..|BPCE SA  5.975% 01/18/27 ... D.. 01/10/2023 J P MORGAN SEC .. .20,000,000 |. .20,000,000 |. A FE ..
09203B-AG-6 . ..|Black Diamond CL20221A 2022-1 D.. 03/23/2023 ROBERT W. BAIRD . 8,775,000 9,000,000 .CFE ..
17186H-AG-7 . ..|CIMPRESS NV 7.000% 06/15/26 ........ccevvnnnnn D.. 02/01/2023 Tax Free Exchange . 8,338,417 8,195,000 A FE ..
19123U-AD-5 . .. | COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 . D.. 02/17/2023 TD SECWRITIES ....... 3,071,449 3,100,000 A FE ..
225350-AE-T ......... CREDIT AGRICOLE LONDON ~ 3.750% 04/24/23 .... D.. 02/15/2023 ..... CREDIT AGRICOLE SECURITIES ... .... 14,885,254 |. .... 14,920,000 |... .G FE
24460A-AE-0 Deerpath Capital20231A 2023-1A B1  8.558% 04/15/35 . D.. 02/03/2023 ..... Greensledge ... .. 14,500,000 |. .. 14,500,000 |... .CFE
24460A-AG-5 . ..|Deerpath Capital20231A 2023-1A C ~ 9.908% 04/15/35 ... D.. Greens|ledge ... .FFE ..
40441L-AA-4 . .|HGI CRE CLO Ltd 2021FL1 2021-FL1 A 5.778% 06/16/36 .. D.. PERFORMANCE TRUST CAPITAL LA FE ..
50202K-AC-0 Ladder Capital C2021FL2 | Mort 2021-FL2 AS  6.278% 12/13/38 .... D.. 01/05/2023 ..... J P MORGAN SEC 7,904,370 |eeveeeeieeinniens 8,304,000 |... A FE
55283T-AC-2 MF1 Multifamily 2021FL6 Mortga 2021-FL6 AS  6.211% 07/16/36 . D.. 03/22/2023 ..... Lo L I U RO KON 7,630,000 [ounviiiiinnnniinennns 8,000,000 |... A FE
55300R-AG-6 . | MGMCHI  4.750% 02/01/27 .o D.. Various ..ceeeeeeeeeeeennnnnnns .. 8,809,188 |. .10,000,000 |. A FE ..
629167-AE-7 . .[NLY Commercial M2019FL2 Trust 2019-FL2 B 6.609% 02/15/36 . D.. AMHERST SECURITIES GROUP . . 13,603,613 |. . 14,226,000 |. LA FE ..
78392B-AD-9 SK HYNIX INC ~ 6.250% 01/17/26 D.. 01/10/2023 ..... CITIGROUP GLOBAL MKTS ....eeeeeeeeeeeee e e e eeeene e e e e emeee e e eemenne e e eeennnaeeeeemnnneeeeennnnnnaeees |reeennnnaeeermnnnnneeeennnnnnerees Joernnnnaneeemnnnnannees 9,961,500 |. ....10,000,000 |... .CFE
78392B-AE-7 SK HYNIX INC ~ 6.375% 01/17/28 D.. 01/10/2023 ..... Lo 0 ) RO RN 6,965,770 [ovviiiiiinnnininns 7,000,000 |... .CFE
78486B-AC-8 . ..|Starwood Commerc2021FL2 gage T 2021-FL2 AS  6.178% 04/18/38 . D.. 01/11/2023 J P MORGAN SEC .. .. 6,925,875 |. .. 7,300,000 |. LA FE ..
81785A-AA-6 . ..| 720 East CLO 20220221A . 2022-1A A 7.339% 01/20/36 .... D.. 03/21/2023 J P MORGAN SEC .10,053,000 |. .10,000,000 |. LA FE ..
81785E-AG-5 . ..| 720 East CLO Ltd20231A 2023-1A C  7.958% 04/15/36 .. D.. 02/15/2023 J P MORGAN SEC .. .15,000,000 |. . 15,000,000 |. .FFE ..
86565F-YF-3 . .| SUMITOMO MITSUI BANK NY  5.330% 01/18/24 .. D.. 01/18/2023 BANK of AMERICA SEC . 14,700,000 |. . 14,700,000 |. A FE
88429R-AC-2 . .. |37 Capital CLO L20231A 2023-1A B 7.358% 04, D.. 03/31/2023 J P MORGAN SEC .. .10,000,000 |. .10,000,000 |. .Cz
88420R-AE-8 . ..| 37 Capital CLO L20231A 2023-1A C  8.258% 04/15/36 D.. 03/31/2023 J P MORGAN SEC .. 9,000,000 |. .. 9,000,000 |. Fz
902613-AV-0 . ..|UBS GROUP AG  5.959% 01/12/34 ................. D.. 01/03/2023 UBS WARBURG . .15,000,000 |. . 15,000,000 |. .G FE
92537V-AA-8 . .| TK ELEVATOR HOLDCO GMBH  7.625% 07/15/28 D.. 02/08/2023 BARCLAYS . .. 453,560 ..493,000 |. A FE ..
D.. B FE

98313R-AG-1

WYNN MACAU LTD  5.500% 01/15/26

02/03/2023

Various ...

. 11,357,000 |...
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Y00130-RW-9 ......... ADANI PORTS AND SPECIAL  3.375% 07/24/24 .......evvvevevunenninnneniiisnsisisssssssssssssssssssssnennns | Doveveeeiienens oo 02/07/2023 ..... DEUTSCHE BANK ...t eseees fuaseessesssssssssessnssssnssnnnnnns oeerreiirieiiieiieieeeenes 813,369 [.ooeiiiiiiiiiiiiii 905,000 J.oeviiiiiiiiiiiiiiiiiiieees 1,213 [2.CFE ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,461,100, 264 1,506,000,564 5,686,394 XXX
05567S-AA-0 ......... BNSF FUNDING TRUST | 6.613% 12/15/55 ....evvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiniinsssssssssssnssnnnnnsnnnns [ eeeeeeeeennnnns [ 01/03/2023 ..... MORGAN STANLEY FIXED INC .... .... 10,381,250 |. ....11,000,000 |...
21860M-AA-5 ......... CORESTATES CAPTL 11 5.434% 02/15/27 .....vvvvvvviiirniiiiiiiiiiiiiiiiiiinsisnsnnssssssssnsnnssnnsnnnns [ eeeeeeeannnnnes [ 02/02/2023 ... SEAPORT GROUP LLC
302570-AX-4 ......... NEXTERA ENERGY ~ 6.991% 06/15/67 ...cooeveeiieiiiiiiiiiiiiiieeeeiecceeeeeeeeee [ 01/24/2023 ..... IMPERIAL CAPITAL LLC
726503-AE-5 . ..|PLAINS ALL AMER PIPELINE LP  8.974% Perpet. 03/08/2023 MORGAN STANLEY FIXED INC . .
151200-CA-9 ......... CEMEX SAB-SPONS ADR  5.125% 10/24/28 .......eevvvvvveeiiiiiiiiiiiiiiiiiiiiiiiiiieseiescssseseseeeseeneee | Doveveeeieiness oo 03/20/2023 ..... GOLDMAN SACHS
1309999999. Subtotal - Bonds - Hybrid Securities 12,120,556
0LX211-22-7 . ..|KOPPERS INC TL B 1L 03/13/30 .. .03/10/2023 WELLS FARGO BK .. .. 776,000 |. ..800,000 |.
#LICLA-CR-V . .| WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE RV 01/06/33 01/13/2023 PRIVATE PLACEMENT . .35,000,000 |. .35,000,000 |.
#LICLA-CR-V ......... WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE RV 01/06/33 .. 03/07/2023 ..... PRIVATE PLACEMENT ... ....60,000,000 |. ....60,000,000 |...
00187G-AD-1 ......... AP CORE HOLDINGS Il LLC TL B2 1L 07721727 oo [ 01/11/2023 ..... RBC/DAIN
00687M-AC-5 ......... ADIENT US LLC TL B 1L 04/10/28 . [ e [ 01/19/2023 ..... WELLS FARGO BK ..
04686R-AB-9 ......... ATHENAHEALTH INC TL 1L L U P PPPPPR R 01/01/2023 ..... Tax Free Exchange ....
04686R-AC-7 ......... ATHENAHEALTH INC TL DD 1L 01/27/29 e [ e [l 01/01/2023 ..... PRIVATE PLACEMENT ...
12546F-AF-9 ......... CHG PPC PARENT LLC TL 1L B2 P R 01/01/2023 ..... JPM FUNDS RECAP ...
12768E-AG-1 ......... CAESARS ENTERTAIN INC TL B 1L 03/01/30 e [ ereeeeeeneeeen [ 01/25/2023 ..... JPM FUNDS RECAP ...
14173W-AF-0 CARESTREAM DENTAL TL 1L 09/01/24 01/19/2023 ..... BANK of AMERICA SEC
22860E-AE-2 . ..| CROWN SUBSEA COMMUNICATI TL 1L 04/27/21 01/18/2023 GOLDMAN SACHS ...
22860E-AG-7 . ..| CROWN SUBSEA COMMUNICATI TL 1L 04721727 ..... 02/24/2023 GOLDMAN SACHS .
24521T-AJ-5 . ..| DEL MONTE FOODS (Blue Merger) TL B 1L 05/16/29 . 02/01/2023 Various ........
24982L-AD-7 . .. | DERMATOLOGY INTERMEDIATE TL DD 1L 03/24/29 . PRIVATE PLACEMENT .
33774U-AC-2 . ..|FISERV INC TL B 1L 02/18/27 ......... CITIBANK .......
372526-AS-1 ......... GEO GROUP INC/THE TL 2 1L 03/23/27 .vvvvvvieiiiiiiiiiiiiiiieisseessensssssssnnnnnnnnnnnnns [ eeeeeeeeeeeaens [ 02/10/2023 ... Regions Bank ..
410346-AX-8 ......... HANESBRANDS INC TL B 1L 0T R [ N 02/14/2023 ... JPI FUNDS RECAP ...
46589U-AE-5 ......... ZEST DENTAL TL 1L 02/08/28 ... | e [ 02/01/2023 ...
58401D-AC-8 ......... MED PARENTCO LP TL 1L 08/31/26 . | e [ 01/01/2023 ..... UBS WARBURG .
68764J-AD-3 ......... ORYX MIDSTREAM HOLDINGS TL B 1L 10/05/28 o [ e [ 01/27/2023 ..... BARCLAYS ...
68764J-AD-3 ORYX MIDSTREAM HOLDINGS TL B 1L 10/05/28 .o [ e [ 01/27/2023 ..... BARCLAYS
68764J-AD-3 . ..| ORYX MIDSTREAM HOLDINGS TL B 1L 10/05/28 02/06/2023 Tax Free Exchange .
68764J-AD-3 . ..| ORYX MIDSTREAM HOLDINGS TL B 1L 10/05/28 02/06/2023 Tax Free Exchange .
69889P-AD-7 . ..|PAR PETROLEUWM LLC TL B 1L 02/28/30 .. 02/14/2023 WELLS FARGO BK ..
T2448F-AS-4 . ..|PITNEY BOWES INC TL B 1L 03/12/28 . 01/01/2023 JPI FUNDS RECAP .
77669L-AC-7 . ..|ROPER TECHNOLOGIES INC TL 1L 11/22/29 02/14/2023 UBS WARBURG ...... K
81527C-AP-2 ......... SEDGHICK CMS INC TL B 1L 02/24/28 ....eeeeniiiiiiiiiiiiieees | e fo 02/24/2023 ... Tax Free Exchange . 994,845 |...
89364M-BII-3 ......... TRANSDIGM INC TL F 1L B U [ 01/01/2023 ..... Tax Free Exchange .... 413,047 |...
89364M-BZ-6 ......... TRANSDIGM INC TL I 1L 08/24/28 ... | e [ 02/24/2023 ... Tax Free Exchange .... ,208,402 |...
F6628D-AN-4 ......... NUMERICABLE US LLC TL B 1L 08/31/28 .... 01/30/2023 ..... JPI FUNDS RECAP ...
G1738K-AB-1 ......... BUZZ MERGER SUB TL B 1L 01/29/27 01/26/2023 .....
G4770Q-AJ-4 INEOS ENTERPRISES HOLDIN TL B 1L 08/26/26 .. 01/01/2023 ..... BARCLAYS ...
68371Y-AN-3 . .| OPEN TEXT CORP TL B 1L 11/17/29 01/01/2023 BARCLAYS .
C0787F-AB-8 BAUSCH + LOMB CORP TL B 1L 05/10/27 ... 01/01/2023 ..... BARCLAYS ...
C0787F-AB-8 .........| BAUSCH + LOMB CORP TL B 1L 05/10/27 01/01/2023 BARCLAYS 747,370 |...
C9413P-BD-4 ......... | BAUSCH HEALTH COS INC TL B 1 L 02/01/27 01/01/2023 BANK of AMERICA SEC Mont . ,500,000 |.
05710L-AB-9 . .|BAKELITE UK HOLDING LTD TL 1L 05/29/29 01/18/2023 GOLDMAN SACHS . 1,000,000

24736C-BS-2 .
82925B-AF-2 .

.. SKYMILES IPLTD TL B 1L

ALTICE FINCO SA TL B12 1L

10720727 ..
01/31/26 ..

02/15/2023
01/01/2023

UBS WARBURG .
JPM_FUNDS REC

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans

131,631,894

133,093,373

2509999997. Total - Bonds - Part 3

1,910, 101,467

1,936,941,737

6,310,594
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2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,910, 101,467 1,936,941,737 6,310,594 XXX
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
037833-10-0 ......... L0 R U RN 02/21/2023 ..... S. G. COWEN SECURITIES CORP. ..eevvuniiiiimuiniiiiiiiiie e e eeiii e e e cennis e s s eenn e s s eenna e e s eennn [oeeeernnnnneeeennnnnns 1,610.000 |.... 241,726 |.
166764-10-0 ......... CHEVRON CORPORATION ... eeeeeeieeeeeenee e e eeemeneeeeemnnaeeeernnnaeeeernnnneseeennnnneeeennnnnneees | coneienenesnnnn Jonnnd 02/03/2023 ..... WSLIC 0B Life ....10,539.000 |.... .. 1,781,196 |.
21036P-10-8 ......... CONSTELLATION BRANDS COMMON ...eevvueniiiiiiiiiieeciiiin e cevni e ceni e cnnnnnseeeenns | cennnnneeenenns fonnnd 02/07/2023 ..... T T R 2,117.000 |....
302316-10-2 ......... EXXON MOBIL CORP ...02/03/2023 ..... WSLIC OB Life . ....20,837.000 |....
34964C-10-6 ......... FORTUNE BRANDS HOME & SECURI COMMON .. ...02/07/2023 ..... Keefe Bruyette & Woods Eq ........coviiiiimiiiiiiiiiiiiiiiiiiiiii s eennes [oeeerrra e 4,048.000 |....
38141G-10-4 . ..| GOLDMAN SACHS GROUP INC ... 02/03/2023 WSLIC OB Life .
46625H-10-0 . ..| JP MORGAN CHASE & CO . WSLIC OB Life .
594918-10-4 . . [MICROSOFT CORP ......... S. G. COWEN SECURITIES CORP.

..|MICRON TECHNOLOGY INC

595112-10-3 ......... [MICRON TECHNOLOGY INC .....iiiiireiniiiiiiiiiiiiiiisie s ceriis s s ensis s s errses s s e rnnnn s ssnnnnns | eeeeeeennnnnns [ooned 03/24/2023 ..... S. G. COWEN SECURITIES CORP. ..eevvuniiiiriuiniiiiiiiiie e e ceiii e e s cesni e s s eena e s s eenna s e s eennn [oereernnnnneeeennnnens 8,364.000 |....

61174X-10-9 ......... MONSTER BEVERAGE CORP .....eeeereueeeeeennnneeeeemnniaeeeemnnnneeeennnnneeeeennnnsseeennnnnneeeennnnns | convisnennennnn Jonnnd 03/28/2023 ..... Stock Dividend ....11,099.000 |....

70450Y-10-3 ......... PAYPAL HOLDINGS INC ...euuiiiirininiiiiiiiiin e ecinii s crrii s enniis s sennn s s snnnnn s sssnnnnnnns | cennneneeeennns fonnnd 02/10/2023 ..... S. G. COWEN SECURITIES CORP. ..eevvuniiiiiuuiiiiiiiiiiie e e eieni e e s cenni e s s eenn e s s eennan e s e nnnnn [oeeeennnnnnneeeennnnnns 4,321.000 |....

828806-10-9 ......... SIMON PROPERTY GRP LP REIT eeeeieeeeieeneeeeeeenneeeeeenene e e eeeeen e e e eennnneeeeernnnnneneernnnnnes | cvvnnenennnnnnn Jonnnd 02/21/2023 ..... S. G. COWEN SECURITIES CORP. .eeeeeeeeeennueeeeeennus e e e eeenn e e e eeennns e e e eennns s e e eennnnneeeeennn [oeeeemnnnnaeeeeennnnnns 1,481.000 |....

854502-10-1 ......... STANLEY BLACK & DECKER INC ...eevvreiiiiiiiiiiiiiiiii s seecrnsis s ernsn s enennnssssnnnnns | cennnnneeenenns fonnnd 03/23/2023 ..... S. G. COWEN SECURITIES CORP. .. ....19,743.000 |.... N

898320-10-9 ......... TRUIST FINANCIAL CORP .....eeeeeeeieeeeeenne e e e eeene e e e e eenn e e e e eenne e e e e eennnneeeeennnnnneeeennnn | cvnsiinensnnnnn Jonnnd 03/21/2023 ..... S. G. COWEN SECURITIES CORP. ....17,895.000 |.... 585,269 |.

902973-30-4 ......... U S BANCORP J A 03/20/2023 ..... Various ....80,121.000 |.... .. 2,894,118 |.

780259-30-5 ......... ROYAL DUTCH SHELL PLC-ADR RECEIPTS ... D.. JUTPR AU 02/03/2023 ..... WSLIC 0B Life ....23,713.000 |.... .. 1,366,580 |.

G1151C-10-1 .. |D.. coee feeennd 03/24/2023 ... S. G. COWEN SECURITIES CORP. ..eevuuuiiiiuuuuniisiiuuunsissiiusunsirsesnnnnsessessnnnssessesnnnsseeseesss [oereeressnnseesensnnnns 1,887.000 |.... 510,200 . .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 16,862,272 XXX 0 XXX
31337#-10-5 ......... |FHLB L0 oL PP PUPPPRN IFTPTTTTTORTUUUUR PN 03/16/2023 ..... |PR|VATE PLACEMENT ... iiitieiiiiiiitii s ittt s ittt e s s s s reaei s e s e rani s s e e reaeisseseesannsseaaenes | ...................... 13,296.000 [...oivivunniiiiiinnnnns 1,329,600 |..vuuniiiiiinniniiiiiiiiniiiiiies o [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,329,600 XXX 0 XXX
8915411-77-5 ......... |TOUCHSTONE HIGH YIELD=INST L.iiiiieiniiiiiiiis i it s i iaii s s s s raii s e s reaais s s s eraanaeeaeeees | ..................... 01/31/2023 ..... |D|V|DEND REINVESTMENT ..ivuiiiiiiiitiii s it ec e s e s ceiii e s s e eaai e s e e eanaa s e s e earnaneenees | ...................... 88,315.725 |..evvvniiiiiiiiiniiis 649,669 |....euvuiiiiiiiiiiiiiiiiiiiie | (U P
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 649,669 XXX 0 XXX
34918#-10-6 ......... |W&S Brokerage Services, INC. ..i...cciiiiiievsiiiiiiiiisiiiiiiiiiiiniiiriiinnnirerssnisesssesnninseesees | eessnneeeerenns |orsand 03/16/2023 ..... |Capita| L0 TN UL T P PPPPPP 0.000 [oooiiiiiiiiiiiiiiiinnnnns 600,000 [..iiiiereniiiiiiiiiniiiiiiiiines v [
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 600,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 19,441,541 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 19,441,541 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 19,441,541 XXX 0 XXX
6009999999 - Totals 1,929,543,008 XXX 6,310,594 XXX
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FHLMC Multifami | K113ured P K113 X1
.. 3137FV-50-1 | 1.380% 06/25/30 ...eevvvvvvrviiiiiiiiiiiiiiiiiiiiens e . 03/01/2023 . |Paydoun .......coooveiiiiins |oeeiiiiiniiis e [V [V TTT foiiiiiinnns {1 0 s (T77) [errnnnnnnnnnns 0 s (T77) [ernnnnnnnnnnnns 0 e (U O (VO 0 | [V 17 |. 06/25/2030 . |1.A ........
FHLMC Multifami | K117ured P K117 X1
L 3137FX-3T-3 | 1.287% 08/25/30 oovvvveeeeeeeiieiieieeee [ . 03/01/2023 . | Paydoun ... . 08/25/2030 . [1.A ........
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 «eeee.. |- 03/01/2023 . | Paydown . 12/20/2061 . [1.A . .
..3170N-RP-5 [G2 G2 MA1394  2.750% 10/20/43 .ovvevreercens | v . 03/01/2023 . |Paydown .. . 10/20/2043 . [1.A ........
Government NatioMA2392 gage A G2 MA2466
.. 361790-W3-1 12.750% 12/20/44 ..o [ . 03/01/2023 . | Paydoun ... .0 . 0 .. 0 . 12/20/2044 . (1.A ........
..36180W-Sli-6 | GN GN AE4133  2.750% 09/15/30 [ . 03/01/2023 . | Paydoun ... .0 . 0 197,034 |.. 0 . 09/15/2030 . [1.A ........
..36203N-2U-1 |GNMA GN 354587  7.500% 06/15/23 .............. [.eeeeen . 03/01/2023 . | Paydoun ... .0 . 0 .62 |.. 0 . 06/15/2023 . [1.A ........
..36204M-D9-7 |GNMA 30 YR GN 373728  7.500% 05/15/26 ....... [....... . 03/01/2023 . | Paydoun ... .0 . 0 .39 |.. 0 . 05/15/2026 . [1.A ........
..36204R-Hz-4 | GNMA 30 YR GN 377448  7.500% 12/15/26 ....... [....... . 03/01/2023 . | Paydoun ... .0 . 0 ....339 |.. 0 . 12/15/2026 . [1.A ........
..36204T-7D-0 |GNMA 30 YR GN 379892  8.000% 06/15/24 ....... . |- 03/01/2023 . |Paydoun ... .0 . 0 ....674 |.. 0 . 06/15/2024 . [1.A ........
..36204U-ZL-8 |GNMA 30 YR GN 380647 8.000% 11/15/24 ...... . |- 03/01/2023 . | Paydoun ... .0 . 0 ....859 |.. 0 . 11/15/2024 . [1.A ........
..36205C-ML-1 | GNMA 30 YR GN 386563  8.000% 06/15/24 . 03/01/2023 . |Paydown 0 0| .476 0| . 06/15/2024 . [1.A .
..36205G-0H-7 | GNMA 30 YR GN 390256  8.000% 06/15/24 . 03/01/2023 . |Paydown 0 0| 1,239 0| . 06/15/2024 . [1.A .
..36206J-J6-2 | GNMA 30 YR GN 412585 7.500% 04/15/26 . 03/01/2023 . |Paydown 0 0| .1,075 0| . 04/15/2026 . [1.A .
..36206M-BG-1 | GNMA 30 YR GN 415039  7.500% 02/15/26 ....... [....... . 03/01/2023 . | Paydoun ... .0 . 0 ...829 |.. 0 . 02/15/2026 . [1.A ........
..362070-3R-5 |GNMA GN 429308  7.500% 03/15/27 ...........oe. [oeennn . 03/01/2023 . | Paydoun ... .. (45) ). .0 . 0 0 . 03/15/2027 . [1.A ........
..36207J-DZ-3 |GNMA 30 YR GN 433120  7.500% 09/15/26 ....... [....... . 03/01/2023 . | Paydoun ... ... (96) ] .0 . 0 0 . 09/15/2026 . [1.A ........
..36207K-B4-1 | GNMA GN 433959  6.500% 09/15/28 ......cccoeees [orennn . 03/01/2023 . | Paydoun ... . (4. .0 . 0 0 . 09/15/2028 . [1.A ........
..362078-K4-4 | GNMA GN 440515  7.500% 12/15/26 .............. [...ces . 03/01/2023 . | Paydoun ... . (137) ). .0 . 0 0 . 12/15/2026 . [1.A ........
..36207U-D8-8 |GNMA 30 YR GN 442127  7.500% 11/15/26 ....... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2026 . [1.A ........
..36207X-PS-5 |GNMA 30 YR GN 445133  7.500% 02/15/27 ....... [....... . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 02/15/2027 . (1.A ........
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 ....... [....... . 03/01/2023 . | Paydoun ... .. (18)]. .0 . 0 0 . 04/15/2027 . [1.A ........
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 . 03/01/2023 . |Paydown . (92) ) 0 0| 0| . 08/15/2027 . [1.A .
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 . 03/01/2023 . |Paydown . (63) ] 0 0| 0| . 10/15/2027 . [1.A .
..36208Y-LM-9 | GNMA 30 YR GN 464832  6.500% 09/15/28 . 03/01/2023 . |Paydown (7)) 0 0| 0| . 09/15/2028 . 1.A .
..36209B-DX-3 |GNMA 30 YR GN 466418  6.500% 12/15/28 ...... |....... . 03/01/2023 . | Paydoun ... L (13)). .0 . 0 0 . 12/15/2028 . [1.A ........
..36209C-62-4 |GNMA 30 YR GN 468088  7.000% 07/15/28 ...... |....... . 03/01/2023 . | Paydoun ... ... (156) | .0 . 0 0 . 07/15/2028 . [1.A ........
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 ......evvvunnn [ereennn . 03/01/2023 . | Paydoun ... e (13)). .0 . 0 0 . 11/15/2029 . [1.A ........
..36209T-Y9-4 | GNMA 30 YR GN 481436  6.500% 12/15/28 ....... [....... . 03/01/2023 . | Paydoun ... ... (66) ] .0 . 0 0 . 12/15/2028 . [1.A ........
..36209V-CE-2 |GNMA GN 482569  6.500% 05/15/29 ...........ce. [.eennn . 03/01/2023 . | Paydoun ... .. (39) ] .0 . 0 0 . 05/15/2029 . [1.A ........
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2029 . [1.A ........
..36210D-GY-1 | GNMA GN 489015  7.000% 05/15/29 .......ccvvvee [erennn . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 05/15/2029 . [1.A ........
..36210F-TB-2 | GNMA 30 YR GN 491146  6.500% 12/15/28 ....... [....... . 03/01/2023 . | Paydoun ... ... (120) | .0 . 0 0 . 12/15/2028 . [1.A ........
..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 . 03/01/2023 . |Paydown . (49) | 0 0| 0| . 05/15/2029 . (1.
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/15/29 . 03/01/2023 . |Paydown (1)) 0 0| 0| . 05/15/2029 . (1.
..36210V-SV-4 | GNMA 30 YR GN 503732  6.500% 05/15/29 . 03/01/2023 . |Paydown . (47) ). 0 0| 0| . 05/15/2029 . (1.
..36211U-7J-5 | GNMA 30 YR GN 523897  7.500% 11/15/29 . . |. 03/01/2023 . | Paydown . (63) ] 0 0| 0| . 11/15/2029 . (1.
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 . «eeee.. |- 03/0172023 . | Paydown . (36) | 0 0| 0| . 04/15/2027 . (1.
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 ...... |....... . 03/01/2023 . | Paydoun ... e (39) ) .0 . 0 0 . 09/15/2027 . (1.
..36225B-F6-0 |GNMA 30 YR GN 781089  7.500% 09/15/29 ...... |....... . 03/01/2023 . | Paydoun ... L (112)). .0 . 0 0 . 09/15/2029 . [1.A ........
..36230U-YL-7 |G2 G2 759715  4.700% 10/20/61 ...cccvvnnnnnnnnn [oeennn . 03/01/2023 . | Paydoun ... ... 404 | .0 . 0 0 . 10/20/2061 . [1.A ........
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 .......ccevven [ereennn . 03/01/2023 . | Paydoun ... ... (3,767) . .0 . 0 0 . 05/16/2087 . [1.A ........
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 ......evvvvunn [oeeennn . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/16/2052 . [1.A ........
..38378B-DB-2 | GNR 2012-23 10 0.244% 06/16/53 .......ccccoee [oeenns . 03/01/2023 . | Paydown 0 0 0 . 06/16/2053 . [1.A ........
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..38378B-DY-2 |GNR 2012-22 10 0.098% 10/16/53 ... . 03/01/2023 . | Paydoun ... ... (108) | .0 . 0 . 10/16/2053 . [1.A ........
..38378B-RJ-0 |GNR 2012-35 B 4.209% 11/16/43 . 03/01/2023 . | Paydoun ... e (1)) .0 . 0 . 11/16/2043 . [1.A ........
..38378B-TK-5 |GNR 2012-53 10 0.918% 03/16/47 ... . 03/01/2023 . | Paydoun ... .. (319)]. .0 . 0 . 03/16/2047 . [1.A ........
..38378K-D0-9 |GNR 2013-46 10  0.871% 08/16/42 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 08/16/2042 . [1.A ........
..38378K-YB-9 |GNR 2013-105 10  0.211% 06/16/54 .. . 03/01/2023 . | Paydoun ... .0 . 0 . 06/16/2054 . [1.A ........
..38378N-5K-5 |GNR 2014-73 10 0.427% 04/16/56 .............. [...cces . 03/01/2023 . | Paydoun ... .0 . 0 . 04/16/2056 . [1.A ........
.. 38378N-F9-9 |GNR 2014-50 10 0.629% 09/16/55 ...........ce. [.eennnn . 03/01/2023 . | Paydoun ... .0 . 0 . 09/16/2055 . [1.A ........
..38378X-5P-2 |GNR 2015-9 10 0.527% 02/16/49 ................ [.oeens . 03/01/2023 . | Paydoun ... .0 . 0 . 02/16/2049 . [1.A ........
..38378X-FU-0 |GNR 2014-112 10  0.689% 01/16/48 .........ceee [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 01/16/2048 . [1.A ........
.. 38378X-SH-5 |GNR 2014-143 10  0.666% 02/16/48 .. 03/01/2023 . |Paydown 0 0| . 02/16/2048 . [1.A .
..38378X-1I5-6 | GNR 2014-186 1B  0.350% 04/16/50 .. 03/01/2023 . |Paydown 0 0| . 04/16/2050 . [1.A .
..38379K-4K-1 | GNR 2015-160 10  0.358% 01/16/56 .. 03/01/2023 . |Paydown 0 0| . 01/16/2056 . [1.A .
..38379K-X6-0 |GNR 2015-145 10  0.734% 07/16/57 ..........oo. [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 . 07/16/2057 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.652% 02/16/58 .............. [....... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/16/2058 . [1.A ........
..38379U-R6-5 |GNR 2016-133 10  0.73% 12/16/57 ...........e. [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 12/16/2057 . [1.A ........
..38379U-RP-3 |GNR 2016-70 10 0.772% 04/16/58 .......evvvvnn [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 04/16/2058 . [1.A ........
..38370U-TJ-5 |GNR 2016-72 10 0.771% 12/16/55 ....evvvvvvnnn [ereennn . 03/01/2023 . | Paydoun ... .0 . 0 . 12/16/2055 . [1.A ........
..38379U-IIM-4 | GNR 2016-86 10 1.009% 03/16/58 .......ccooeur [oeeennn . 03/01/2023 . | Paydoun ... 0 e . 0 . 03/16/2058 . [1.A ........
..38382A-LN-3 |GNR 2019-123 HI  4.000% 10/20/49 ............. [....... . 03/01/2023 . | Paydoun ... .0 |....... (10,501) |... .0 . . 10/20/2049 . [1.A ........
PERFORMANCE TRUST
..38382H-86-8 |GNR 2020-123 1Q  2.500% 08/20/50 .........ccee [.eennnn . 03/15/2023 . | CAPITAL ... .3,001,674 |.... (41,043) | 0 el (41,043) ... .0 |........ 2,960,631 . 08/20/2050 . [1.A ........
..38382H-86-8 |GNR 2020-123 1Q  2.500% 08/20/50 .. 02/01/2023 . |Paydoun ... ...39,784 |. .. (39,784) | 0 (39,784) 0| . 08/20/2050 . 1.A .
..38382-BT-5 |GNR 2020-189 HI  3.000% 12/20/50 .. 03/16/2023 . [ GOLDMAN SACHS . 2,220,754 |. .. (23,550) | 0 (23,550) 0| . 12/20/2050 . [1.A .
..38382-BT-5 |GNR 2020-189 HI ~ 3.000% 12/20/50 . 03/01/2023 . | Paydown ...63,906 |.... (63,906) |. .0 [....... (63,908) |... .0 . . 12/20/2050 . [1.A ........
Redemption 100.0000
..690353-2B-2 |DFC  4.640% 05/15/24 .....ooovveeeeeeeeeee [ TR O OR[N NN 208,333 [...evennen 208,333 [....vvnnnee 208,333 [...evuinnnnnnnn [V FUSURRRRR (VO 0 | (VN 0 s . 06/15/2024 . [1.A ........
..690353-3C-9 |DFC AGENCY DEBENTURES ~ 4.640% 05/15/24 ..... |....... TR O P O I K G 113,636 |........... 113,636 |........... 113,636 [ooevvvvernnnnns [V FUSURRRRR (VO 0 | (VN 0 s . 06/15/2024 . [1.A ........
..690353-3H-8 |DFC AGENCY DEBENTURES ~ 4.640% 07/07/40 ..... |....... TR O . 72 - Y N R, 718 |onnnnnnnn R 718 | R718 | 0 | (VO 0 | (VO [ SRR . 07/07/2040 . [1.A ........
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 4.570% 09/20/27 ..... |....... . 03/20/2023 . | evveninninniniiiniiiiiniininn e [ 214,283 |l 214,283 |......oee. 214,283 |........... 214,283 [oeeiiinnnnnnns [V FUSURRRRR (VO 0 | (VO 0 s 214,283 . 09/20/2027 . (1.A ........
..690353-4li-4 |DFC AGENCY DEBENTURES ~ 4.640% 06/20/27 ..... |....... . 03/20/2023 . | .. .... 165,000 .... 165,000 |.......... 165,000 |.... ... 165,000 |.. . 06/20/2027 . [1.A ........
..690353-5H-6 |DFC AGENCY DEBENTURES ~ 4.750% 04/20/36 ..... |....... TR S P O (< 00 80,500 |............ 80,500 |..eevvrnnnns 80,500 |.evvrrirnnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 80,500 |...ocoveennnns (VO 0 | [V 845 |. 04/20/2035 . [1.A ........
..690353-M8-7 |DFC  4.570% 02/15/28 ......eevvvvvvvvriiiiiinnnnns oo . 02/15/2023 . | evvriiiniiiniiiiinininnininns e | 350,000 [overerrnns 350,000 |........... 350,000 |........... 350,000 |...eeeeeennns 0 | (VO 0 | (VO 0 e 350,000 [.ooeeiiiiinnns (VO 0 | [V 3,898 |. 02/15/2028 . [1.A ........
DFC US Agency Floating Rate  4.640% 06/15/24 Redemption 100.0000
B P [Fs . 03/15/2023 . | .. U R R 176,441 ... 175,441 |........... 175,441 |........... 175,441 |l [V FUSURRRRR (VO 0 | (VN 0 s 176,441 |l (VO 0 | [V 2,005 |. 06/15/2024 . [1.A ........
Redemption 100.0000
..690353-T5-6 |DFC AGENCY DEBENTURES ~ 4.570% 01/20/35 ..... |....... . 01/20/2023 . | evveiiininiiiiiinniiiinininnn e | 117,000 |.......... 117,000 |[.......... 117,000 |.......... 117,000 [o.eeevnnnnnnnee 0 | (VO 0 | (VO 0 eeeennn 117,000 |o.vvvvvvvnnnnns (VO 0 | [V 1,228 |. 01/20/2035 . [1.A ........
Redemption 100.0000
..690353-X0-5 |DFC VRDN ~ 4.750% 07/15/25 .....vvvvvvvvvnnnnnnnn [eeeeenn L 01/15/2023 . | evvveiiiiiiniiiiininiiiininns e e 166,667 |.......... 166,667 |.......... 166,667 |.......... 166,667 [.......evvneee 0 | (VO 0 | (VO 0 eeeennn 166,667 |........oevees (VO 0 | [V 1,731 |. 07/15/2025 . [1.A ........
Redemption 100.0000
..690353-78-3 |DFC AGENCY DEBENTURES  4.640% 07/07/40 ..... |....... . 01/07/2023 .| evveeieeiniiiiiiiiiiiiiiiiins e et 134,591 |........... 134,591 |........... 134,501 |........... 134,501 | 0 e, [ 0l [ [V PO 134,591 [..oooeiiinnnns [ 0l [ 1,346 |. 07/07/2040 . [1.A ........
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Redemption 100.0000
..90376P-AB-7 | INT DEV FIN CORP  4.640% 04/20/35 ............ | eeunens L 01/20/2023 . | eeeneeeiiiieeeeeieieeeees i e 28,750 [ouuinennnn 28,750 [.oounnnnne 28,750 |..eeeeennns 28,750 |eeeeiiiiinnnn 0 | (VO 0 | (VO [ SRR 28,750 |oeeeiiiieeens (VO 0 | [V 302 |. 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES ~ 4.640% Redemption 100.0000
..90376P-AC-5 [01/20/35 .evvvnriiiiiiiiiiiiiiiiiieeeecniieeeeen | s L 01/20/2023 . | eeeeeeeiiiiieeeeeieieeees i e 119,340 |........... 119,340 |........... 119,340 |........... 119,340 |l [V FUSURRRRR (VO 0 | (VO 0 s 119,340 |.oooeeeenis (VO 0 | [V 1,253 |. 01/20/2035 . |1.A ........
Redemption 100.0000
..90376P-AT-8 | INT DEV FIN CORP  4.640% 04/20/35 .......evvvn [oeeennn . 01/20/2023 . | .. U O R 63,250 |............ 63,250 [......eeeee. 63,250 |............ 63,250 |..........ees [V FUSURRRRR (VO 0 | (VN [ SRR 63,250 [....coeiiinnns (VO 0 | [V 664 |. 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  4.640% Redenption 100.0000
..90376P-BR-1 [09/20/32 ..cevvvviiiiiiiiiiiiniiini s | s . 03/20/2023 . | eeeeeeeiiiiieeeeeeiieeees i e 145,833 |...oennnnn. 145,833 |........... 145,833 |........... 145,833 |.ooeeeeeeeeenna 0 0 0 i 0 o0 s 145,833 . 09/20/2032 .
..912810-TE-8 |U S TREASURY  0.125% 02/15/52 ...cooveeeeeeeees [ eeennn . 01/09/2023 . | CITIGROUP GLOBAL MKTS .. |.... . 1,030,642 .. 1,390,000 1,040,362 |.... .1,040,618 |.. . 02/15/2052 .
..91282C-CF-6 |US TREASURY  0.750% 05/31/26 .....cevvvvvvvnnns [eeeennn . 02/17/2023 . | Various .......coceeeiiinnnn |oee ..535,776 |.......... 600,000 |... e 597,372 | .o......597,467 .. . 05/31/2026 .
..91282C-DM-0 |US TREASURY NOTES  0.500% 11/30/23 .....eeeves [eeennnn . 02/15/2023 . |Various ... ..3,057,662 |........ 4,100,000 |........ 4,003,182 |........4,006,591 [......cccceenn0 [ 11,894 |0 | 11,894 |0 e, 4,018,485 |.. . . 11/30/2023 .
..91282C-EZ-0 |US TREASURY NOTES  0.625% 07/15/32 01/19/2023 . [Various . 6,544,181 ..6,730,000 ..6,472,365 |. L0 . 6,472,594 .10,962 |. 07/15/2032 .
..91282C-GK-1 |US TREASURY NOTES  1.125% 01/15/33 02/10/2023 . [Various . 7,926,916 ..8,060,000 ..7,959,072 |. 0| . 7,959,275 6,152 |. 01/15/2083 .
..91282C-GM-7 | US TREASURY NOTES ~ 3.500% 02/15/33 03/07/2023 . |Various ... . 7,006,016 .. 7,370,000 0| 7,221,744 11,514 |. 02/15/2033 .
..91282C-GN-5 |US TREASURY NOTES  4.625% 02/28/25 03/20/2023 . | GOLDMAN SACHS . .. 1,798,140 ..1,770,000 0. .1,792,553 4,672 |. 02/28/2025 .
MORGAN STANLEY FI
..91282C-GP-0 | US TREASURY NOTES ~ 4.000% 02/29/28 ........... [....... . 03/09/2023 . | .uvvvviiiiniiiiiiniiiinininins e | 2,377,125 |........ 2,400,000 |........ 2,378,625 [o.evvvvennnnnnnnee 0 [ [V LT [V LT [V R 2,378,704 [.ocoeeeennnns [V (1,579) |........ (1,579) |eoeeeeees 2,609 |. 02/29/2028 . [1.A ........
..91282C-GR-6 | US TREASURY NOTES  4.625% 03/15/26 ........... [....... . 03/29/2023 . | Various .......cooeeeiiiiies |oveiiiiiiiiiiiiines ... 204,348,237 |..... 200,000,000 |..... 204,703,125 |..oooeiiieie [ 0 fens (38,666) |..eevverrnnnnns 0 Jenn (38,666) |...evvrrrnnenes 0 ... 204,664,459 |............... 0 ... (316,222) |...... (316,222) |........... 279,008 |. 03/15/2026 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 244,417,842 235,020,437 244,641,637 13,645,912 (49) (276,357) 0 (276,406) 0 243,910,172 0 507,669 507,669 737,021 XXX XXX
REPUBLIC OF CHILE SOVEREIGN  3.100% 05/07/41| | ‘MORGAN STANLEY FIXED INC
L. 168863-DS-4 | .iiiiiiiiiiiiiiiiiiiee D..... . 03/10/2023 . | .uvvverviiiiiiiiiiiiiininiinns |oereeeeeeeeieeeeeees |oeeeeens 265,444 |........... 363,000 |........... 349,823 |........... 350,412 |............... [ PP 101 [ [ PP 101 [ [ PP 350,513 [...eevueennenes 0 [...... (85,069) |....... (85,069) |....cceueens 3,970 |. 05/07/2041 . [1.F FE ....
0309999999. Subtotal - Bonds - All Other Governments 265,444 363,000 349,823 350,412 0 101 0 101 0 350,513 0 (85,089) (85,069) 3,970 XXX XXX
ARKANSAS ST DEV FIN AUTH SF MT ~ 3.100% Redenption 100.0000
..041083-VB-9 | 07/01/43 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeens [ TR P O 00 VA 12,117 e 12,117 [oennnnns 12,117 [oininnnn, [V FUSURRRRR (VO 0 | (VN [ SRR 12,117 feeiiiiiinnnns (VN 0 | [V 60 (. 07/01/2043 .|1.B FE .
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH ~ 3.180% 08/01/49 |....... . 03/03/2023 . | evvreeninnninniiniiinniiiiinn e e 1647120 [ 164,712 |........... 164,712 |oeeeeees 164,712 |oevvvirninnnns [V FUSURRRRR (VO 0 | (VO 0 s 164,712 |t (VO 0 | [V 847 |. 08/01/2049 . [1.A FE .
COLORADO ST HSG & FIN AUTH SINGLE FAMILY HS
..196480-EW-3 |4.000% 05/01/50 [ . 03/03/2023 . .... 160,000 .. 168,987 |.... ... (6,143) | ... (6,143)]... 160,000 |.. . 05/01/2050 . (1.A FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.132% 06/25/40 .... . |- 03/01/2023 . |Paydoun ... .. (13,386) | .. (13,386) |... .0 . 06/25/2040 . [1.A ........
..30318C-AJ-6 |FRESB 2021-SB 82 X1 ~ 1.074% 10/25/40 ........ [....... . 03/01/2023 . | Paydoun (25,988) (25,988) |....oeeeennnnn 0 . 10/25/2040 . [1.A ........
FRESB Multifami|20215B86ge Pas 2021-SB86 X1
..30320M-AH-4 |0.471% 03/25/41 . 03/01/2023 . | Paydoun ... (26,100) |. .. (26,100) |... .0 . 03/25/2041 . [1.A ........
..30320W-AR-0 | FRESB 2021-SB84 X1 ~ 0.505% 01/25/41 . 03/01/2023 . |Paydown .. (23,830) | (23,830) 0| . 01/25/2041 . [1.A .
..30321C-AU-6 |FRESB 2021-SB88 X1 ~ 0.714% 056/25/41 ......... [....... . 03/01/2023 . | Paydown ... (12,492) |. .. (12,492) |... .0 . . 06/25/2041 . [1.A ........
FRESB Multifami20215B90ge Pas 2021-SB90 X1
.. 30322K-AJ-2 10.650% 06/25/41 ..ovvvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 03/01/2023 . | Paydown ... o0 eennnn. (35,485) ... .0 . 0 . 06/25/2041 . [1.A ........
..31283G-LL-9 |FHLMC FG G00331 . |- 03/01/2023 . | Paydown 0 0| 0| . 12/01/2024 . [1.A .
..31288J-AH-9 | FGLMC FG C79008  5.500% 05/01/33 ......cevvves [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2033 . [1.A ........
..3128F7-N6-7 |FHLMC FG D67613  7.000% 01/01/26 ............. [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2026 . [1.A ........
..3128F7-N9-1 |FHLMC FG D67616  7.000% 01/01/26 ............. [....... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/01/2026 . [1.A ........
..3128F8-CA-8 |FHLMC FG D68165  7.000% 02/01/26 .......ccccce [oernnn . 01/01/2023 . | Paydown 0 0 0 . 02/01/2026 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
LO12BHXNT-6 | 08/15/42 o [ . 03/01/2023 . | Paydown (1,717) fereiiiiiinns 0 0 0 . 08/15/2042 . [1.A ........
..3128MC-F2-6 |FGLMC FG G13585  4.500% 05/01/24 . 03/01/2023 . | Paydoun ... ... (54)) .0 . 0 0 . 05/01/2024 . [1.A ........
..3128IC-FB-6 |FGLMC FG G13562  4.500% 05/01/24 . |- 03/01/2023 . |Paydoun ... e (32)) .0 . 0 0 . 05/01/2024 . [1.A ........
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 03/01/2023 . |Paydown (1,487) |. 0 0| 0| . 12/01/2030 . [1.A .
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ... . 03/01/2023 . | Paydoun ... ... (26)]. 0. .0 . 0. . 07/01/2024 . [1.A ........
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..3128PP-MJ-9 |FGLMC J10361  4.500% 07/01/24 .....eeennnnnnns [eeeennn . 03/01/2023 . |Paydoun ......cooeeeeiiiiins foviiinnnii e 2,910 ....2,910 ... 2,924 ... L (14)). .0 . 0 ...2,910 |.. 0 e . 07/01/2024 .
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 ....cevvnnnnnnnn [ oeennn . 03/01/2023 . | Paydoun ... ... 15,362 ... 15,362 ... 15,485 |.... e (93) ) .0 . 0 ..16,362 |.. 0 . 12/01/2024 .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 .....evvvvvnnnnnn [eerenn . 03/01/2023 . | Paydoun ... .. 47,202 ... 47,202 ...47,758 |.... ... (556) | .0 . 0 ..47,202 |.. 0 . 05/01/2025 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 .....evvvvvvvvnnn [eeeennn . 03/01/2023 . | Paydoun ... ...13,025 |.... ... (316) | .0 . 0 0 . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ....cccoonnnnnn [eerennn . 03/01/2023 . | Paydoun ... ...40,659 |.... .0 . 0 0 . 07/01/2025 .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ............ccee [oennnnn . 03/01/2023 . | Paydoun ... . 110,201 .0 . 0 0 . 02/01/2026 .
..3128QP-LV-2 |FHLMC FH 1B7189  4.634% 03/01/36 .......ccceee [oennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 2 |. 03/01/2036 .
..312884-DY-0 |FHARM FH 1Q0119 ~ 3.938% 09/01/36 ............. [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2036 .
..312914-6X-7 |FHLMC-GNMA FHG 7 B 5.731% 04/25/23 ......... [....... . 03/25/2023 . | Paydoun ... .0 . 0 0 0 |. 04/25/2023 .
..31203T-HV-2 | FHLMC FG C29244  7.000% 07/01/29 .. 03/01/2023 . |Paydown 0 0| 0| . 07/01/2029 .
..31300L-CF-0 |FHARM FH 848170  4.154% 12/01/39 03/01/2023 . |Paydown 0 0| 0| . 12/01/2039 .
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ... 03/01/2023 . |Paydown 0 0| 0| . 12/01/2032 .
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ......eevvvuuunnn [erreenn . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 03/01/2033 .
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 .....evvvvvvvvnns [eeeennn . 03/01/2023 . | Paydoun ... . 167,684 |.... .0 . 0 0 . 05/01/2033 .
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 ............oooe. [ oennnn . 03/01/2023 . | Paydoun ... . 11,697 ... .0 . 0 0 . 10/01/2042 .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 .......evvvvvunnn [eerenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2043 .
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 ....ceevnnnnnnns [errennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2042 .
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 .....coevveeeeees [ oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 .
..3132ID-EG-5 |FGLMC FG 040134  3.500% 04/01/46 ............. [.oeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2046 .
..3132X8-B0-2 |FGLMC FG 050046  3.500% 08/01/47 .......cuun [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2047 .
..31335G-LP-8 |FHLMC FG C80334  7.500% 08/01/25 .. 03/01/2023 . |Paydown 0 0| 0| . 08/01/2025 .
..31335G-L0-6 |FHLMC FG C80335  7.000% 08/01/25 .. 03/01/2023 . |Paydown 0 0| 0| . 08/01/2025 .
..31335G-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 .. 03/01/2023 . |Paydown 0 0| 0| . 09/01/2025 .
..31335G-N-3 | FHLMC FG C80396  7.000% 04/01/26 .. . |. 03/01/2023 . | Paydown 0 0| 0| . 04/01/2026 .
..31335P-GV-1 |FHLMC FG GB0212  6.875% 07/20/23 . |- 03/01/2023 . | Paydown 0 0| 0| . 07/20/2023 .
..3133T4-GF-7 |FHG FHG 27 FC  6.375% 03/25/24 U [P . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 03/25/2024 .
FHLMC STRUCTURED PASS THROUGH FSPC T-7 A5
.. 3133TA-ZY-1 |7.270% 08/25/28 ....cvvvvvvvviiiiiiiiiiiiiiiiiiinins [ . 03/01/2023 . | Paydoun ... .0 . 0 .1,630 |.. 0 . 08/25/2028 . [1.A ........
..31349U-B5-6 | FHARM FH 782760  4.304% 11/01/36 .. . 03/01/2023 . | Paydoun ... .0 . 0 .28 .. 0 . 11/01/2036 . [1.A ........
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 03/01/2023 . | Paydoun ... . .0 . 0 ..36,550 |.. 0 . 02/25/2032 . [1.A ........
..3136AG-HII-5 |FNR 2013-94 CZ  3.500% 09/25/43 ... . 03/01/2023 . | Paydoun ... ...26,745 .0 . 0 ..26,745 |.. 0 . 09/25/2043 . [1.A ........
..3136AH-SJ-0 |FNR 2013-137 AL  3.500% 03/25/42 .. . 03/01/2023 . | Paydoun ... .. 169,106 .0 . 0 169,106 |.. 0 . 03/25/2042 . (1.A ........
..3136B9-EF-0 |FNA 2020-M10 X6  1.381% 08/25/28 .. . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 08/25/2028 . [1.A ........
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 ... . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31371N-VM-4 | FNCL FN 257220  5.000% 05/01/23 . 03/01/2023 . |Paydown 0 0| 0| . 05/01/2023 . [1.A .
..31373L-LB-1 |FNMA FN 206522  8.500% 11/01/24 03/01/2023 . |Paydown 0 0| 0| . 11/01/2024 . [1.A .
..31373X-68-5 |FNMA FN 306981  8.000% 06/01/25 03/01/2023 . |Paydown 0 0| 0| . 06/01/2025 . [1.A .
..3137AD-U9-6 |FHR FHR 3891 DK 4.500% 12/15/40 ......ccooer [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2040 . (1.A ........
..3137AF-PB-2 |FHR FHR 3919 BV 4.000% 08/15/30 ...........e. [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/15/2030 . [1.A ........
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 .....cvvvvvvvvvnns [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/15/2042 . (1.A ........
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .......evvvnn [orrennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2040 . [1.A ........
..3137B8-G5-0 |FHUS K037 X1~ 0.902% 01/25/24 ........cevvvvene [eerennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2024 . (1.A ........
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ........ccce [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/15/2044 . [1.A ........
..3137BD-CX-2 |FHUS K039 X1 0.691% 07/25/24 ........evvvvveen [eeeennn . 03/01/2023 . | Paydoun ... ... (2,977) ). .0 . 0 0 . 07/25/2024 . (1.A ........
..3137BE-VJ-0 |FHUS K040 X1 ~ 0.694% 09/25/24 ..........oceeees [errnnn . 03/01/2023 . | Paydoun ... ....(5,552) |. .0 . 0 0 . 09/25/2024 . [1.A ........
..3137BE-WS-9 |FHUS Q001 XA  2.114% 02/25/32 ...oovvvvvveeeeee [oennn . 03/01/2023 . | Paydoun ... .. (19,9265) |. 0. .0 . 0. . 02/25/2032 . [1.A ........
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..3137BF-EA-5 |FHUS K041 X1 0.499% 10/25/24 .........ooceeees [ oeinnn . 03/01/2023 . | Paydoun ... ....0 .0 ....8,266 |.... ... (8,266) | 0 |eeeee.. (8,266) |... 0 0. 0 e . 10/25/2024 . (1.A ........
..3137BF-XU-0 |FHUS K042 X1 1.021% 12/26/24 ..........oooeees [oeennn . 03/01/2023 . | Paydoun ... ....0 .0 ....8,286 |.... ... (8,286) | .0 [ (8,286) |... 0 O 0 . 12/25/2024 . (1.A ........
..3137BH-CZ-8 |FHR K044 X1 0.739% 01/25/25 .....cvvvvvvvvenns [eeeenn . 03/01/2023 . | Paydoun ... ....0 .0 ....9,007 |.... 0 e (9,217) | 0 0. 0 . 01/25/2025 . [1.A ........
..3137BH-XK-8 |FHR K045 X1 0.418% 01/25/25 ......evvvvvvvnnnn [oeeenn . 03/01/2023 . | Paydoun ... ....0 .0 ... 13,941 ... 0 e (13,940) . 0 0. 0 . 01/25/2025 . [1.A ........
..3137BK-RK-8 | FHUS K047 X1 0.102% 05/25/25 ......eevvvvvveen [eerenn . 03/01/2023 . | Paydoun ... ....0 .0 ....3,3%6 |.... 0 e (3,336) .. 0 0. 0 . 05/25/2025 . [1.A ........
..3137BL-WA-2 | FHUS K050 X1 ~ 0.300% 08/25/25 .........cvvuunn [ereenn . 03/01/2023 . | Paydoun ... ....0 .0 ....6,500 |.... .0 |eeeeen. (6,500) |... 0 O 0 . 08/25/2025 . [1.A ........
..3137BM-TY-2 |FHUS K052 X1  0.635% 11/25/25 .....coevvveeeees [oernnn . 03/01/2023 . | Paydoun ... ....0 .0 ...19,835 |.... 0 |eeeeenl (19,835) ... 0 0. 0 . 11/25/2025 . [1.A ........
..3137BN-6H-2 | FHUS K053 X1 0.876% 12/25/25 ... [ . 03/01/2023 . | Paydoun ... ...0 .0 e 7,089 | e w0 eeeennn. (7,089) ... .0 . 0. .0 . . 12/25/2025 . (1.A ........
.. 3137BN-GU-2 |FHUS K054 X1 1.155% 01/25/26 ......cevvvvveene [ereenn . 03/01/2023 . |Paydoun ......coooeeeiiiiins foeeeiiiiiiiis e [V 0 [.eeenne...51,096 ... 35,803 |.ooeeiiiiinns [V R (35,803) |-ooeeeeiinenns [V R (35,808) |-ooeeeeiinenns [V 0 0 . 01/25/2026 . [1.A ........
FHLMC Multifami| KO056ured P K056 X1
..3137BQ-YV-3 | 1.242% 05/25/26 . 03/01/2023 . | Paydoun ... (14,299) |. .. (14,299) |... .0 . 05/25/2026 . [1.A ........
..3137BS-P9-8 | FHUS K058 X1 ~ 0.914% 08/25/26 03/01/2023 . |Paydown .. (42,956) |. (42,956) 0| . 08/25/2026 . 1.A .
..3137BS-RG-0 | FHUS K059 X1  0.304% 09/25/26 ... . 03/01/2023 . | Paydoun ... (26,761) |. .. (26,761) ... . 09/25/2026 . [1.A ........
FHLMC Multifami| KO060ured P K0B0 X1
..3137BT-AE-1 0.069% 10/25/26 ......covvvvvviiiiiiiiiiiiiiiiiiiins [ . 03/01/2023 . | Paydoun ... ....(3,438) |. ..(3,438) |... .0 . . 10/25/2026 . [1.A ........
FREDDIE MAC
LB137BX-R2-0 | 08/25/27 e [ . 03/01/2023 . | Paydoun ... .. (7,578) | 0 e (7,578) ... 0 0 . 03/25/2027 . [1.A ........
..3137F1-G6-9 | FHUS K0B5 X1 ~ 0.667% 04/25/27 ......ccceennn [eeennn . 03/01/2023 . | Paydoun ... 0 el (15,647) ... 0 0 . 04/25/2027 . (1.A ........
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 ........oooee [oeennn . 03/01/2023 . | Paydoun ... 0 e (398) ... 0 0 . 10/15/2047 . [1.A ........
..3137F7-2J-3 |FHUS Q014 X 2.792% 10/25/55 ...coovveveeeeeees [ eeennn . 03/01/2023 . | Paydoun ... .0 . (62,050) ... 0 0 . 10/25/2085 . [1.A ........
.. 3137FC-M-7 | FHUS K070 X1~ 0.327% 11/25/27 ... [ eernnn . 03/01/2023 . | Paydoun ... .0 . (26,513) |... 0 0 . 11/25/2027 . [1.A ........
..3137FL-YX-6 |FHUS K092 X1  0.712% 04/25/29 ... [ . 03/01/2023 . | Paydoun ... . 0 e (5,304) ... .0 . .0 . . 04/25/2029 . [1.A ........
..3137FN-BA-7 |FHUS K096 X1~ 1.127% 07/25/29 ......eevvuvnnnnn [eerenn . 03/01/2023 . | Paydown (10,789) [V R (10,789) 0 0 . 07/25/2029 . [1.A ........
FHLMC Multifamil K103ured P K103 X1
.. 3137FQ-KQ-5 0.639% 11/25/29 ...ccovvviiiiiiiiiiiiiiiiiiiieeeeens [ . 03/01/2023 . |Paydoun ......oooovveeiiiins foveninininiininns o0 e 0 i 3,164 [ 2,855 [0 s (2,855) [V R (2,855) 0 0 . 11/25/2029 . [1.A ........
..3137FR-EK-3 | FHUS K104 X1 1.125% 01/25/30 ......evvvvunnnnn [eeeennn . 03/01/2023 . | Paydoun ... .. (19,848) |. .0 [ (19,848) ... 0 0 . 01/25/2030 . [1.A ........
..3137FT-Z8-9 |FHUS K110 X1  1.697% 04/25/30 03/01/2023 . |Paydown ... (2,108) | 0 . (2,108) 0| 0| . 04/25/2030 . (1.
..3137FU-PE-8 |FHR 4988 IH  2.500% 07/26/35 .. 03/01/2023 . |Paydown .. (80,110) | 0 (80,110) 0| 0| . 07/25/2035 . (1.
..3187FU-ZE-7 |FHR K111 X1 1.571% 05/25/30 . 03/01/2023 . |Paydown .(5,521) | 0 ..(5,521) 0| 0| . 05/25/2030 . (1.
.. 3137FW-HV=5 |FHLMC K116 X1  1.425% 07/25/30 . |. 03/01/2023 . | Paydown .(2,551) | 0 ..(2,551) 0| 0| . 07/25/2030 . (1.
..3137H0-H7-6 | FHUS KLU3 X1 1.937% 01/25/31 ... . |- 03/01/2023 . | Paydown .. (20,014) |. 0 (20,014) 0| 0| . 01/25/2031 . (1.
..3137H1-3X-2 | FHLMC 2021-P009 X  1.449% 01/25/31 .....ovvves [oeennnn . 03/01/2023 . | Paydoun ... (68,002) |. ...0 [....... (68,002) |... .0 . .0 . . 01/25/2031 . (1.
FHLMC Multifami | K744ured P K744 X1
..3137H1-25-8 [0.855% 07/25/28 .....vovereececeincirciciieies | evne . 03/01/2023 . [Paydomn ...cveereeeeenns [ooeerieinineinines oo U (U SN 72 [, B13 | (U ()] E— (U — () E— 0 0 . 07/25/2028 . [1.A ........
FHLMC Multifami | K745ured P K745 X1
.. 3137H2-NG-5 | 0.677% 08/25/28 ........vvvvvvvrrrnrnnnnnnninnnnnnns [eeeeenn . 03/01/2023 . | Paydown 0 0 0 . 08/25/2028 . [1.A ........
..3137H5-DR-5 | FHMS K137 X1 0.199% 11/25/31 ...oevvvvriinnnnn [ eeeenn . 03/01/2023 . | Paydown 0 0 0 . 11/25/2081 . [1.A ........
Freddie Mac Freddie Mac Mult2022L14  0.052%
LB137HI-MI-5 1 08/25/38 o [ . 03/01/2023 . | Paydown 0 0 0 . 08/25/2038 .
..31380T-3B-5 |FNMA FN 449994  7.000% 09/01/27 .............. [.oeeees . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2027 .
..31380Y-P6-1 |FNMA FN 454145  6.500% 11/01/28 ...........oe. [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2028 .
..31382T-5C-9 |FNMA FN 492343  6.500% 05/01/29 .....cccooeees [orennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2029 .
..31384D-PA-4 | FNMA FN 520717  7.500% 11/01/29 03/01/2023 . |Paydown 0 0| 0| . 11/01/2029 .
..31384V-JY-9 |FNMA FN 534979  3.152% 04/01/30 . 03/01/2023 . |Paydown 0 0| 0| . 04/01/2030 .
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 03/01/2023 . |Paydown 0 0| 0| . 05/01/2030 .
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 . |. 03/01/2023 . | Paydown 0 0| 0| . 05/01/2030 .
..31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 . |- 03/01/2023 . | Paydown 0 0| 0| . 07/01/2032 .
.. 31385J-K4-9 |FNMA FN 545815  7.000% 07/01/32 ...vvvvvvvvens foeennn . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 07/01/2032 .
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..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 ............e. [.oeennn . 03/01/2023 . | Paydoun ... ....1,608 ... 1,619 ... . (12)). .0 . . (12))... 0 .1,608 |.. 0 e . 03/01/2033 . [1.A ........
..31385X-AL-1 |FNMA FN 555411  6.875% 06/01/23 ......ccevvves [oeennn . 02/01/2023 . | Paydoun ... .... 1,009 ... 1,012 | .0 . 0 1,009 |.. 0 . 06/01/2023 . [1.A ........
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 .....ccvvvvees [erennn . 03/01/2023 . | Paydoun ... 14,298 |.... .0 . 0 14,279 |.. 0 . 05/01/2031 . [1.A ........
..31387N-3G-0 |FNMA FN 589499  6.500% 08/01/31 .......ccevves [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2031 . [1.A ........
..31387R-AQ-1 |FNMA FN 591415  6.500% 09/01/31 .....ccoevvees [orrnnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2031 . [1.A ........
..31387W-Th-7 |FNMA FN 596465 7.000% 08/01/31 .....evvvvunnn [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2031 . [1.A ........
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 .......ooeeeeeees [ eeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2027 . [1.A ........
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ..........ccceee [ oennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2026 . [1.A ........
..3138EJ-C7-1 |FN FN AL1893  3.500% 05/01/32 ....evvvvvvvvvnnn [ereenn . 03/01/2023 . | Paydoun ... ... (1,748) | .0 . 0 0 . 05/01/2082 . [1.A ........
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 ... 03/01/2023 . |Paydown (1,875) |. 0 0| 0| . 09/01/2032 . [1.A .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 03/01/2023 . |Paydown .. (13,545) |. 0 0| 0| . 09/01/2043 . [1.A .
..3138EQ-GE-6 |FN FN AL7396  4.727% 02/01/37 ... 03/01/2023 . |Paydown . (52) ] 0 0| 0| . 02/01/2037 . [1.A .
..3138L4-GJ-6 |FNMA FN AM380O  2.760% 08/01/23 .......ccoeee [eeennnn . 03/01/2023 . | Paydoun ... L. 162 ). .0 . 0 0 . 08/01/2023 . [1.A ........
..3138MC-YS-7 |FN FN AP8820  3.500% 11/01/32 ...evvvvvvvnnnnnn [eeeenn . 03/01/2023 . | Paydoun ... ....(2,323) | .0 . 0 0 . 1170172032 . [1.A ........
..3138ML-MF-8 |FN FN AQ4857  3.000% 11/01/32 ..eevvvvvvnnnnnnn [ eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/01/2082 . [1.A ........
..3138MR-Y8-8 |FN FN AQ9734  3.500% 01/01/33 ....oovvvvreeenns [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2033 . [1.A ........
..3138W5-22-0 |FN FN AR7991  3.500% 03/01/33 .....oovvvvrvnnes [eerennn . 03/01/2023 . | Paydoun ... .0 . . 0 0 . 03/01/2033 . [1.A ........
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 ......evvvuvvnnnn [ereenn . 03/01/2023 . | Paydoun ... .0 . ....80 |... 0 0 . 08/01/2033 . [1.A ........
..3138E-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 .............. [....... . 03/29/2023 . | Paydoun ... ....(8,544) |. 0 e (8,544) ... .0 . .0 . . 05/01/2045 . [1.A ........
Redemption 100.0000
..3138E-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 .............. [....... . 02/15/2023 . . (1,477) ). 0 e (1,477) | 0 0 . 05/01/2045 . [1.A ........
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .......eevvvvvveeeens [eerennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2046 . [1.A ........
..313900-03-2 |FNMA FN 653074  7.000% 07/01/32 ...evvvvvvnnnn [ereeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2082 . [1.A ........
..31391X-EP-0 |FNMA FN 679742  3.312% 01/01/40 ...covvvvvvees [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2040 . [1.A ........
..31302V-N0-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 .......coee [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2082 . [1.A ........
..31393A-S4-0 |FNR 2003-W5 A 5.065% 04/25/33 .....ccceennnnn [oeeennn . 03/25/2023 . | Paydoun ... .0 . 0 0 . 04/25/2033 . [1.A ........
..31303C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 .............. [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2043 . [1.A ........
..31393E-LQ-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ [....... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 06/25/2043 . [1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
..31393G-3L-6 | 12/15/32 ... 03/01/2023 . |Paydown 0 0| 0| . 12/15/2032 .
..31393U-A6-0 | FNW 2003-19 1A7 ~ 5.620% 11/25/33 . 03/01/2023 . |Paydown 0 0| 0| . 11/25/2083 .
..31393W-YF-0 |FHR FHR 2638 JH  5.000% 07/15/33 .. . |. 03/01/2023 . | Paydown 0 0| 0| . 07/15/2033 .
..31394B-R7-1 |FNMA 2004-97 B 5.500% 01/25/35 . |- 03/01/2023 . | Paydown 0 0| 0| . 01/25/2035 .
..31394M-CM-0 |FHR FHR 2702 CE  4.500% 11/15/33 ...evvvvvnnnn [oeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2033 .
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 ........... |....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2034 .
..31394R-Vi-6 |FHLMC FHR 2758 ZG  5.500% 03/15/34 .........c. [.eeeeen . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2034 .
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 ......cccoeees [orrennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2039 .
..313960-KJ-7 |FNR 2009-52 AJ  4.000% 07/25/24 ......cccovees [oeeennn . 02/01/2023 . | Paydoun ... . .0 . 0 0 . 07/25/2024 .
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 .......cccee [ernnnn . 03/01/2023 . | Paydoun ... ....(3,250) | .0 . 0 0 . 05/15/2036 .
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 . 03/01/2023 . |Paydown (701) |. 0 0| 0| . 03/25/2029 .
..31398E-J6-2 |FHUS FHR 3539 YB  4.000% 06/15/24 . 03/01/2023 . |Paydown 0 0| 0| . 06/15/2024 .
..31398F-XA-4 | FNR 2009-95 BY ~ 4.000% 11/25/24 . 03/01/2023 . |Paydown 0 0| 0| . 11/25/2024 .
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 03/01/2023 . |Paydown 0 0| 0| . 09/15/2024 .
..31398K-E6-3 |FHR FHR 3581 D  4.500% 10/15/29 . 03/01/2023 . |Paydown 0 0| 0| . 10/15/2029 .
..31398K-XT-2 |FHR FHR 3595 KY ~ 4.500% 11/15/24 .......oevvee [oeennn . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 11/15/2024 .
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 .......ccoooe [.onnnn . 03/01/2023 . |Paydown .....ooovvveeeeeenes Joveeeeeeeeeeeeeeenns |oeee.... 99,180 ...l 99,180 ...l 99,164 |l 99,019 [ O 160 0 0 0 . 12/15/2024 .
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..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [eeeennn . 03/01/2023 . | Paydoun ... ... 79,648 ... 79,648 ...80,049 |.... .. (401) ). .0 . 0 ..79,648 |.. 0 e . 01/15/2025 . [1.A ........
..31398L-WY-0 |FHR FHR 3619 EJ  4.500% 01/15/25 ......evvvvnn [oeennn . 03/01/2023 . | Paydoun ... ... 66,505 ...66,505 ...66,388 |.... .0 . 0 .0 . . 01/15/2025 . [1.A ........
..313981-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .......cevvvveee [ereennn . 03/01/2023 . | Paydoun ... ... 34,427 ... 34,427 ...34,208 |.... .0 . 0 .0 . . 02/25/2025 . [1.A ........
..31398M-KW-5 |FNMA 2010-18 EL  4.000% 03/25/25 ........eevvs [oeeennn . 03/01/2023 . | Paydoun ... ...21,0M ...21,071 ...20,945 |.... .0 . 0 0 . 03/25/2025 . [1.A ........
..31398N-HK-3 |FNR 2010-100 DB~ 4.500% 09/25/25 .........cce. [eennnn . 03/01/2023 . | Paydoun ... ... 70,133 .0 . 0 0 . 09/25/2025 . [1.A ........
..31398P-B9-9 |FNMA 2010-41 EB  4.000% 05/25/25 ............. [..cces . 03/01/2023 . | Paydoun ... .. 15,898 .0 . 0 0 . 06/25/2025 . [1.A ........
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 ......cccooee [reennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/25/2025 . [1.A ........
..31398V-H6-6 |FHR FHR 3640 GM  4.000% 03/15/25 .........cco. [ennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398W-EN-0 |FHR FHR 3634 EU  4.000% 02/15/25 ......eevvven [ereennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 .. 03/01/2023 . |Paydown 0 0| 0| . 02/15/2025 . [1.A .
..313980-Y7-3 |FHR FHR 3652 DC  4.500% 04/15/25 .. 03/01/2023 . |Paydown 0 0| 0| . 04/15/2025 . [1.A .
..314026-SJ-3 |FNMA FN 728721  5.500% 07/01/33 03/01/2023 . |Paydown 0 0| 0| . 07/01/2033 . [1.A .
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [.oeeens . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402T-TM-7 | FNMA FN 737756  5.500% 09/01/33 .....cevvvvens [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 ...........e.. [.eennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 .............. [..oces . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 ........evvven [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31406N-YU-2 |FNMA FN 815323  5.343% 01/01/35 ...eevvnnnnnnn [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2035 . [1.A ........
..3140F8-VR-5 |FN FN BD1523  3.500% 06/01/46 .......cevvvvvenn [eerenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2046 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 03/15/2023 . |Paydown 0 0| 0| . 10/01/2048 . (1.
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 03/01/2023 . |Paydown 0 0| 0| . 03/01/2027 . (1.
..3140JG-AM-7 | FN FN BNOO11  4.000% 08/01/48 03/01/2023 . |Paydown 0 0| 0| . 08/01/2048 . (1.
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 . |. 03/01/2023 . | Paydown 0 0| 0| . 09/01/2048 . (1.
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 ... . |- 03/01/2023 . | Paydown 0 0| 0| . 10/01/2048 . (1.
..31412E-CK-0 |FNMA FN 922674  3.815% 04/01/36 .............. [..ceees . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2036 . (1.
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 .....ccovvvvveees [ereenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/01/2038 . [1.A ........
.. 31414M-4-3 | FNMA FN 970737 5.000% 11/01/23 ...ovvvvvnnnnn [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 1170172023 . [1.A ........
..314148-PA-5 |FN FN 974817  5.000% 04/01/23 ......eevvuvunnnn [erreenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2023 . [1.A ........
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 .......cccovnn [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2038 . [1.A ........
..31415A-4)i-8 | FNMA FN 981537  5.000% 05/01/23 .......ccvvvee [ereennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2023 . [1.A ........
..31416N-HY-1 | FNMA FN AA4746  3.500% 11/01/25 03/01/2023 . |Paydown 0 0| 0| . 11/01/2025 . (1.
..31416T-2P-3 |FNMA FN AA9781  4.500% 07/01/24 03/01/2023 . |Paydown 0 0| 0| . 07/01/2024 . (1.
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... 03/01/2023 . |Paydown 0 0| 0| . 08/01/2032 . (1.
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 03/01/2023 . |Paydown 0 . 0| 0| . 08/01/2032 . (1.
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 03/01/2023 . |Paydown 0 .. 347 0| 0| . 08/01/2032 . (1.
.. 31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 ....cevvvvvvvvnnn [ereenn . 03/01/2023 . | Paydoun ... 0 e (1,754) | 0 0 . 02/01/2033 . (1.
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ....evvvvvvnnnnnn [ereenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2033 . [1.A ........
..31417T-R2-6 | FNMA AC6804  4.000% 01/01/25 .........cooeeeees [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2025 . [1.A ........
..31417V-RS-4 | FNMA FN ACB596  4.000% 01/01/25 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2025 . [1.A ........
..31417Y-C4-7 | FNMA FN MAOO9O  4.500% 06/01/24 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/01/2024 . [1.A ........
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 ... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2024 . [1.A ........
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31418A-YD-4 |FN FN MA1607 ~ 3.000% 10/01/33 ... . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2033 . [1.A ........
..31418B-5-8 |FN FN MA2649  3.000% 06/01/46 03/01/2023 . |Paydown K 0 0| 0| . 06/01/2046 . [1.A .
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . 03/01/2023 . | Paydoun ... .. 103,875 L113,197 ... 0. .0 . .103,875 |. 0. . 07/01/2038 . [1.A ........
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..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 .. [ . 03/01/2023 . | Paydoun ... ....(3,997) | 1,058 |. 10/01/2051 . [1.A ........
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... [ . 03/01/2023 . | Paydoun ... . 11/01/2025 . [1.A ........
FLORIDA ST HSG FIN CORP REV ~ 3.000% 01/01/36 Redemption 100.0000
L BAOTANKC | e [ . 03/03/2023 . . 01/01/2036 . |1.A FE ...
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..604168-W2-2 12.905% 07/01/34 ...ooovveeeiiiiini [ . 02/03/2023 . . 07/01/2034 . (1.B FE ....
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 15.020% 09/01/30 ..evvvvvrriiiiiiiiiiiiiiiiiiiieiins oo . 03/02/2023 . | .. . 09/01/2030 . [1.F FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-FV=4 15.020% 05/15/56 ...covvvveeeeiiiiiiieiii [ . 03/07/2023 . . 05/15/2056 . [1.F FE ....
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 ....vvvvrvnnnn [eeeenn . 01/24/2023 . . 10/01/2037 . 2.B FE ....
OHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG Redemption 0.3831
..67737R-AC-3 |3.910% 11/01/36 ....vvvvvvvrrrrrnrnnnnninniniiniiins [ eeeeen . 03/01/2023 . | evvviiiiiiiiiiniiiiiiiininins e e 30,662 [............ 30,662 |[.......eee. 30,662 |............ 30,662 |............... [V FUSURRRRR (VO 0 | (VN [ SRR 30,662 |.....ooeeennns (VO 0 | [V 66 . 11/01/2036 .|1.B FE ....
Redemption
..677555-02-3 | OH ECON DEV REV ~ 4.375% 06/01/27 .....ccoeee [eennnn . 03/01/2023 . | evvviiiiiiiiiiniiiiiiiininins e e 000 [ouveiiinnnns ,000 |l 000 oeveiiennns FLCLU/CJ PPN | N | A | B FSURTURRRRRROY | [ FO [ SRR 80,000 [...vvvvvrvnnnns (VO 0 | [V 9,570 |. 06/01/2027 . [1.B FE ....
..677555-X3-3 | OH ECON DEV REV ~ 3.850% 12/01/25 ......evvvvnn [oeeennn . 03/01/2023 . | evvvviiiiiiiiiiiiiiiiiiiiiies e e 100,000 |l 100,000 ...l 100,000 ...l 100,000 fouviiiiiiiiinnn 0 o0 el 0 0 e 0 eeeennn 100,000 |...eevvvvvnnnes (VO 0 | [V 5,775 |. 12/01/2025 . [1.B FE ....
..67756Q-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ......c. [.eeeens . 03/03/2023 . | .evvvriininnnnininiiniiininnns e e 207 e, 207 e 20T e 20T e 0 0 0 i 0 e, [ SRR 49,277 [ooeiieiiiinnnn (VO 0 | [V 2,727 |. 09/01/2037 . [1.A FE ....
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ........ovvvn [oeennn . 03/01/2023 . 0 0 . 10/25/2043 . [1.A FE ....
..92812U-03-5 |VASHSG 2013-D A 4.300% 12/25/43 ........eevvn [oeeennn . 01/01/2023 . | Paydoun ... 0 0 . 12/25/2043 . (1.A FE ....
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 ........eevvn [oeeennn . 03/01/2023 . | Various ... 0 0 . 12/25/2043 . (1.A FE ....
..92812U-04-3 | VASHSG 2014-A A 3.500% 10/25/37 ..........oe. [oeennnn . 01/15/2023 . | Paydoun ... 0 0 . 10/25/2087 . (1.A FE ....
..92812U-Q4-3 | VASHSG 2014-A A 3.500% 10/25/37 O [P . 03/01/2023 . | Various ... .0 . 0 e . 10/25/2037 . (1.A FE ....
..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 .......ccoeer [oeeennn . 03/01/2023 . | Various 0 [V R [V 2,061 |. 06/25/2042 . [1.A FE ....
Redemption 100.0000
..92812U-06-8 | VASHSG 2016-A A 3.100% 06/25/41 .....eevvvuen [eeeennn . 03/01/2023 . | .evvvriiniiiiinniniiiiiniinnns e | 84,784 |............ 84,784 |............ 84,784 |............ 84,784 |.............. [V (VR [V (VO [ R 84,784 ..ol (VR [V R [V 365 |. 06/25/2041 . [1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
LO2813T-EE-6 |08/25/42 .oooeeieiiiiiiiiiiiiiiiiiii [ . 03/01/2023 . | Various ......ccceeeeiiiiin |oorereiiiiiiininnnns |oeeeeenns 40,788 |............ 40,788 |............ 40,788 |............ 40,788 |...ooeveeennns [ PP [ [ PP 0 fooiiiinnnnnes [ PP 40,788 |....ooeeennnns 0 foooiiinnnnnes [ PP [ 200 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 13,288,093 13,288,087 14,312,039 14,100,385 0 (815,399) 0 (815,399) 0 13,288,093 0 0 0 211,294 XXX XXX
Redemption 100.0000
..72304@-AA-8 |PINEBRIDGE ~ 9.627% 09/21/32 ....evvvvvvvvvennens [ oo L 01/02/2023 . | evveniiiiniiiiiiniiiniiiinnns e | 1,782,975 |........ 1,742,975 |........ 1,742,975 |........ 1,742,975 oeennnnnnnne [V FUSURRRRR (VO 0 | (VN 0 fnns LT (VO 0 | (VO 37,326 |. 09/21/2032 . |2.CPL ....

Redemption 100.0000

. 09/21/2032 . |4.A PL ...
. 05/25/2033 . [1.A FM ...

..723040-AB-6 |PINEBRIDGE 11.627% 09/21/32 ...ocvvvviiriiaiiis | eeenn . 01/10/2023 .
..000780-GR-1 | AMAC 2003-6 1A4 ~ 5.500% 05/25/33 .. [ IO . 03/01/2023 . |Paydoun ...
..00079C-AE-9 | ABFS 2001-2 A4 6.990% 12/25/31 ....couviiies | eeeens . 03/01/2023 . | Paydown

. 12/25/2031 . |[1.A FM ...
ACC Auto Trust 2022A 2022-A A 4.580%
..00085Y-AA=1 | 07/15/26 ..oeouiiiiiiieiiiiiiiieeeeiiiiee s [ eeeeees . 03/15/2023 . [Paydown ....coouviiiiiiinns fornieniiiiiieen [ 2,326,848 |........ 2,326,848 |........ 2,326,462 |........ 2,325,473 |.vvevieeannnns 0 foreeeenns 1,375 0 . 07/15/2026 .
..006346-AS-9 | ADMSO 2018-1 A 4.810% 11/15/48 .........cc. | eeeees . 03/15/2023 . |Paydoun ... .. 118,522 119,436 |.... ...0 [ . 11/15/2048 .
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 ....cccuvvvees | eveenn . 03/01/2023 . |Paydown ... ... 30,516 ...30,384 |.... .0 [ . 07/25/2045 .
..00842V-AJ-2 | ABMT 2016-3 A9  3.500% 08/25/46 .............. |.eeeen . 03/01/2023 . Paydown ......cecuiiiiiiins fereniei e 9,383 ....9,523 |.... ...0 [ . 08/25/2046 .
..00842V-AT-0 | ABMT 2016-3 B2 ~ 3.792% 08/25/46 ... 03/01/2023 . | Paydoun ... 51,018 52,803 |. 0 . 08/25/2046 .
..015271-AL-3 | ALEXANDRIA REAL ESTATE ~ 3.450% 04/30/25 01/19/2023 . | PNC CAPITAL MARKETS . 7,479,560 ..7,697,000 7,714,472 | 0 . 04/30/2025 .
..02148J-AD-9 | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 .. 03/01/2023 . | Paydoun ... 10,732 13,533 11,450 |. 0 . 01/25/2037 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ........|....... . 03/01/2023 . [Paydown ...ooeveevveeeeeees foveeeeeiiiiiieeees [ 8,703 ....8,711 ... 7,915 |.... .0 |. . 09/25/2037 .
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..02361D-AS-9 | AMEREN ILLINOIS CO  3.800% 05/15/28 ......... [....... . 02/23/2023 . | KEY BANC-MCDONALD ....... |oeeeeeeeiiiiiieeeens e 4,759,850 |........ 5,000,000 |........ 4,995,500 |........ 4,997,179 [oeevinnnnnnnne [V 19 [ [V 19 [ [V R 4,997,199 |...oevviinnnns 0 f..... (237,349) |...... (237,349) |............ 53,833 |. 05/15/2028 . |1.F FE ....

Redemption 100.0000
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... |....... L 01/15/2023 . | evvviiiininiiiniiiiiiiinninns e e 155,882 |...........155,882 |[...........154,129 [........... 185, 111 e [ R 24T [ R LA T [V R 155,882 . 01/15/2028 . 2.A FE ....
American Credit 20193  ce Rec 2019-3 D

.. 02520N-AG-2 |2.890% 09/12/25 ....ccoeviiiiiiiiiiiiiiiiiiiiens [ . 03/12/2023 . |Paydoun ......coooeeeiiiiins |oveniiinii e, 924,698 |...........024,698 |...........936,148 |........... 927,908 [oovvvviiiinnnnn0 oo (3,205) |.oceveeeeennns [V O 1 1<) A | B SN 924,698 . 09/12/2025 . (1.A FE ....
..025816-BK-4 | AMERICAN EXPRESS CO  3.625% 12/05/24 ........ . 03/09/2023 . | TD SECURITIES . . 4,841,600 4,994,644 |.... .. .. 425 ). .0 . . 4,995,069 |.. . 12/05/2024 . (1.G FE ....
..02660T-ER-0 | AHM 2005-2 5A1  5.064% 09/25/35 ... 03/01/2023 . |Paydoun ... 0 . 09/25/2035 . [1.A FM ....
..02665U-AA-3 | AH4R 2014-SFR2 A 3.786% 10/17/36 . 03/01/2023 . |Paydown 0 . 10/17/2036 . [1.A FE ....
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 . 03/01/2023 . |Paydown K 0 . 04/17/2052 . (1.A FE ....
..02666A-AG-3 | AH4R 2015-SFR1 XS 0.000% 04/17/52 .....cccoe [.eennn . 03/01/2023 . | Paydoun ... ...0 . 04/17/2052 . [6. * .......

JANE STREET EXECUTION

..02666T-AA-5 | AMERICAN HOMES 4 RENT ~ 4.250% 02/15/28 ..... |....... . 01/31/2023 . [ SERVICES .. ... 957,590 |........ 1,000,000 |........ 1,134,030 |........ 1,092,388 |.... e (1,833) [0 | (1,833) [l 0 e 1,090,854 |.. . 02/15/2028 . |2.C FE ....

..03027W-AJ-1 | AMETON ~ 3.070% 03/15/23 ...ooeeeneniiiiieeeiiis | e . 03/15/2023 . (Maturity . < [--...10,590,000 |....... 10,590,000 |....... 10,502,108 |.......10,545,210 |.... 4790 |0 44790 [0 10,590,000 |.. . 03/15/2023 . [1.A FE ...

..03066M-AF-3 | AMCAR 2018-3 C  3.740% 10/18/24 ......cccuvvis | eeenns . 03/18/2023 . [Paydown ....coovviiiiiinis foeneiiiiiiineein [ 1,221,601 |........ 1,221,601 |........ 1,239,400 |........ 1,222,257 oo 0 e (1)) R B AU () ESPUURN | ) 1,221,601 . 10/18/2024 . |1.A FE ...
Angel Oak Mortga20225 2022-5 A1~ 4.500%

..03464H-AA-3 | 05/25/67 .t [ e . 03/0172023 . [Paydown ....coouvviiiiiiiis [eeeeniiiiieneiis [ 592,997 [....oe.nn. 502,997 |..ceeeeis 577,562 |........... 578,541 [.ooeiiiinnnns 0 foreennn 14,485 | 0 foreeeen 14,485 | 0 foeeeenns 592,997 . 05/25/2067 . |1.A FE ...

Angel Oak Mortga20223 2022-3 A1~ 4.000%
..03464T-AA-7 | 01/25/67
..038779-AB-0 | ARBYS 2020-1A A2  3.237% 07/30/50 .
Barclays Commerc2021C11 gage S 2021-C11 XA

. 01/25/2067 . |1.A FE ...
. 07/30/2050 . |2.C FE ....

....... . 03/01/2023 . |Paydoun ...
....... . 01/30/2023 . | Paydown ...

..05493M-AG-9 | 1.382% 09/15/54 ......oeveeeiiaiiiiieeiiiiiieeees [ eeeeens . 03/01/2023 . |Paydoun . 09/15/2054 . |1.A FE ...
Barclays Commerc2022C18 gage S 2022-C18 XA

..054975-AG-2 |0.461% 12/15/55 ..o eciiees [ eeeeens . 03/01/2023 . [Paydomn .....coeeeeereeiiis feoreeiiiiieeeeni [0 e 0 5,122 05,098 [0 (5,003 [ 0 enn(5,008) [l O s . 12/15/2085 . |1.A FE ...

..05550T-AA-7 |BHPT 2019-BXHP A 5.684% 08/15/36 ............ |.eeeeen . 03/15/2023 . [Paydown ......cccvveereiiis fereiiiiiiiiinnennns [een...2,546,691 [........ 2,546,691 |........2,545,8%5 |........ 2,546,405 |...............0 |oooeeennn 286 foeeiiiiiiinn 0 | 286 [0 s , . 08/15/2036 . [1.A FE ....
Barclays Commerc2021C10 gage S 2021-C10 XA

..05551V-BK-8 | 1.205% 07/15/54 .....evvvvveiiiiiiiiieiiiiiiiieees [ eeeees . 03/0172023 . [Paydoun ......ccvvveiriiiin foereiiiiiiiiiniiiis [ (I O [V P 21,226 |.uveennnnn. 18,688 [........eeeeeee [V RO (18,688) [......uvvnnnee 0 ... (18,688) [.......vvnnnnee 0 e 0 . 07/15/2054 . |1.A FE ...
Barclays Commerc2022C15 gage S 2022-C15 XA
..05552F-BC-0 |0.200% 04/15/55 .....ceevvvveeeiiiiiiieeeeiiiiiees | eeeees . 03/01/2023 . [Paydown .......ceeeeeennnns , 972 0 (4,972) |.ooeeeeeees [V (4,972) |.ooeeeeeees 0 e . 04/15/2055 . |1.A FE ....

Barclays Commerc2022C16 gage S 2022-C16 XA

..05552Y-AG-1 |0.131% 06/15/55 . 03/01/2023 . |Paydoun ... ....(5,537) | . 06/15/2085 . [1.A FE ....
..05574L-FY-9 |BNP PARIBAS ~ 3.250% 03/03/23 .. . 03/03/2023 . [Maturity ......oooceoeee feeeeeiiiiiiinnnnies [eeen. 2,700,000 ........2,700,000 |........2,687,661 |........ 2,692,379 [.........cc....0 |oeeees 7,621 . 03/03/2023 . |1.D FE ....
BMO Mortgage Tru2022C2 2022-C2 X
.0B602N-AG-5 | 07/15/54 ... eeiiees [ eeeees . 03/01/2023 . |Paydoun ... .. (891) ] .0 | . . 07/15/2054 . |1.A FE ...
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 . |- 03/01/2023 . [Paydoun .. 717,756 . 717,756 ..705,893 |. ..715,185 |. 0 717,756 . 03/10/2033 . (1.
..05608V-AE-6 |BX 2021-MFM1 B 5.892% 01/15/34 ... . |- 02/15/2023 . |Paydoun .. 766,038 . 766,038 . 766,038 |. . 766,038 |. 0 766,038 . 01/15/2034 . |1.
..059469-AF-3 | BOAA 2006-7 A6  5.860% 10/25/36 ... . 03/01/2023 . [Paydoun ......cccuvvverrenn foreeniiiiiiiiinenns o 6,993 [............ 6,993 |............. 2,475 |.coeeeen 2,298 | .0 . ...6,993 |.. . 10/25/2036 . | 1.
..05946X-E7-4 |BAFC 2005-5 2A1  5.500% 09/25/35 ........cccee | eveennn . 03/01/2023 . |Paydoun ... ... 13,301 ...13,301 13,257 | 13,255 | .0 | .. 13,301 . 09/25/2035 . |1.C FM ...
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 ........coeee | aueenn . 03/01/2023 . |Paydoun ... .0 . . 10/25/2034 . [1.A FM ...
..05946X-U9-2 | BAFC 2005-7 4A3  5.750% 11/25/35 ......ccccees |eueennn . 03/01/2023 . |Paydoun ... .0 | . 11/25/2035 . [1.A FM ....
..05946X-ZZ-9 |BAFC 2005-4 2A1  5.500% 08/25/35 .........ccc. |eeeeenn . 03/01/2023 . |Paydoun ... .0 . . 08/25/2035 . [1.A FM ...
..05949C-PJ-9 | BOAMS 2005-L 2A3  4.005% 01/25/36 ......cceeee | vueennn . 03/01/2023 . |Paydoun ... .0 | . 01/25/2036 . [1.A FM ....
..05950P-AJ-2 | BAFC 2006-H 3A2 ~ 3.878% 09/20/46 .. 03/01/2023 . | Paydoun 0 . 09/20/2046 . [1.A FM ...
..059515-BF-2 | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. 03/01/2023 . | Paydoun 0 . 09/25/2034 . [1.A FM ...
..05951F-AG-9 | BAFC 2007-1 TA5  6.590% 01/25/37 .. 03/01/2023 . | Paydoun ... K 0 . 01/25/2037 . |[4.A FM ...
..06051G-FP-9 | BANK OF AMERICA CORP  3.950% 04/21/25 .. 03/07/2023 . | SANTANDER . 4,954,914 |. 0 . 04/21/2025 . |2.A FE ...
..06054\-AF-0 | BACM 2016-UB10 XA  1.745% 07/15/49 . 03/01/2023 . |Paydown .. (47,306) | .0 . . 07/15/2049 . |1.A FE ...
Bank 2020BN25 2020-BN25 XA
..065390-BC-9 |0.882% 01/15/63 ......ooeviuvrieireiiiiiiieieeiins | eeeens . 03/0172023 . [Paydown ......ccvveerriiiis foereiiiiiiiniiiiis feeiieiiiiees (I O 0 | 153,126 |ocevveeieeiinnns (VO 0 ... (153,126) |...ceeeennnnn 0 e (183,126) |oeveeeeeieennnn 0 v 0 . 01/15/2063 . |1.A FE ....

..06540T-AE-0 | BANK 2018-BN11 XA  0.454% 03/15/61 .......... |....... . 03/01/2023 . [Paydown .....oeeouveeeeeeien foeeeeeiiiiieieeii e 0 [ 0 oo 8,482 |............. 6,430 |....oennnenns 0 [t (6,430) )....uvveee.. 0 [t (6,430) ....uveeee.. 0 foreeeeeiiies 0 . 03/15/2061 . [1.A FE ....
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..06540W-BH-5 |BANK 2019-BN19 XA  0.948% 08/15/61 .......... [....... . 03/01/2023 . | Paydoun ... .0 ....5,580 |............. 5,584 |.... ....(5,584) |. ..(5,584) |... 0. . 08/15/2061 . [1.A FE ....
..06541F-BB-4 |BANK 2017-BNK4 XA  1.341% 056/15/50 .......... [....... . 03/01/2023 . | Paydoun ... .0 ....8,954 ... 6,419 | ... (6,419)]. . (6,419) ... 0. . 05/15/2050 . [1.A FE ....
BASIN ELECTRIC PRIVATE PLACEMENT  2.720% Redemption 100.0000
. 070101-G#=1 | 02/15/42 oo [ . 02/16/2023 . | .evvveeiniiiininiiiiiiinininnn e e 462,874 |0 462,874 | 462,874 |........... 462,874 |...oevnnnnnnne [V FUSURRRRR (VO 0 | 0 . 02/15/2042 . (1.F ........

Barclays Commerc2017C1 gage S 2017-C1 XA

..07332V-BJ-3 | 1.45%% 02/15/50 .
..07384M-Th-4 | BSARM 2003-1 5A1  4.065% 04/25/33 .
BENCHMARK Mor tga2019B15 2019-B15 XA  0.817%

. 02/15/2050 . |1.A FE ...
. 04/25/2033 . [1.A FM ...

73,200 |....
JRR T

70,710 |....
.95 ...

. |- 03/01/2023 . [Paydoun ...
....... . 03/01/2023 . | Paydown ...

L08160K-AH-7 | 12/15/72 v [ e . 03/01/2023 . |Paydoun ... ...10,885 |.eeeeeenn 10,133 |0 [ (10,133) | .. (10,133) |... . 12/15/2072 . |1.A FE ...
BENCHMARK Mor tg 0%
L.08161Y-BH-5 | 04/15/85 .....eeeieiiiiiiiiiiiiiieee e [ eeeeees . 03/01/2023 . |Paydoun ... ... 1,643 |.... . ....(1,459) |. ..(1,459) |... . 04/15/2085 . |1.A FE ....
..08163A-AF-0 | BMARK 2020-B18 XA  1.788% 07/15/53 . |- 03/01/2023 . [Paydoun 7,457 | .5,430 |.. .(5,430) | ..(5,430) . 07/15/2063 . [1.A FE ....
Redemption .
..10240*-AA-7 | BOWIE ACQ LLC PP 3.920% 09/30/38 ............ |.eeeeen 0172772023 . [ eveeeeeeiiieeeeee [ [ 358,955 |........... 358,955 |...ceeeinn 358,955 |........... 358,955 |...ccvveeennne [V O, (O O [V O, (O O (I O 358,955 |...cooiiunnns (VO 0 | [V 0 |. 09/30/2038 . |2.C PL ....
Brean Asset Back2022RM3 ities 2022-RM3 A
.. 10638N-AA-6 | 1.750% 02/25/62 .......evvvveeeiiirieeeeiiiiiiens | eeeens . 03/25/2023 . [Paydoun ......cceveeiiiiiin [eeeiiiiiiiiniiiis [ 286,889 |........... 286,889 |........... 273,321 | 274,5% |......ooonnes [V O 1,941 [ 0 foeeees 1,941 [, (I O 286,889 |.......ceeennnn (VO 0 | [V 1,122 |. 02/25/2062 . [1.A FE ....
Redemption 100.0000
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. |....... L 03/20/2023 . [ .eveeiieeeiiiiee i e [ 96,9% |...coeenn 96,996 |............ 96,99 |............ 96,996 |..ccveeennnne [V O, (O O [V O, (O O [V O 96,99 |...oveeeinnnne (VO 0 | [V 921 |. 09/20/2031 . [1.F FE ....
Redemption 100.0000
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |....... L 03/15/2023 . [ eeeeieeeiiiieeeee [ [ 127,556 |........... 127,856 |........... 127,556 |........... 127,556 |.ovveeeeennnnes [V O, (O O [V O, (O O (I O 127,556 . 12/15/2082 . [1.F FE ....
Redemption 100.0000
..11044M-AA-4 |BRITISH AIR 20-1 A PPT ~ 4.250% 11/15/32 .... |....... . 02/15/2023 . ... 36,987 ...36,987 ...36,987 |............36,987 |.... ..36,987 |.. . 11/15/2082 . (1.G FE ....
.. 1248ME-AG-4 | CBASS 2007-CB4 A2D  3.785% 04/25/37 .....eeee |eveennn . 03/01/2023 . |Paydoun ... e [ 6,347 ....5,633 |.... ...6,347 |.. . 04/25/2037 . |[1.A FM ...
.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.130% 01/25/37 ........ | .eeeeen . 03/01/2023 . [Paydoun ......cccuveereeiins feereiiiiiiieinniis [, 664 |....ccoinnn 864 | A3 212 foeeiiiiiiin 0 | 452 [0 | 482 [0 664 . 01/25/2037 . (1.A FM ...

Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 12526W-AA-7 | 3.750% 04/25/25
.. 12529H-AA-7 | CFMT 2020-AB1 A 1.943% 09/25/50 ..
.. 12529L-AA-8 | CFMT 2020-HB4 A 0.946% 12/26/30 .. .
Cascade Funding 2022HB9 Trust 2022-HB9 A

..12530G-AA-6 | 3.250% 09/25/37 ..
Cascade Funding 20:
.. 12530J-AA-0 |2.000% 02/25/52 .......eevveeiicunninneniiiiiiinnens | eeeens . 02/25/2023 . [Paydoun .......cccuvveiiiin foeeiiiiiiiiin e 2,784 ... 2,784 | 2,636
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 |4.000% 02/25/37 ......ccevvvvreeiiiiieneeiiiiiiens | eeeens . 03/25/2023 . |Paydoun ...
..125311I-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 weeenes |- 03/01/2023 . | Paydoun
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 ........ceee | veeeenn . 03/01/2023 . |Paydoun ...

. 04/25/2025 . |1.A FE ...
. 09/25/2050 . [1.A FE ...
. 12/26/2030 . |1.A FE ...

764,703
..1,883,580

....753,404 |....
1,877,028 |.

. 03/25/2023 . |Paydoun ...
03/25/2023 . | Paydoun
. 03/25/2023 . |Paydoun ...

.... 764,703
. 1,883,580

....... . 03/25/2023 . | Paydoun ... 124,035 112,783 |.... . 09/25/2037 . |1.A FE ...

. 02/25/2052 . |1.A FE ...

.626,125 |.
.564,362

. 02/25/2037 . |1.A FE ...
. 01/10/2048 . [1.A ........
. 02/25/2037 . |1.A FM ...

..626,125 |........... 626,125 |........... 594,137 |....
.. 554,362 ..554,362 ..570,963 |.

........ 5,000,000 |........ 4,983,353 |.... ........ 4,990,561

.. 126523-BZ-2 | CIGNA CORP  4.500% 02/25/26 .....cceeeeuuvrennes | vueenn . 02/13/2023 . [US BANCORP .. . . 02/25/2026 . |2.A FE ....

.. 12563L-AS-6 | CLIF 2020-3A A 2.070% 10/18/45 I [ . 03/20/2023 . [Paydown .....cccevveeieeiin feeneeiiiiiieeeens [0 1,345,238 [l 1,345,238 |........ 1,340,411 [........ 1,340,222 [......coeennnn0 |eennnn 5,016 [0 it l5,016 [0 s 1,345,238 |.. . 10/18/2045 . |1.F FE ...
CLI Funding LLC 20221A 2022-1A A1 2.720%

L A2565K-AE-7 | 01/18/47 v [ e . 03/18/2023 . [Paydown ....coouvviiiiiiiis [eeeeniiiiieneeis [ 200,000 |.......... 200,000 |........... 182,156 |........... 182,924 |0 [ 17,076 |0 [ 17,076 o0 s 200,000 |..cooirrenenns (U IO 0 forreeiiiinnns [V PO 907 |. 01/18/2047 . |1.F FE ....
CMFT Net Lease M20211  suer L 2021-1 A1

.. 12575A-AA-5 12.000% 07/20/51 ..oooeeiiiiiiiiiiiiiiiiieeciiiins | eeeeees . 03/20/2023 . [Paydown .....couvieeiieniis foereeniiiiiniein e, 52,869 |......cee. 52,869 |............ 52,863 |....veennnn 52,864 |...cvviiennn. 0 foreeeieiinnns L FPPPUUPN [V T N PPN 0 foreeeans 52,869 |....vveiieennn (U IO 0 forreeiiiinnns [V PO 184 |. 07/20/2051 . [1.A FE ....
CMFT Net Lease M20211  suer L 2021-1 A2

.. 12575A-AB-3 | 2.570% 07/20/51 ..ooevviiiiiiiiiiiiiiiieeeiiiies | eeeens . 03/20/2023 . [Paydown .....couvieeiieniis foereeniiiiiniein e, 60,006 |............ 60,006 |............ 59,980 |....eeennn. 59,983 [ovviiiiiinnns 0 foreeeeiinns 2 | 0 foreeeeeinns 2 | 0 foreeeans 60,006 [......cccnnnes (U IO 0 forreeiiiinnns [V PO 257 |. 07/20/2051 . |1.A FE ....
COMM Mor tgage Tr2013CR12 2013-CR12 ASB

.. 12591K-AC-9 |3.623% 10/10/46 ...oooooeviriiiiniiiiiiiiiiiiiies | eeeeees . 03/01/72023 . [Paydown ..oooovivrieiiinnns feeneeniiiinniennn ol 7,202 07,202 [l 7,543 [ 7,339 0 0 0 . 10/10/2046 . [1.A ........

.. 125910-AN-2 | COMM 2014-UBS4 ASB  3.390% 08/10/47 ......... |..cco.n . 03/01/2023 . |Paydoun ... .2,019,101 |.... .0 | ...0 [ ...0 [ . 08/10/2047 . |1.A ........

.. 12591R-AY-6 | COMM 2014-CR15 ASB ~ 3.595% 02/10/47 . 03/01/2023 . | Paydoun ..915,674 |. 0 0 0 . 02/10/2047 . |1.A .

.. 12591U-AD-5 | COMM 2014-UBS2 ASB  3.472% 03/10/47 . 03/01/2023 . | Paydoun ..613,120 |. 0 0 0 . 03/10/2047 . |1.A .

.. 12591V-AC-5 | COMM 2014-CR16 ASB  3.653% 04/10/47 ......... . 03/01/2023 . [Paydoun ... . 826,180 |.... .0 |. .0 |. .0 |. . 04/10/2047 . {1.A ........
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..12591Y-BA-2 | COMM 2014-UBS3 ASB  3.367% 06/10/47 ......... [.ceeenn . 03/01/2023 . | Paydoun ... 958,861 |.... ... (1,287) | 0 e (1,287) | 0 ..8,133 |. 06/10/2047 . [1.A ........
.. 12592L-BG-6 | COMM 2014-CR20 ASB  3.305% 11/10/47 ......... [...oen . 03/01/2023 . | Paydoun ... 202,394 |.... 0 el (903) ... 0 1,791 | 1171072047 . [1.A ........
.. 12592L-BK-7 | COMM 2014-CR20 XA  0.943% 11/10/47 ....ccco [oeennn . 03/01/2023 . | Paydoun ... 0 |eeeeee.. (8,306) ... 0 1,200 |. 11/10/2047 . [1.A FE .
..12592P-BG-7 | COMM 2014-UBS6 XA  0.835% 12/10/47 .......... [....... . 03/01/2023 . | Paydoun ... 0 e (12,182) ... 0 .. 1,392 | 12/10/2047 . [1.A FE .
.. 125020-AH-5 | CSMLT 2015-1 A4~ 3.500% 05/25/45 ........eunn [eeeennn . 03/01/2023 . | Paydoun ... . . .0 . 0 . 05/25/2045 . [1.A ........
.. 12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 ......... [......n . 03/01/2023 . | Paydoun ... e 112,150 112,150 ... . I K . .0 . 0 e . K .0 . . . 07/10/2048 . [1.A ........
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... [....... . 03/01/2023 . |Paydoun ......cooeeveiiiiins foveniiiniis e, 686,519 |........... 686,519 |.......... 707,108 |.....cce... 689,284 |............... [V R (2,764) |.ooooeeeees 0 [V R 686,519 |............... 0 [ [V R [V 3,582 |. 08/10/2048 . |1.A ........
CPS Auto Trust 2019A 2019-A D 4.350%
. 12506H-AD-9 | 12/16/24 ..o [ . 03/15/2023 . |Paydoun ........oooeeviiiins foniiiniiiinns s 1,806,986 |........ 1,806,986 |........ 1,837,902 |........ 1,814,942 |.............. [V R (7,956) |.oooeeeeeeenns 0 [V R 1,806,986 |......cevvvnens (VR [V R [V 13,438 |. 12/16/2024 . [1.A FE .
CPS Auto Trust 2019C 2019-C D 3.170%
.. 12596U-AD-0 | 06/16/25 .....oevvvvviiiiiiiiiiiiiiiiiiiiciicieieeeees [ . 03/15/2023 . |Paydoun ........oooeeviiiins Joiiiinniinns s 1,126,183 |........ 1,126,183 |........ 1,142,724 |........ 1,130,928 0 [V R 1,126,183 |..coceeeennnns (VR 0 . 06/16/2025 . [1.A FE .
CPS Auto Trust 2020C 2020-C C  1.710%
. 12597T-AC-4 | 08/17/26 ....eevvvvverrininiiiiiiiiiiiiiiiiiiiiininens [ eeeeenn . 03/15/2023 . |Paydoun .......oooeeeiiiiins |oeneniiiniis e, 406,391 |........... 406,391 |........... 408,105 |........... 406,756 0 [V R 406,391 |......cceennnn (VR 0 . 08/17/2026 .
.. 126235-AF-7 | COMM 2012-CR5 XA ~ 1.198% 12/10/45 .... . |- 01/01/2023 . | Paydoun ... ...20,580 |.... .0 . 0 0 . 12/10/2045 .
..12626B-AE-4 | COMM 2013-CR10 ASB  3.795% 08/10/46 . 03/01/2023 . |Paydown .. 713,324 ..734,692 |. L713,271 | 0 0| 0| . 08/10/2046 .
..12626G-BH-5 | COMM 2013-LC13 AAB  3.774% 08/10/46 . 03/01/2023 . |Paydown ..840, 146 ..840,368 |. 0 0| 0| . 08/10/2046 .
.. 12628K-AF-9 | CSAB 2006-3 A3A  5.950% 11/25/36 .. 03/01/2023 . |Paydown 35,583 8,117 | 0 0| 0| . 11/25/2036 .
.. 12628L-AJ-9 | CSAB 2006-4 AGA  5.684% 12/25/36 ............. [....... . 03/01/2023 . | Paydoun ... ieeeeee. 29,464 e 6,247 | .0 . .0 . .0 . . 12/25/2036 .
..12630D-Al-4 | COMM 2014-CR14 ASB  3.743% 02/10/47 ......... [....... . 03/01/2023 . |Paydoun ......cooeeveiiiiins |oveiiiinis e 506,255 |...........506,255 |...........521,426 |.......... 506, 766 0 0 0 . 02/10/2047 .
COMM Mor tgage Tr2014CR17 2014-CR17 XA
.. 12631D-BC-6 |0.947% 05/10/47 ....oovvvvviviiiiiiiiiiiiiiiiiiiiins s . 03/01/2023 . |Paydoun ......cooeeveiiiiins foviiiiiiii e [V 0 [ 16,350 |............. 9,057 [ [V R (9,957) |.eeeeeeeeenns [V R (9,957) |.eeeeeeeeenns 0 0 . 05/10/2047 .
.. 12646U-AF-5 | CSMC 2013-1VR1 B4~ 3.466% 03/26/43 ........... [....... . 03/01/2023 . | Paydoun ... ...55,921 |.... .. (115) ). .0 . L(115))... 0 0 . 03/25/2043 .
.. 12646W-AS-3 | CSMC 2013-1VR2 B2 ~ 3.388% 04/25/43 ........... [....... . 03/01/2023 . | Paydoun ... ...56,998 |.... .0 . .. 330 ... 0 0 . 04/25/2043 .
..12647G-CP-1 | CSMC 2013-1VR4 B3~ 3.493% 07/25/43 ........... [.eeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2043 .
.. 12647M-DU-6 | CSMC 2013-6 B3~ 3.338% 08/25/43 .......eevvvees [eeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2043 .
.. 12647P-AF-5 | CSMC 2013-7 A5~ 3.000% 08/25/43 .............. [.ceeeen . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2043 .
..12649G-A0-9 | CSMC 2014-0AK1 B3  3.643% 11/25/44 03/01/2023 . |Paydown 0 0| 0| . 11/25/2044 .
.. 12649G-AR-7 | CSMC 2014-0AK1 B4  3.643% 11/25/44 03/01/2023 . |Paydown 0 0| 0| . 11/25/2044 .
.. 1264K-AL-1 | CSMC 2015-WINT A7 ~ 3.000% 12/25/44 03/01/2023 . |Paydown 0 0| 0| . 12/25/2044 .
.. 12649K-AX-5 | CSMC 2015-WIN1 B4  3.772% 12/25/44 . |. 03/01/2023 . | Paydown 0 0| 0| . 12/25/2044 .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. . |- 03/01/2023 . | Paydown 0 0| 0| . 02/25/2048 .
..12653T-Bi-0 | CSMC 2018-J1 B2~ 3.590% 02/25/48 .........eevn [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2048 .
..12653T-BY-6 | CSMC 2018-J1 B4 3.500% 02/25/48 ........eeuvn [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2048 .
..12653T-BY-6 | CSMC 2018-J1 B4 3.590% 02/25/48 .........eevn [oeeennn . 01/01/2023 . | Paydoun ... .0 . .0 . .0 . . 02/25/2048 .
COLT Funding LLC20223 2022-3 A1 3.901%
L 12659Y-AA-2 | 02/25/67 oo [ . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2067 . (1.A FE .
.. 12667F-3U-7 |CWALT 2005-J1 1A8  5.500% 02/25/35 .......... [.eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2035 . [1.A FM .
..12667F-5E-1 | CWALT 2005-6CB 1A3  5.250% 04/25/35 ......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2035 . [1.A FM .
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ........... . |- 03/01/2023 . |Paydoun ... .0 . 0 0 . 04/25/2034 . [1.A FM .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ... . |- 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2035 . [1.A FM ....
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . 03/01/2023 . |Paydown 0 0| 0| . 05/25/2035 . [1.A FM ....
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 03/01/2023 . |Paydown 0 0| 0| . 05/25/2035 . (4.B FM ...
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 03/01/2023 . |Paydown 0 0| 0| . 07/25/2035 . [1.A FM ....
..12667G-XD-0 | CWALT 2005-28CB 2A4 ~ 5.750% 08/26/35 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2035 . [1.A FM ....
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 ........ [....... . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2035 . [1.A FM ....
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 ......... [....... . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 11/25/2035 . [1.A FM ...
.. 12668A-Nli-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 ........ [....... . 03/01/2023 . | Paydown 0 0 0 . 11/25/2035 . [1.A FM ....
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..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 ........ [....... . 03/01/2023 . | Paydoun ... ...38,114 ...30,953 |............ 19,065 |.... ... (5,068) |. o0 eeeeeen. (5,068) |... 0 ..13,9%8 |.. . 05/25/2036 . [1.A FM ....
.. 12668W-AU-1 | CHL 2007-4 ASW  4.564% 04/25/47 .............. [....... . 03/01/2023 . | Paydoun ... ... 12,481 11,448 .0 . 0 ..12,481 . 04/25/2047 . (1.A FM ...
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .......euvnn [oreennn . 01/01/2023 . | Paydoun ... .0 0 e .0 . 0 . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/36 ......cccoenn [oeeennn . 03/01/2023 . | Paydoun ... .2,137 1,808 |.... .0 . 0 . 11/25/2035 . [1.A FM ...
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/25/35 ....ccoevees [erennnn . 03/01/2023 . | Paydoun ... .... 1,300 1,102 .0 . 0 . 11/25/2035 . [1.A FM ...
.. 12669F-RG-0 | CWHL 2004-4 A5  5.250% 05/25/34 .......evvvvves [eeennn . 03/01/2023 . | Paydoun ... ... 5,251 55,227 ... .0 . 0 . 05/25/2034 . [1.A FM ....
.. 12669F-UC-5 |CWHL 2004-9 A7 ~ 5.250% 06/25/34 ......cccoeees [oreenn . 03/01/2023 . | Paydoun ... ....6,829 ... 6,411 | .0 . 0 . 06/25/2034 . [1.A FM ....
..12669G-115-6 | CWHL 2006-J2 3A14  5.500% 08/25/35 PO [P . 03/01/2023 . | Paydoun ... ...10,529 ....9,748 |.... .0 . .0 . . 08/25/2035 . [1.A FM ....
..13705D-AA-0 | CANAL 2021-1 B 4.307% 09/15/56 .......ccvvvee [oreennn . 03/15/2023 . |Paydoun .......ocoeeveieeins |eneiinnnnnnnnnnnnns Joee 161,813 [, 161,813 0 0 . 09/15/2056 . [1.F FE ....

Cascade Funding 2019RM3 Trust 2019-RM3 A

. 147271-AA-8 1 2.800% 06/25/69 .......oevvvvviiiiiiiiiiiiiiiiiiiins [ . 03/25/2023 . | Paydoun ... 681,904 . . 06/25/2069 . [1.A FE ....
.. 147270-AA-3 | CFMT 2018-RM2 A 4.000% 10/25/68 03/25/2023 . |Paydown ..285,683 ..285,482 |. . 10/25/2068 . [1.A FE ....
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 . 03/01/2023 . |Paydown ....1,115 L1114 K . 02/18/2035 . [1.A FM ....
.. 15189W-AN-0 | CENTERPOINT  5.471% 03/02/23 .. . |- 03/02/2023 . (Maturity .. .. 4,326,000 ..4,326,000 |. .4,326,000 |. .4,326,000 . 03/02/2023 . [1.G FE ....

440,870 . 01/15/2028 . |4.A FE ...
. 11/25/2036 . |5.C FM ...
. 09/25/2036 . [1.A FM ...

. 06/25/2037 . |1.A FM ...

ceeennn |- 02/22/2023 . | MORGAN STANLEY HI-YLD .. |.
....... . 03/01/2023 . [Paydown .......cccuvveeeeens fone
....... . 03/01/2023 . | Paydown ...
....... . 03/01/2023 . |Paydoun ...

..171484-AE-8 | CHURCHILL DOWNS INC ~ 4.750% 01/15/28
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36
..17310F-AT-2 | CMSI 2006-5 3A1  5.500% 09/25/36

.. 17312H-AE-9 | CRMSI 2007-2 A5  4.988% 06/25/37 .. .
Citigroup Commer2013GC11tgage 2013-GC11 B

..441,403 |.
3,716 ..
...3,022 |....
..200,992 |....

oo ocoooooo
oo oo oooo

.. 17320D-A0-1 | 3.732% 04/10/46 .....evvvveeeeeiiiiiiieeciiiiees [ eeeees . 03/01/2023 . |Paydoun ... 01,295,434 |.... .0 [ . 04/10/2046 . [1.A ........

.. 17321J-AE-4 | CGMT 2013-GC15 AAB  3.942% 09/10/46 ......... |....... . 03/01/2023 . |Paydoun ... .0 [ . 09/10/2046 . |1.A ........

. 17321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . . 03/01/2023 . |Paydoun ... .0 [ . 10/25/2043 . [1.A ........

. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . |- 03/01/2023 . [Paydoun ... .0 [ . 06/25/2044 . |1.A ........

.. 17323E-AQ-6 | CMLTI 2014-J2 B4  3.800% 11/25/44 . . |- 03/01/2023 . [Paydoun ... .0 [ . 11/25/2044 . |1.A ........

..17324D-BA-1 | CGCMT 2015-P1 XA 0.705% 09/15/48 . . 03/01/2023 . |Paydoun ... .0 . . 09/15/2048 . |1.A FE .
Citigroup Commer2016GC36tgage 2016-GC36 A3

.. 17324T-AC-3 | 3.524% 02/10/49 .. 03/01/2023 . | Paydoun 0 . 02/10/2049 .

..17328R-BE-8 | CGCMT 2020-GC46 XA  0.980% 02/15/53 . 03/01/2023 . | Paydoun 0 . 02/15/2053 .

.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 [ . 01/25/2023 . |Paydoun ... .0 . 04/25/2047 .
COLT Funding LLC20224 2022-4 A1 4.301% INTL FCSTONE FINANCIAL

. 19685G-AA-4 | 03/25/67 .....eeeeeeeaeiiiieeee e eeiiees [ eeees . 01/01/2023 . [ INC .eeeeeeiiiiiieeieies feeeeeeiiiieeeeei [ 1,343,874 |........ 1,385,437 |........1,343,874 |........1,344,013 |............... 0 foeeenne (139) ferreeeeiinns 0 foeeeenne (139) ferreeeeines 0 foeeens 1,343,874 | (I IO [ OO [ P 3,310 |. 03/25/2067 . |1.A FE ....
COLT Funding LLC20224 2022-4 A1 4.301%

.. 19685G-AA-4 | 03/25/67 .....eeveeeeeeiiiieiee e eeiieees [ eeees . 03/01/2023 . [Paydoun .....cceveeeiiiiiis [oeeeiiiiiieeeeis [ 302,388 |...cceeeenn 302,388 |.......... 300,877 |...........263,803 |............... 0 foeeeene 1,829 [oeeeeiiiins 0 foeeenne 1,829 [ooeeeeiinns 0 foeeeeene 302,388 |...oeeeeeennnne (I IO [ OO [ P 2,050 |. 03/25/2067 . |1.A FE ....
FNMA - CAS2023R01 2023-RO1 1M1 6.960%

. 207932-AA-2 | 12/25/42 ..o [ . 03/25/2023 . [Paydoun ......cceeeeeiiiiiis foeeeiiiiieeeeeis [ 265,167 |.oceeeeeees 265,167 |...........265,167 |.ccoeeeeeiiiicicn 0 | 0 foeeeiiiiias (O IO [ OO [ O 0 foeeeenne 265,167 |.evveeeennnee (I IO [ OO [ P 1,879 . 12/25/2042 . |2.A FE ....
CoreVest America20204 e Ltd 2020-4 A

L.21873A-AA-5 | 1.174% 12/15/52 ..o [ eeeens . 03/01/2023 . [Paydoun .....cceveeeiiiiiis [oeeeiiiiiieeeeis [ 301,972 | 301,972 ooeeeeel274,122 [ 0 e 0 foeeeens 27,850 [ooeeiiciiiaenns 0 foeeeens 27,850 |ooeeiiciiiennns 0 foeeeeene 301,972 |.eeeeeennne (I IO [ OO [\ O 564 |. 12/15/2052 . |1.A FE ....
CoreVest America20212 e Ltd 2021-2 A

..21873B-AA-3 | 1.408% 07/15/54 ....cooevueiiieiiiiiiieeeciiins [ eeeeens . 03/01/2023 . [Paydoun .....cceveeeiiiiiis [oeeeiiiiieeeeeis e 108,339 |........... 108,339 |............ 96,791 |.eeeeenne 95,555 [..eeeeiiinnes 0 foeeeens 10,789 [oeeeeernnnes [ O 10,789 [oeeeeeennees 0 foeeeenne 108,339 |...eeveeennnne (I IO [ OO [\ O 219 |. 07/15/2054 . |1.A FE ....
CoreVest America20203 e Ltd 2020-3 XA

L. 21873C-AC-7 |3.725% 08/15/53 .....eveeeeeiiiiiiieeeeciiieeees | aeeeens . 03/01/2023 . [Paydoun .......ceeeeeennnnee 0 f..... (354,475) [.oceoiiinnnns [ OO (I O (I IO [ OO 0 foeeiinns 21,213 |. 08/15/2053 . [1.A FE ....
CoreVest America20211 e Ltd 2021-1 A

L.21873L-AA-1 | 1.56%% 04/15/53 .....evveiieiiiiiiieeeiiiiieeees | eeeeens . 03/01/2023 . [Paydoun .......ceeeeeennnnee [ O 40,246 |....oeeennnn. 0 . 04/15/2053 . |1.A FE ....
CoreVest America20213 e Trus 2021-3 A

L.21873N-AA-7 | 1.900% 10/15/54 ...coneiiiiiiiiiiiiiieeeceiees [ eeeeees . 03/01/2023 . [Paydoun .......ceeeeennnee , , , , 0 0 . 10/15/2054 . |1.A FE ...

. 01/15/2029 . |3.C FE ....
. 06/25/2033 . |[1.E FM ...
. 12/25/2034 . |1.A FM ...
. 06/25/2035 . [1.A FM ....

..222070-AG-9 | COTY ~ 4.750% 01/15/29
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 .
..225418-113-8 | CSFB 2004-8 4A3  5.500% 12/25/34
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35

....... . 02/22/2023 . [J P MORGAN SEC
....... . 03/01/2023 . | Paydown
....... . 03/01/2023 . |Paydoun ...
....... . 03/01/2023 . | Paydouwn ...

o o oo
o o oo
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..225470-M6-7 | CSMC 2006-3 1A4A  6.968% 04/25/36 ............ [.eeeenn . 03/01/2023 . | Paydoun ... ... 18,914 ...18,914 L1041 |0 e, 7,873 |. .0 . 0 0 e . 04/25/2036 . [1.A FM ....
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 ........evvvr [oeeennn . 03/25/2023 . | Paydoun ... ... 1,408 |.... .0 . 0 0 . 04/25/2036 . [1.A FM ....
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 ........ceeun [oeeenn . 01/01/2023 . | Paydoun ... ... (7,908) |.... .0 . 0 0 . 04/25/2036 . (1.0 FM ....
..22767C-AB-6 | XROAD 2021-A A2  0.820% 03/20/24 ............. [..eeenn . 03/20/2023 . | Paydoun ... .0 . 0 0 . 03/20/2024 . (1.A FE ....
.. 22043H-AG-1 | CSAB 2006-1 ABA  6.172% 06/25/36 ........eeuun [oerennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2036 . [1.A FM ....
..233046-AF-8 |DNKN 2017-1A A2I1  4.030% 11/20/47 .......... [....... . 02/20/2023 . | Paydoun ... .0 . .0 . .0 . . 11/20/2047 . (2.B FE ....
..233046-A0-4 |DNKN 2021-1A A211  2.493% 11/20/51 .eovvvvennn [ eeennn . 02/20/2023 . | Paydown 0 0 0 . 11/20/2051 . 2.B FE ....
DT Auto Owner Tr20194A 2019-4A D 2.850%
L 283430-AG-1 | 07/15/25 oo [ . 03/15/2023 . |Paydoun ........oooeeviiiins foniiiniiiinns s 2,337,178 |........ 2,337,178 |........ 2,321,475 |........ 2,329,912 0 [V R 2,337,178 0 . 07/15/2025 . [1.C FE ....
..261510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .......cccee [eeennnn . 03/01/2023 . | Paydoun ... ... 31,315 ...31,925 ...29,089 |............28,491 [.... .0 . 0 ..31,315 |.. 0 . 09/25/2035 . [1.A FM ....
..251510-ML-4 |DBALT 2006-AB1 A3 5.870% 02/25/36 03/01/2023 . |Paydown ..8,173 .8,173 .7,525 |. 0 0| 0| . 02/25/2036 . [1.A FM ....
..251513-A0-0 |DBALT 2006-AB4 A1A  6.005% 10/25/36 . 03/01/2023 . |Paydown . 184 .253 257 | 0 0| 0| . 10/25/2036 . [4.A FM ....
..25151E-AD-5 |DBALT 2006-AB3 A4  6.423% 07/25/36 .. 03/01/2023 . |Paydown 16,677 16,677 13,568 |. 0 0| 0| . 07/25/2036 . [1.A FM ....
..25746U-DC-0 | DOMINION RESOURCES ~ 2.450% 01/15/23 . . |- 01/15/2023 . (Maturity . . 6,500,000 ..6,500,000 .6,497,211 |. 0 0| 0| . 01/15/2023 . 2.B FE ....
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 .. . |- 01/25/2023 . | Paydown 21,750 21,750 22,149 |. 0 0| 0| . 07/25/2047 . [2.A FE ....
..25755T-AJ-9 | DPABS 2018-1A A2I  4.116% 07/25/48 .......... [....... . 01/25/2023 . | Paydoun ... ... 17,500 ...17,500 ...17,500 |.... .0 . 0 0 . 07/25/2048 . 2.A FE ....
..25755T-AP-5 | DPABS 2021-1A A2l1  3.151% 04/25/51 ........ [.eeeenn . 01/25/2023 . | Paydoun ... ... 37,500 ...37,500 ...37,500 |.... .0 . 0 0 . 04/25/2051 . [2.A FE ....
..26208L-AC-2 |HONK 2018-1A A2~ 4.73%% 04/20/48 ............. [...cces . 01/20/2023 . | Paydoun ... ... 28,750 ...28,750 ...28,751 .0 . 0 0 . 04/20/2048 . (2.C FE ....
..26208L-AD-0 |HONK 2019-1A A2~ 4.641% 04/20/49 .......ccoor [oeeennn . 01/20/2023 . | Paydoun ... ... 22,500 ...22,500 .0 . 0 0 . 04/20/2049 . [2.C FE ....
..26208L-AE-8 |HONK 2019-2A A2~ 3.981% 10/20/49 .......ccooer [oeeennn . 01/20/2023 . | Paydoun ... ... 25,000 ...25,000 .0 . 0 0 . 10/20/2049 . (2.C FE ....
..26200X-AA-9 |HONK 2020-1A A2~ 3.786% 07/20/50 ........cccee [erennn . 01/20/2023 . | Paydoun ... .. 28,125 ...28,125 .0 . 0 0 . 07/20/2050 . [2.C FE ....
..26200X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/561 .. 01/20/2023 . |Paydown 13,125 13,125 0 0| 0| . 01/20/2051 . [2.C FE ....
..26209X-AD-3 |HONK 2021-1A A2~ 2.791% 10/20/51 .. 01/20/2023 . |Paydown 30,000 0 0| 0| . 10/20/2051 . [2.C FE ....
..26209X-AF-8 |HONK 2022-1A A2 7.393% 10/20/52 01/20/2023 . |Paydown 61,000 0 0| 0| . 10/20/2052 . (2.C FE ....
..278642-AS-2 |EBAY INC  2.750% 01/30/23 .. 01/30/2023 . (Maturity . ,244,000 0 0| 0| . 01/30/2023 . [2.A FE ....
..28415P-AA-2 | EHGVT 2016-A A 2.730% 04/25/28 03/25/2023 . |Paydown ..322,571 0 0| 0| . 04/25/2028 . [1.F FE ....
..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 .......coeeees [orrnnn . 03/25/2023 . | Paydoun ... 381,234 .0 . .0 . .0 . . 01/25/2034 . (1.F FE ....
Redemption 100.0000
..2893211-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 ... [....... . 01/19/2023 . 26,941 ... 26,941 |............ 26,941 |............ 26,941 |l [V (VR 0 [ R 26,941 [ (VR 0 . 01/19/2031 . [1.F FE ....
..20252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 ......... [....... . 01/01/2023 . L 177,250 ) 177,250 |........... 177,250 |...........177,250 |.... .0 . o0 e 177,250 .. 0 . 06/30/2040 . (1.G PL .
..20278N-AL-7 |ENERGY TRANSFER PARTNERS  4.250% 03/15/23 .. |....... . 03/15/2023 . |Maturity . 18,623,000 |....... 18,623,000 |....... 18,531,002 |.......18,571,604 |.... .0 . ....0 |.......18,623,000 |.. 0 . 03/15/2023 . |2.C FE
..294751-C0-3 |EQABS 2003-3 AF4  4.995% 12/25/33 ............ [.eeies . 03/01/2023 . | Paydoun ... ... 13,362 ... 13,362 ... 73,362 |............73,538 |.... .0 . 0 .. 73,362 |.. 0 . 12/25/2083 . [1.A FM .
..20077J-AA-4 |EVER 2013-1 A1 2.260% 03/25/43 ..........cce. [ oeennn . 03/01/2023 . | Paydoun ... ... 17,180 ...17,180 ...16,504 |............16,630 |.... .0 . 0 ..17,180 |.. 0 . 03/25/2043 . [1.A ........
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ........cevvveee [errennn . 03/01/2023 . | Paydoun ... ... 45,288 ...45,288 ..44,723 )............ 45,030 |.... .0 . 0 ..45,288 |.. 0 . 06/25/2043 . [1.A ........
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 ..........eun [oeeennn . 03/01/2023 . | Paydoun ... .. 36,046 ...36,046 ...35,641 ...35,831 .0 . .0 . ..36,046 |.. .0 . . 02/25/2048 . [1.A ........
Exeter Automobil20203A ables  1.320%
. 30166N-AE-6 | 07/15/25 .ooooveiiieieeii [ . 03/15/2023 . |Paydown ........oooeeeeiiins |oeniiiiiniieen | 1,733,910 |[........ 1,733,910 |[........ 1,736,957 |........1,734,762 |.... .. (852) | . (852) |0 e, 1,733,910 |.. . 07/15/2025 . [1.A FE .
Exeter Automobi
..30167Y-AE-1 |3.280% 05/15/25 ..ceeeeeeeeeeeeeeeeieeeeeeeeeeee [ . 03/15/2023 . |Paydown ........ooeeeeiiiins Joneiiiiiiines | 1,022,436 |........ 1,022,436 |........ 1,036,854 |........ 1,025,931 [oennnnnnnne [V R (3,495) [c.vvvnnnnnnnnnn [ RS (3,495) [c.vvvnnnnnnnnnn 0 fnns 1,022,436 . 05/15/2025 . [1.A FE .
FREMF Mor tgage T2019K89 2019-K89 X2A  0.100%
..302072-AN-4 1 01/25/29 .ccooeiieiiii [ . 03/01/2023 . | Paydoun ... ....8,540 |.............6,912 |.... ... (6,912) | . (6,912) |... . 01/25/2029 . [1.A FE ....
FREMF Mor tgage
. 30297R-AA-7 | 10/25/28 oooeoeeeieieeiiiie [ . 03/01/2023 . |Paydoun .......coeveiiiiiins |eeininiiii e [V [V 9,201 [oonnnnnns 7,315 |l 0 s (7,315) |eeeeeees 0 s (7,315) . 10/25/2028 . [1.A FE ....
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
. 3031IM-AN=2 1 06/25/29 oo [ . 03/01/2023 . | Paydoun ... 7,400 ). 6,492 | ....(6,492) |. ..(6,492) |... . 06/25/2029 . [1.A FE .
FREMF Mor tgag
..30315K-AA-0 0.100% 05/25/53 ...eevvvveeeeeeieeiieiieeeeeeeeeeees oo . 03/01/2023 . |Paydown ......oovveeeeieiees Joveeeiiiiiiieiiiiees e [ AN [V 1,692 | 1,612 |, 0 feeenns (1,512) .o 0 feenns (1,512) oo 0l [ [ 0l [ 45 |. 05/25/2053 . [1.A FE .
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Ellington Financ20222 gage T 2022-2 Al
.. 31572Y-AA-6 | 4.20%% 04/25/67 ... [ oo . 03/01/2023 . | Paydown ... 161,366 |........... 161,366 |........... 150,736 |.... ....151,366 |.. . 04/25/2067 . [1.A FE ....
..31620M-BP-0 |FIDELITY NATIONAL INFORM  0.375% 03/01/23 . |....... . 02/09/2023 . | TD SECURITIES . 21,944,560 |....... 22,000,000 |....... 21,856,340 |.... .......21,042,269 |.. . 03/01/2023 . (2.B FE ....
..31620M-BP-0 | FIDELITY NATIONAL INFORM  0.375% 03/01/23 . |....... . 03/01/2023 . |Maturity ....oovvvviviinis Joeeeeeeiieineeens | 11,310,000 |....... 11,310,000 |....... 11,273,356 [ovvvvvvvvvnnnnnnnn 0 o0 000036644 0 036,644 el 0 [, 11,310,000 |.. . 03/01/2023 . (2.B FE ....
..316770-BM-0 |FIFTH THIRD BANK ~ 3.950% 07/28/25 .........cc. [.eeenn . 02/01/2023 . | TD SECLRITIES ..evvvvvvenn Jooeeeeiieiiiieeeenns | 11,872,920 |....... 12,000,000 |....... 12,000,000 |.......12,000,000 |......cevvennee0 foeenininnccns0 ooeeiiiiiiiiins0 el 0 el 0 s 12,000,000 |.. . 07/28/2025 . [1.G FE ....
Finance of Ameri202284 tured 2022-84 A1A
L31737K-AA-8 12.500% 01/25/57 .coooeeeeeiiiiiiiiiii [ . 03/25/2023 . |Paydoun .......cooeeeiiiiins foneiiiinnnis e, 70,309 fo..eeenenne. 70,309 |......oeee. 63,322 [....venennnn83,597 [ouiiiiiiinnnn0 el 6,712 |0 8,712 0 [, . 01/25/2057 . [1.A PL ....
Finance of Ameri202351 tured 2023-S1 A1
. 31739R-AA-1 8.000% 02/23/53 ...coooveiiiiiiiiiiieiiiiieiieeeeees [ . 03/25/2023 . |Paydoun .......cooeevvviiins |eoviniiniinnnnnnnnns o 4401 [ 4,401 [ 4,018 [ 0 [, [ R 382 | [V R 7 . [V 4,401 . 02/23/2053 . [1.G Z .....
Firstkey Homes 2021SFR33 Trus 2021-SFR3 A
..33768J-AA-9 |2.135% 12/17/38 R [ . 03/01/2023 . | Paydoun ... . . . 12/17/2038 . [1.A FE ....
..33844P-AG-0 |FCAT 2018-3 D 4.150% 12/16/24 [ [ . 03/15/2023 . | Paydoun ... . 1,303,766 1,307,390 |.... . 12/16/2024 . (1.A FE ....
Flagship Credit 20184 st 2018-4 D  4.330%
.. 33845D-AD-3 | 12/16/24 ...oooviiiiiiii [ [P . 03/15/2023 . | Paydoun ... .. 406,608 .0 . 0 406,608 |.. . 12/16/2024 . (1.D FE ....
..33850B-AX-5 |FSMT 2017-1 B2~ 3.620% 03/25/47 ......ccevvvee [eeeennn . 03/01/2023 . | Paydoun ... .. 128,814 .0 . 0 128,814 |.. . 03/25/2047 . [1.A ........
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 ......c.. [.eeeenn . 01/30/2023 . | Paydoun ... ... 55,000 .0 . 0 ..55,000 |.. . 04/30/2047 . |2.B FE
..344170-AA-6 | FOCUS 2018-1 A2 5.184% 10/30/48 P I . 0173072023 . |Paydoun ......cooeveeiiiiins foneiiniiiis e 2,500 .0 . .0 . . 10/30/2048 . |2.B FE
Focus Brands Fun20171A 2022-1 A2 7.206%
..34417R-AB-2 |07/30/52 ... 01/30/2023 . |Paydown 75,000 . 07/30/2052 . |2.B FE
.. 34959J-AG-3 |FORTIVE CORPORATION ~ 3.150% 06/15/26 ........ [....... . 02/23/2023 . | BARCLAYS .. . 4,681,500 . 06/15/2026 . |2.B FE
GE CAPITAL MTG SERVICES INC 1998-HE1 A7
..36158G-BB-3 |6.465% 06/25/28 ......ooevvveiiiiiiieiiiieee [ . 03/01/2023 . | Paydoun ... . 06/25/2028 . |4.B FM
GCAT
..36169D-AA-0 |5.837% 11/25/67 ...covvvvvvvviiiiiiiiiiiiiiiiiiieins [ . 03/01/2023 . | Paydoun ... .0 . 0 . 11/25/2067 . [1.A FE .
..36186L-AG-8 |GMAC 2007-HE2 A6  6.749% 12/25/37 ............ [ .ot . 03/01/2023 . | Paydoun ... .0 . 0 . 12/25/2087 . (1.E FM .
..36197X-AM-6 | GSMS 2013-GC12 XA  1.194% 06/10/46 .......... [....... . 03/01/2023 . | Paydoun ... ...15,110 |.... .0 . 0 .. . 06/10/2046 . [1.A FE
..36198E-AD-7 |GSMS 2013-GC13 A4 3.871% 07/10/46 .......... [....... . 03/01/2023 . | Paydoun ... .4,680,5% |.... .0 . o0 ]l 4,682,893 .. . 07/10/2046 . [1.A ........
..36198F-AF-9 | GSMS 2013-GC14 AAB  3.817% 08/10/46 ......... [....... . 03/01/2023 . | Paydoun ... . 176,368 |.... .0 . 0 176,381 . 08/10/2046 . [1.A ........
..36198F-AG-7 |GSMS 2013-GC14 XA  0.453% 08/10/46 .......... [....... . 03/01/2023 . | Paydoun ... ... 12,69 |.... .0 . 0 . 08/10/2046 . [1.A FE .
..3622MW-AH-6 | GSR 2007-3F 2A7 ~ 5.750% 06/25/37 .......cceee [eennnn . 03/01/2023 . | Paydoun ... ... 34,507 |.... .0 . 0 . 05/25/2037 . |4.B FM
..3622MW-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 ..........oe. [eeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 05/25/2037 . |4.B FM
..362334-CZ-5 |GSR 2006-2F 2A13  5.750% 02/25/36 .......ccon [oeeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 02/25/2036 . |3.B FM
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 03/01/2023 . |Paydown .68 | 0 ....68 0| . 09/25/2035 . [1.A FM .
..36253P-AE-2 | GSMS 2017-GS6 XA  1.012% 05/10/50 ... . 03/01/2023 . | Paydoun ... .. (6,290) |. .0 [ (6,200) ... .0 . . 05/10/2050 . [1.A FE .
GLS Auto Receiva20191A st 2019-1A C
..36256D-AC-0 | 12/16/24 .oooooeiiiii [ . 03/15/2023 . | Paydoun ... .. 330,105 330,105 335,49 |...........331,679 |.... .. (1,574)|. . (1,574) ... .330,105 |.. . 12/16/2024 . [1.A FE .
..36258X-AB-6 |GCAR 2020-1A B 2.430% 11/15/24 . 01/15/2023 . |Paydown .o11,147 ..911,147 ..911,131 .911,137 |.. 911,147 . 11/15/2024 . (1.A FE .
GS Mortgage-Back2021PJ5 ities 2021-P,
..36261H-AJ-9 12.500% 10/25/51 ..oooeeeeeiiiiiiiiiiii [ . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 191,944 |........... 191,944 |.......... 176,798 |.......... 77,797 |eveveeiiiiies [V R 14,147 e [V R 14,147 oo [V R 191,944 [l (VR [V R [V 705 |. 10/25/2051 . [1.A ........
GS Mortgage-Back2021PJ7 ities 2021-PJ7 A8
..36262C-AJ-9 12.500% 01/25/52 ..cooovveeiiiiiiiiiiiiieiiieiieeeees [ . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 179,835 |........... 179,835 |........... 175,072 | 175,286 |ooevvveevennns [V R 4,549 [....ennnnnnne [V R 4,549 [....oennnnnne [V R 179,835 |t (VR [V R [V 807 |[. 01/25/2052 . |1.A ........
GS Mortgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 |2.500% 11/25/51 ...oooveeiiiiiiiiiii [ . 03/01/2023 . |Paydoun ......cooeevieiiiins |oveiiiinni e 325,215 |........... 325,215 |........... 329,077 ... 328,767 |.oooeeeeeennns [V R (3,552) [c.vvnnnnnnnnnee [V R (3,552) [cevvnnnnnnnnnne [V R 325,215 [oueviviiininnns (VR [V R [V 1,167 |. 11/25/2051 . |[1.A ........
GS Mortgage-Back2021PJ8 ities 2021-PJ8 A8
.. 362620-Ad-5 2.500% 01/25/52 ..ccovoveiieiiiiiiiiiiiiiiieeiieeens [ . 03/01/2023 . |Paydoun ......coooeveiiiiins foveiiiinn e 252,579 |l 252,579 |l 258,460 |........... 257,930 [oeveeennnnnnne [V R (5,351) |eeeeeeeeens [V R (5,351) |oeeeeeeees [V R 252,579 |oveveieininnnns 0 [ [V [V 91 |. 01/25/2052 . [1.A ........
GS Mor tgage-Back2021PJ9 ities 2021-PJ9 A8
.. 36263C-AH-2 |2.500% 02/26/52 ....ccoeeveiiiiiiiiiiiiiiiiieieeeens [ . 03/01/2023 . |Paydoun ......coooeviiiiiins |oveniinin e, 240,500 |..eeeeeenns 240,500 |........... 221,485 |........... 222,824 |oovviiiiinns [V R 17,676 |t [V R 17,676 |t [V R 240,500 |..oooeiiiennns (VO [V R [V 1,059 |. 02/26/2052 . [1.A ........
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
.. 36263N-AB-1 2.500% 05/28/52 .....cceeviiiiiiiiiiiiiiiiiiiieeeees [ . 03/01/2023 . |Paydoun ......oooeeeiiiiiins foveiiiiniis e, 79,306 [...eeennne. 79,306 |[...eennnnee 77,906 |eevvvenenns 77,916 |oeeeeeeiiennnns [V R 1,390 [oeeviiiiiinns [V R 1,390 [oeeeiiiiienns [ R 79,306 |oooeeiieennnns (VR [V R [V 338 |. 05/28/2052 . [1.A ........
..37045V-AE-0 | GENERAL MOTORS CO  4.876% 10/02/23 .........e. [..een.. . 03/01/2023 . | Call 100.0000 ..... foeeeeiiiiiiiiiiiiins foennn 23,900,000 |....... 23,900,000 |....... 23,900,000 [...oevnnnnnnnnnnns [ 0l [ 0l [ 0 f... 23,900,000 [.....ovvvnneees [ 0l [ 482,232 |. 10/02/2023 . [2.C FE
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¥1°603

. 10/30/2052 . |2.C FE ....
. 08/15/2041 . |3.A ........
. 02/23/2023 . |1.F FE ...

..380241-AA-7 120221 2022-1 A2 6.864% 10/30/52 ......eeeeees | anenns . 01/30/2023 . |Paydoun ...
..38046U-AA-7 | GOJO INDUSTRIES PP 3.485% 08/15/41 ......... |.eeeeen . 03/15/2023 . | Paydoun ...
..38141G-WU-4 | GOLDMAN SACHS GROUP INC  5.708% 02/23/23 ... |....... . 02/23/2023 . [Maturity

... 25,000 ... ...25,000 |... ...25,000 |............25,000 |....
... 90,053 .. ...90,083 |... ...90,963 |....
27,048,000

oo ooooooo
oo oo oooo

..38748Y-AA-0 | GRANITE US HOLDINGS CORP  11.000% 10/01/27 . |....... . 03/17/2023 . [Call ... 447,320 . 10/01/2027 . |5.A FE ....
..411707-AD-4 | HNGRY 2018-1A A211  4.950% 06/20/48 ......... |....... . 03/20/2023 . |Paydoun ... ...67,713 . 06/20/2048 . |2.B FE ....
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .......cccct | eeeenns . 03/20/2023 . |Paydown ... ... 52,750 . 12/20/2050 . |2.B FE ....
..43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 ......ccceees | veeennn . 03/25/2023 . |Paydoun ... ... 82,841 . 02/25/2039 . [1.A FE ...
..437089-AE-5 | INHEL 2006-1 A5~ 6.522% 05/25/36 .......cooees | eeeenn . 03/01/2023 . [Paydown ...ocooviniiinienn foreeneniiiiinnn e 5,628 . 05/25/2036 . |1.A FM ...

Home Partners 0f20211  Trust 2021-1 B

..437300-AC-0 | 1.978% 09/17/41 ...oooviiiiiiiiiiiiiiiiiiicciiiis [ eeeees . 02/01/2023 . [Paydoun ......ccevveeereiiis feereeiiiiiiinniiis [ 12,464 0 [V O 12,464 |.....ooeee (O O 0 | [V 37 [ 09/17/2041 .|1.D FE ....
Home Partners 0f20221  Trust 2022-1 B

..43730N-AC-0 |4.330% 04/17/39 ...evvriiiiiiiiiiiiiecciiiieeees [ eeeees . 03/01/2023 . [Paydoun ......ccvveeeeeiins foerniiiiiiiiinniiis [ 41,439 |l 4,439 | 40,727 |..oveeen. 40,782 |.cviiiennn. [V S (ST [V O [C172 F [V O 4,439 [ (VN 0 | [V 282 |. 04/17/2039 . (1.D FE ....
Home Partners 0f20213  Trust 2021-3 B

..43730X-AB-0 |2.649% 01/17/41 ....oooiiiiiiiiiiiiiiiiieeiiiiies [ eeeees . 02/01/2023 . [Paydoun ......ccvveeeeeiins feereeiiiiiiineiiis [ 23,420 |ooooieens 23,420 |oeeoinnns 23,419 f........... 23,415 [oeeeeieinnns [V O, L O [V O, L O [V O 23,420 [oeeiiiiiinns (VO 0 | [V 65 (. 01/17/2041 .|1.D FE ....
Home Partners 0f20213  Trust 2021-3 C

..43730X-AC-8 |2.799% 01/17/41 ..oooiiiiiiiiiiiiiiiiiiecciiies [ eeeees . 02/01/2023 . [Paydoun ......ccvveeereiiis feerieiiiiiiinniiis [ 13,383 [.oooonenes 13,383 |.ociieeens 13,382 | 13,380 |..covveeennne [V O, P O [V O, P O [V O 13,383 oo (VO 0 | [V 40 (. 01/17/2041 .|1.G FE ....

Home Partners 0f20212  Trust 2021-2 B

..43732V-AA-4 1 2.302% 12/17/26 . 12/17/2026 . |1.D FE ....

....... . 03/01/2023 . |Paydoun ...
Cantor Fitzgera
..44055P-AA-4 | HORIZON PHARMA USA INC ~ 5.500% 08/01/27 .... |....... L 03/3172023 . [ eveeieeeeiiie e e [ 2,095,975 |........ 2,065,000 |........ 2,065,000 |........ 2,065,000 [o.eeeeeeinnnnns [V O, (O O [V O, (O O [V O 2,065,000 [o.eoeeeinnnnns (U 30,975 |......... 30,975 |l 76,663 |. 08/01/2027 . [4.A FE ....
Imperial Fund LL2021NQM4 2021-NQM4 A1
..45276J-AA-8 | 2.091% 01/25/57
..45660L-2V-0 |RAST 2005-A16 A3 6.000% 02/25/36 .
..45660L-3H-0 | RAST 2005-A15 1A2  5.750% 02/25/36 ..
..45660L-3K-3 | RAST 2005-A15 1A4  5.750% 02/25/36
..45660L-37-4 | RAST 2005-A15 2A3  6.000% 02/25/36
IRWIN HOME EQUITY 2006-1 2A4  6.060%

. 01/25/2057 . |1.A FE ...
. 02/25/2036 . [1.A FM ...
. 02/25/2036 . |1.A FM ...
. 02/25/2036 . |2.C FM ....
. 02/25/2036 . |1.A FM ...

....... . 03/01/2023 . |Paydoun ... o foeeeen. 188, ....co.... 188,568 |... ..164, e 164, 23, . 0 e 28, 188,568 |..
....... . 01/01/2023 . | Paydown ...
....... . 03/01/2023 . |Paydoun ...
03/01/2023 . | Paydoun
. 03/01/2023 . |Paydoun ...

o ocooo

..464126-DA-6 | 09/25/35 .....eoviiiiiiiiiiiiiiiieee e [ eeeees . 03/01/2023 . |Paydoun ... .0 [ . 09/25/2035 . |1.A FM .

..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . 03/01/2023 . |Paydown 0 . 02/25/2036 . |1.A FM ....

..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . 03/01/2023 . | Paydoun 0 . 08/25/2037 . (1.A FM ....

..46590M-AT-7 | JPMCC 2016-JP2 XA  1.767% 08/15/49 .. R . 03/01/2023 . |Paydoun ... .0 . . 08/15/2049 . |1.A FE .

..46591T-AC-8 | JPUMT 2020-2 A3 3.500% 07/25/50 ......eevvees | aveenn . 03/01/2023 . |Paydoun 0 . 07/25/2050 . [1.A ........
JP Morgan Mortga2020INV1 2020-INV1 B2A

..46591V-BU-2 |3.192% 08/25/50 ......ovvvveriiniiiiieniiiiiiiieens [ aeeeens . 03/01/2023 . |Paydoun [V O, [(J O 317 |. 08/25/2050 . |1.A ........
JP Morgan Mortga20215 2021-5 A4 2.500%

L AB592L-AH-3 | 08/25/51 .ueiiiiiiiiiiiiiie e [ eeeees . 03/01/2023 . [Paydoun ......ccevveeeeiiis [oeviiiiiiiinniiiis [ 430,388 |..ceveeens 430,388 |........... 365,561 |........... 366,636 |......coeennnn. [ 63,753 |ocuiieiennne [ 63,753 |ocouiieeennne [ O 430,388 |...cooeeiennnn (VO 0 | [V 1,307 |. 08/25/2051 . [1.A FE ....
JP Morgan Mortga20217 2021-7 A3 2.500%

CABBIN-AC-0 | 11/25/51 i [ e . 03/0172023 . [Paydoun ......ccevveeeeiiis [oeveiiiiiiinniiiis e 246,981 |........... 246,981 |........... 251,111 | 250,829 [...uuvuinnnnnnn 0 fnns (3,847) |.eeeeeeeees 0 foeeees (3,847) |.eeeeeeeees 0 s 246,981 |...oooeennnns (VO 0 | (O O 1,092 [. 11/25/2051 . |1.A ........
JP Morgan Mortga202113 2021-13 A4~ 2.500%

.. 46592X-AF-1 | 04/25/52 ...ovvvviiiiiiiiiiiiiiiiiiiee e [ e . 03/01/2023 . [Paydoun ......ccevveeeeiiis [oeviiiiiiiinniiiis [ 311,560 |.oeeeens 311,560 |........... 286,830 |........... 289,470 f.eeeeiennnnns [V O 22,090 |ooiiiieennne [V 22,00 |ooiiiinennne (I O 311,560 |..ooeeeeinnnns (VO 0 | [V 1,175 |. 04/25/2082 . [1.A ........
JP Morgan Mortga202113 2021-13 A15  2.500%

.. 46592X-BP-8 | 04/25/52 .....eoviiiiiiiiiiiiiiiiiieee e [ eeeees . 03/01/2023 . [Paydoun ......ccevveeeeiiis [oeviiiiiiiinniiiis [ 133,526 |..cvvennn 133,626 |........... 124,721 |........... 125,116 |.ooovveeenne [V IO 8,409 [.....cccneens [V IO 8,409 [.....cccuneens (I O 133,526 [..ocoeiiiinnnn (VO 0 | [V 504 |. 04/25/2052 . [1.A ........

..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 ........cccee | vveennn . 03/15/2023 . [Paydomn ......cceveeiiiiiis foereeiiiiiieeeii [ 54,610 |............ 54,610 |............ 58,582 |............ 58,487 |..cceeeeennnne 0 foeeeens (3,877) [ceveeaeenes [ O (3,877) [ceveeaeenes [ OO 54,610 |..cocenieenns (I IO [ OO [\ O 278 |. 09/15/2065 . |1.A FE ....
321 Henderson Re20131A s LLC 2013-1A A

4B617F-AA-2 |3.220% 04/15/67 .o ecciiees [ aeeeens . 02/08/2023 . [ SANTANDER .......ccoeeiiin fooreiiiiiiiiieeiis feeeees 1,622,047 |........ 1,835,494 |........ 1,970,575 |........ 1,963,281 [oooeoieiienns 0 foeeenne (608) |-.evveeeannnne 0 foeeeenne (608) |-.evveeeannnne 0 (340,627) . 04/15/2067 . |1.A FE ....

321 Henderson Re20131A s LLC 2013-1A A

..46617F-AA-2 |3.220% 04/15/67 ..oooeneeriiiieeiiiiiiieceiiiees | . 01/15/2023 . |Paydoun ... .. 16,500 ...16,738 |............ 16,676 |.... .0 | ...0 [ ...0 [ . 04/15/2067 . |1.A FE ...
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 03/15/2023 . | Paydoun 12,985 12,978 |. 12,980 | 0 0 0 . 03/15/2063 . |1.A FE ...
..466285-AH-6 | JPMAC 2006-WF1 A5~ 4.584% 07/25/36 .. 03/01/2023 . | Paydoun 23,032 12,849 |. 7,269 |. 0 0 0 . 07/25/2036 . |[1.A FM ...
..466285-AJ-2 | JPMAC 2006-WF1 A6 6.000% 07/25/36 .......... . 03/01/2023 . [Paydoun ... .. 25,867 ... 14,878 |.... .0 |. .0 |. .0 |. . 07/25/2036 . [1.A FM ....




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

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

Ggl'so4

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
..466365-AD-5 | JACK 2022-1A A2|  3.445% 02/26/52 ............ [.oeeeen . 02/25/2023 . | Paydoun ... .0 . 0 .249,310 |.. . 02/26/2052 . 2.B FE ....
..46639J-AF-7 | JPMCC 2013-C10 ASB  2.702% 12/15/47 . U [P . 01/01/2023 . | Paydoun ... .0 . 0 . 12/15/2047 . (1.A ........
..46640J-AS-6 | JPMCC 2013-C13 ASB  3.414% 01/15/46 ......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 . 01/15/2046 . [1.A ........
..46640M-AT-7 | JPMMT 2013-3 B3~ 3.352% 07/25/43 ......cevvves [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 . 07/25/2043 . [1.A ........
..46640N-AG-3 | JPMBB 2013-C15 XA  0.981% 11/15/45 .......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 . 11/15/2045 . [1.A FE ....
..46640U-AC-6 | JPMBB 2013-C17 A3 3.928% 01/15/47 ......coo. [.eennn . 03/01/2023 . | Paydoun ... .0 . 0 . 01/15/2047 . [1.A ........
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 .......eeevver [oreenn . 03/01/2023 . | Paydoun ... .0 . 0 . 08/26/2036 . [1.A FE .
..46641B-AE-3 | JPMCC 2013-C16 ASB  3.674% 12/15/46 ......... [....... . 03/01/2023 . | Paydoun ... ... 751,118 .0 . 0 . 12/15/2046 . [1.A ........
..46642E-AZ-9 | JPMBB 2014-C21 ASB  3.428% 08/15/47 ......... [.eeeenn . 03/01/2023 . | Paydoun ... ..228,192 .0 . 0 . 08/15/2047 . [1.A ........
..46642E-BA-3 | JPMBB 2014-C21 XA  0.939% 08/15/47 .. 03/01/2023 . |Paydoun ... .0 0 0| . 08/15/2047 . [1.A FE .
..46647P-DK-9 | JPMORGAN CHASE & CO  5.717% 09/14/33 01/26/2023 . |J P MORGAN SEC .. 360,441 ..350,000 0 0| . 09/14/2033 . [1.G FE .
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 05/25/47 . 03/01/2023 . |Paydoun ... 14,018 0 0| . 05/25/2047 . (1.A .
..46648H-AY-9 | JPMMT 2017-2 B1 ~ 3.652% 05/25/47 .......cceee [ oennnn . 03/01/2023 . | Paydoun ... ... 82,794 .0 . 0 . 05/25/2047 . [1.A ........
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 ............. [..ecees . 03/01/2023 . | Paydoun ... ... 17,669 .0 . 0 . 06/25/2048 . [1.A ........
..46648R-AG-6 | JPMMT 2018-1 A7~ 3.500% 06/25/48 .......cevuvn [eerennn . 03/01/2023 . | Paydoun ... .. 166,090 .0 . 0 . 06/25/2048 . [1.A ........
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 ............ [....... . 03/01/2023 . | Paydoun ... .. 165,258 .0 . 0 . 12/25/2048 . [1.A ........
..46649H-AY-8 | JPMMT 2017-6 B 3.781% 12/25/48 .. [ . 03/01/2023 . | Paydoun ... oo |oeeeenn... 67,655 .0 . .0 . . 12/25/2048 . [1.A ........
..46650X-AA-1 |HENDR 2019-1A A 3.820% 08/17/71 ...oevvvvvens [eeennn . 03/15/2023 . |Paydown .......coooeviiiiins |oeneniiiniinis e, 165,087 0 0 . 08/17/2071 . [1.A FE .
JP Morgan Mortga20196 2019-6 B4 ~ 4.234%

o
o

................ 209 |. 12/25/2049 . |3.B FE ...
.. 108,478 |. 07/15/2036 . [1.C FE ....
1,859 . 04/15/2072 . |1.F PL ...
1,734 . 06/15/2086 . |1.A FE ....
.15,056 |. 10/15/2074 . |2.B FE ....

.. 46651B-BB-5 | 12/25/49 ....ooeviiiiiiiiiiiiii [ . 03/01/2023 . Paydown ......ccevveeeennnns
..46651M-AG-1 | JPMCC 2019-MFP B 5.869% 07/15/36 ............ | .eeeees . 02/27/2023 . [CITIGROUP GLOBAL MKTS .. [....
..46651R-AA-3 | HENDR 2019-C1 A 3.700% 04/15/72 .. 03/15/2023 . | Paydoun ...
..46651R-AB-1 | HENDR 2019-C2 A 3.700% 06/15/86 .. 03/15/2023 . | Paydoun ...
..46651T-AB-7 |HENDR 2018-1A B 4.700% 10/15/74 .. 02/09/2023 . | SANTANDER

. 1,673,713 . 1,921,491

2|

oo ocooooo
oo ocooooo

..46651T-AB-7 |HENDR 2018-1A B 4.700% 10/15/74 .. 01/15/2023 . | Paydoun ... ..6.835 . .2 .6,835 . 10/15/2074 . |2.B FE ....

..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .. 03/01/2023 . | Paydoun 40,563 (325) |. . (325) 40,563 . 05/25/2050 . |1.A . .

..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 ......... |....... . 03/01/2023 . |Paydoun ... e [ 93,385 .. . . oeeennen (2,976) | . (2,976) |... ..93,385 |.. . . . 02/25/2050 . [1.A ........

..46653L-BT-2 | BMARK 2020-LTV2 A15  3.000% 11/25/50 ........ | .eeeees . 03/01/72023 . [Paydown ....coouvviiiieniis [eeeeniiiiieieiiis [ 119,825 |l 119,325 |........... 122,084 |........... 120,144 |..ooeeeennins 0 foeeeeenns (819) |-oevvveeiannnn 0 s (819) |- 0 foeeeenns 119,325 [oooeeeiiiis . 11/25/2050 . [1.A ........
JP Morgan Mor tga202110 2021-10 A4~ 2.500%

L A6654A-AF-6 | 12/25/51 ..evviiiiiiiiiiiiiei e [ . 03/0172023 . [Paydown ....coouvviiiiiiiis [eeeeniiiiieneiis [ 363,844 [........... 363,844 |........... 372,713 [oveeeennn 371,585 [oveiieiinnns 0 foeeeen (7,741) [oveeeeenns 0 s (7,741) [orveeeeens 0 foeeeenns 363,844 [.oooeiiiiins , . 12/25/2051 . |1.A ........
JP Morgan Mortga202111 2021-11 A4~ 2.500%

.. 46654K-AF-4 | 01/25/52 ...vvviiiiiiiiiiiiiiiiiiiiie e [ . 03/01/72023 . [Paydown ....coouvviiiieniis [eeeeniiiiieieiiis [ 276,069 |........... 276,069 |........... 253,897 [.......... 255,438 |..ccviieinnnn 0 foeeeen 20,631 [ceeeiiiiieens 0 foueeeen 20,631 [ceeiiiiiens 0 foeeeenns 276,069 |......ceeennnnn , . 01/25/2052 . |1.A ........
JP Morgan Mor tga20223 2022-3 A4A  2.500%

.. 46654U-AE-5 | 08/25/52 ....uvviieeiiiiiiiieiiiiiin e [ e . 03/0172023 . [Paydown ....coouvviiiiiiiis [eeeeniiiiieneiis [ 246,375 0 forneeens 40,364 |oiiiiiennn. 0 foeeeenns 246,375 |ovevieeiiins (U IO [V [V PO 905 |[. 08/25/2052 . |1.A ........
JP Morgan Mortga20221 2022-1 A15  2.500%

L 4B6540-BS-9 | 07/25/52 ...vvvviieiiiiiiiieiiiiee e [ . 03/01/2023 . [Paydown ....coouviireiiniis foeneeniiiiiiniein e, 81,560 0 0 foreeeans 81,560 |..coouniieenns (U IO 0 forreeiiiinnns [V PO 328 . 07/25/2052 . |1.A ........
321 Henderson Re2021A1 s LLC 2021-A1 A

..46655B-AA-4 13.210% 02/15/79 ..ooeviiiiiiiiiiiiiiieeeiiiiees | eeeees . 03/15/2023 . [Paydown .....oovviiiiiiiiis foeneniiiiienenn [ 734,174 0 0 . 02/15/2079 . |1.F FE ...

..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 ...... |....... . 03/01/2023 . |Paydoun ... .. 249,947 .0 |. ...0 [ ...0 [ . 08/25/2052 . [1.A ........

..477600-AB-9 | JIMMY 2017-1A A211 ~ 4.846% 07/30/47 ....cuve | eeennn . 01/30/2023 . |Paydown ... .. 133,963 .0 . .0 [ ...0 [ . 07/30/2047 . |2.B FE ....

..477600-AC-7 | JIMMY 2022-1A A21  4.077% 04/30/52 ....ceeees | aueennn . 01/30/2023 . |Paydoun ... o foreeeeei.. 45,000 .0 |. ...0 [ ...0 [ . 04/30/2052 . |2.B FE ....

..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 01/30/2023 . | Paydoun E 25,000 0 0 0 . 04/30/2052 . |2.B FE ....

..48247U-AA-3 | KSBA 2013-1 A 1.948% 08/25/36 03/25/2023 . | Paydoun .0 0 0 0 . 08/25/2036 . |1.A FE ...

..4B249K-AA-3 | KSBA 2014-3 A 1.384% 05/25/39 .. 03/25/2023 . | Paydoun .0 . 0 0 0 . 05/25/2039 . [1.A ........

..48249Y-AA-3 |KSBA 2016-1 A 2.358% 03/25/42 .. [T P . 03/25/2023 . |Paydoun ... R 0 0 . .0 | .0 [ .0 . 0 . . 03/25/2042 . |1.A FE ...

..483050-AC-7 |KAISER FOUNDATION HOSPIT ~ 3.150% 05/01/27 .. | ....... . 02/16/2023 . [Various .........ccceevveens feereeiiiniiininninn foeees 5,691,030 |........ 6,000,000 , 0 0 foeeees 5,871,711 | 0 [..... (180,681) [...... (180,681) |.....even 55,125 (. 05/01/2027 . |1.D FE .
LATITUDE MANAGEM2019CRE3 ESTAT 2019-CRE3 A

..50209T-AA-8 16.197% 12/22/35 ..ooovvvvviiiiiiiiiiiiiiiiiiiiiens | eeeens . 03/24/2023 . [Paydown ....oooovveieiiiisn Joveeiiiiiiiiiiiiiin e 302,809 |........... 302,809 |........... 300,031 J..vvviiiiinnns [ PPN 0 feennn. 2,777 foveeaaaannns 0 0 forreeennn. 302,809 |....oeeennnn. [V PPN [V 0 foreeiinnnns 3,584 |. 12/22/2035 . [1.A FE ....
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..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .......ccccce [oernnn . 02/01/2023 . | Paydoun ... .0 . 0 . 11/25/2036 . [4.A FM ....
.. 52522H-AN-2 | LXS 2006-8 3AS  2.812% 06/25/36 .......cevvvrn [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 06/25/2036 . [1.A FM ....
.. 52523K-AJ-3 |LXS 2006-17 WF5  6.637% 12/25/42 .......cceeee [eennnn . 02/01/2023 . | Paydoun ... .0 . 0 . 12/25/2042 . [3.A FM ....
..525240-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 ......cevvvves [oeennn . 02/01/2023 . | Paydoun ... .0 . .0 . . 04/25/2037 . (1.A FM ...
..52524P-AL-6 |LXS 2007-6 3A5  4.416% 05/25/37 .............. [..eenn . 03/01/2023 . | Paydown 0 0 . 05/25/2037 . [1.A FM ...
MORGAN STANLEY FIXED INC
..539830-AF-6 | LOCKHEED MARTIN ~ 7.750% 05/01/26 ........cccee [eernnn . 02/23/2023 . | uvvvriiiinnnniiiniiiiiiiiiins e [00000.2,153,040 |l 2,000,000 |........ 2,390,280 |........2,097,138 [.....oevvnennnn0 fooeeeennn(4,132) |0 e (4132) [l 0 e 2,093,006 |.. . 05/01/2026 . [1.G FE ....
Luminace ABS-20220221 , LLC 2022-1
..55026C-AA-5 |4.880% 07/31/62 .......eevvvvvvvernninnnniinninnnnns [eeeeenn . 0173072023 . |Paydoun ......coooveeiiiiins v e 205,812 |........... 205,812 [......eee. 205,754 | 205,748 |.......eueeeee [V (- [V . 64 [oeeeiiinnnnnne [V R 205,812 . 07/31/2062 . [1.G FE .
LUXE Commercial 2021TRIP Trust 2021-TRIP B
..55066W-AC-8 |6.109% 10/15/38 ......eevvvvvrvrrrrrnninniiinininnns [eeeeenn . 03/15/2023 . |Paydoun .......cooeeeiiiiins v s 5,605,255 |........ 5,695,255 |........ 5,335,965 |........ 5,341,723 | [V R 353,532 [ooevviiiiiinnns [V R 353,532 [oeeviiiiiiinns [V R 5,695,255 . 10/15/2038 . [1.A ........
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 13.300% 08/25/61 .....eevvvvvviiiiiiiiiiiiiiiiiiiiins oo . 03/01/2023 . | Paydoun ... .... 261,066 245,636 |.... 261,066 |.. . 08/25/2061 . [1.A FE ....
..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 ...evvnnnnnnn [eeennn . 03/20/2023 . | Paydoun ... 193,421 193,398 |.... .193,421 . 10/20/2037 . (1.A FE ....
Redemption 100.0000
..56540#-AA-3 | MAPLELEAF MDSTRM PP 4.560% 09/30/25 ........ [....... . 01/11/2023 . 334,296 334,296 |...........334,2%6 |.... .0 . 0 e 334,296 .. . 09/30/2025 . [3.A PL ....
..5762911-BV-1 | MASSMUTUAL GLOBAL FUND  3.600% 04/09/24 .. 02/28/2023 . [MESIROW FINANCIAL . ..4,000,000 ..3,989,000 |. .3,008,210 |. 0 0| . 3,998,478 . 04/09/2024 . (1.B FE .
..576290-CG-3 | MASSMUTUAL GLOBAL FUND  2.950% 01/11/25 01/12/2023 . [US BANCORP .. . 9,661,900 10,000,000 ..9,979,900 |. .9,993,686 |. 0 0| .9,993,841 . 01/11/2025 . (1.B FE .
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 ............ [..eees . 03/01/2023 . |Paydoun ......cooeveeiiiiins i e 8,616 |[....eeeeee. 8,616 [.oeeeveenns 8,615 |.... .0 . 0 e ...8,616 |.. . 11/25/2035 . [1.A FM .
..50217G-AX-7 |MET LIFE GLOB ~ 3.000% 01/10/23 ........cevvves [oeennn . 0171072023 . |Maturity .......ovvvvnnnns . 1,850,000 |........ 1,850,000 |........ 1,845,912 |.... .0 . 0 e 1,850,000 |.. . 01/10/2023 . (1.D FE .
..50217G-BY-4 |MET LIFE GLOB  3.450% 12/18/26 ...........ceo. [oeennn . 02/23/2023 . | KEY BANC-MCDONALD ....... .......4,215,465 |........ 4,500,000 |........ 4,413,195 |.... .0 . 0 e 4,458,483 |.. . 12/18/2026 . [1.D FE .
..50217G-EE-5 |MET LIFE GLOB  1.950% 01/13/23 ............... [.eeeenn . 01/13/2023 . |Maturity ....oevvvvviiinis Joeeeeeinniiies | 11,000,000 |...... 11,000,000 |....... 10,936,530 |.... PO PO 181 (SRR | B RO 11,000,000 |.. . 01/13/2023 . (1.D FE .
..59523U-AL-1 |MID-AMERICA APARTMENTS L  3.750% 06/15/24 . |....... . 01/12/2023 . | Various ... e [ [l 6,067,952 ... 6,169,000 |........ 6,098,309 |.... .0 . . 06/15/2024 . [1.G FE .
Redemption 100.0000
..50524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |....... . 02/01/2023 . 256,000 256,000 |.... .0 . . 08/01/2025 . [1.D FE .
..509808-BE-1 |MCMLT 2015-2 M2~ 3.690% 09/25/57 ............. [.eeennn . 03/01/2023 . | Paydoun ... 589,852 589,114 |.... .0 . . 09/25/2057 . [1.A ........
..50980C-AA-1 |MCMLT 2017-3 A1 2.750% 01/25/61 .....eevvunnn [ereennn . 03/01/2023 . | Paydoun ... .. 122,946 ..122,984 |.... .0 . . 01/25/2061 . [1.A ........
..59980C-AE-3 |MCMLT 2017-3 M1 3.250% 01/25/61 .....evvvvees [oeennn . 03/01/2023 . | Paydoun ... .0 . . 01/25/2061 . [1.A ........
..50980C-AG-8 |MCMLT 2017-3 M3~ 3.250% 01/25/61 ......ccceees [ernnnn . 03/01/2023 . | Paydoun ... .0 . . 01/25/2061 . [1.A ........
..50980T-AB-2 |MCMLT 2016-1 M1 3.150% 04/25/57 ......eevvves [eeeennn . 03/01/2023 . | Paydoun ... .0 . . 04/25/2057 . [1.A ........
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 ....cevvvvuee [eeeennn . 03/01/2023 . | Paydoun ... 429,561 417,179 |.... .0 . . 11/25/2058 . [1.A ........
..61690G-AC-5 |MSBAM 2014-C14 ASB  3.581% 02/15/47 ......... [.eeeenn . 03/01/2023 . | Paydoun ... 528,852 544,689 |.... .0 . . 02/15/2047 . (1.A ........
..61691A-BM-4 |MSC 2015-UBS8 XA  0.852% 12/15/48 ............ [...ccet . 03/01/2023 . | Paydoun ... .0 ...58,521 |.... .0 . . . 12/15/2048 . [1.A FE .
..61692B-BU-3 |MSC 2020-HR8 XA  1.838% 07/15/53 03/01/2023 . |Paydown .0 .9,757 |. 0 K .0 . 07/15/2063 . [1.A FE .
..61746B-DJ-2 | MORGAN STANLEY  3.750% 02/25/23 . . 02/25/2023 . |Maturity ....ccooooeiiies Joeveeiiinnnnnnnns oo 1,000,000 .. 1,000,000 986,420 |...........999,671 0 e 329 [0 1,000,000 |. . 02/25/2023 . [1.G FE .
MORGAN STANLEY 2006-12XS ASA 1.2
LB1749E-AF-4 1 10/25/36 oo [ . 03/01/2023 . | Paydoun ... ...46,692 ...25,830 |............ 16,719 |.... .0 . ..46,692 |.. . 10/25/2036 . [1.A FM .
..617490-AK-3 | MSM 2006-11 1A4  1.205% 08/25/36 . |. 03/01/2023 . | Paydown 11,710 .3,019 | 2,755 |. 0 11,710 . 08/25/2036 . [1.A FM .
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . . |- 03/01/2023 . | Paydown . 9,620 .3,063 |. .3,063 |. 0 . 9,620 . 01/25/2047 . [1.A FM .
..6176201-Ali-1 | MSBAM 2013-C10 ASFL  5.709% 07/15/46 ........ [....... . 02/15/2023 . | Paydoun ... ... 3,590 23,513 e 3,580 ... .0 . . 07/15/2046 . [1.A ........
..61762X-AS-6 | MSBAM 2013-C12 ASB  3.824% 10/15/46 ......... [....... . 03/01/2023 . | Paydoun ... . 716,826 |.... .0 . . . 10/15/2046 . [1.A ........
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 ......... [..ocen . 03/01/2023 . | Paydoun ... ..588,803 |.... .0 . 587,971 . 04/15/2047 . (1.A ........
..61763X-AC-0 |MSBAM 2014-C18 ASB  3.621% 10/15/47 ......... [....... . 03/01/2023 . | Paydoun ... . ceee...387,316 ... .0 . .386,691 . 10/15/2047 . [1.A ........
..61765T-AG-8 | MSBAM 2015-C25 XA  1.038% 10/15/48 .......... [....... . 03/01/2023 . | Paydoun ... .29,900 |............ 15,861 .0 . . 10/15/2048 . [1.A FE .
..61766C-AF-6 | MSC 2016-UBS9 ASB  3.340% 03/15/49 ........... [....... . 03/01/2023 . |Paydoun .......cooeveveenins |eveiiinnnnnnnnnnnns o 736,011 [l 736,011 s 758,075 |........... 740,134 [V R 7 <) IO | B IS 736,011 . 03/15/2049 . [1.A ........
Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 | 1.274% 11/15/49 ... [ . 03/01/2023 . |Paydoun ......coooeveiiiiins foeiiiiiiii e [V (V1 8,428 |............. 8,066 |.........eeee. [V R (8,066) [....ovvvnnnnnen [V R (8,066) [....evvvnnnnnnn [V [V O (VO [V R [V 491 |. 11/15/2049 . [1.A FE .
..628530-AV-9 | MYLAN LABORATORIES INC  3.125% 01/15/23 .... |....... . 01/15/2023 . |Maturity ...ccooovviiiiiins Joveeieiiiiiieeiienns oo 12,856,000 |....... 12,856,000 |....... 12,852,692 |....... 12,847,422 |............... 0 e 8,578 [..ccceunnnnnn [V PO 8,578 [.ccciunnnnnn 0 f... 12,856,000 |.......eeeent [ 0l 0 fiennnns 200,875 |. 01/15/2023 . |2.C FE
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..62042K-AA-4 |NRPMT 2013-1 A1 3.228% 07/25/43 ......eevvven [eerennn . 03/01/2023 . |Paydoun ......coooeeeiiiiins i e 25,5382 |...eenneeee 25,582 |oeeiiienns 24,894 |............ 25,187 | [ R 346 | [ R 346 | [ R 25,582 [oeeveiiininnns (VR [V R [V 138 [. 07/25/2043 . |1.A ........
Redemption 100.0000
..62063#-AH-4 |NRP (Operating) LLC PP 4.730% 12/01/23 .... |....... . 01/01/2023 . 511, 511,527 511,527 |[...........511,527 [.... ....511,527 |.. . 12/01/2023 . [4.A ........
..636180-BL-4 |NATIONAL FUEL GAS CO  3.750% 03/01/23 . 03/01/2023 . | Maturity 1,365,000 .. 1,365,000 1,361,35 |. 1,364,821 |. . 1,365,000 . 03/01/2023 . |2.C FE
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 .. 01/30/2023 . |Paydown .. 109,168 . 109,168 ..107,759 |. . 107,876 |. 109,168 . 04/30/2051 . |2.C FE
..64016N-AC-1 |NBLY 2022-1A A2  3.695% 01/30/52 01/30/2023 . |Paydoun ... ... 92,500 ...92,500 ...85,258 |. ...86,317 | ..92,500 0 . 01/30/2052 . |2.C FE
..64110L-AL-0 |NETFLIX INC ~ 5.875% 02/15/25 . 02/28/2023 . [BANK of AMERICA SEC . 3,367,311 .. 3,345,000 ..3,511,100 |. .3,391,207 |. .3,387,775 . (20,463) |. . 02/15/2025 . [3.A FE .
..64352V-MA-6 | NCHET 2005-A A6  4.703% 08/25/35 .. . 03/01/2023 . |Paydown .......ccoeveiiiiins Joeniiiniiiinens e 2,337 |eerrrinnnnns 2,337 fooeininnnnns 2,182 |.... ... 2,337 |.. . 08/25/2035 . [1.A FM .
New Residential 20171A  Loan 2017-1A B3
..64820J-BE-2 |5.431% 02/25/57 ...ovvnnnnniiiiiiiiiiiiiiiii [ . 03/01/2023 . |Paydoun .......ccooeviieiins |oeniiiiiinins e 108,667 |.......... 108,667 |........... 103,845 |....ooeeeeees 0 fooeeiiiiieeeana 0 4,822 |0 4,822 [0 s 108,667 . 02/25/2057 . (2.B FE .
..648684-AA-6 |NEW SEASONS LLC ~ 3.890% 04/01/62 .......cooee [eennnn . 01/20/2023 . | Call 100.0000 ..... fooeeiiiiiiiiiiinn oo 15,300,000 |....... 15,300,000 |....... 15,300,000 |....... 15,300,000 [.oeeeeeieeeeenn0 e 0 e 0 i 0 [0 o 15,300,000 |.. . 04/01/2062 . (1.B FE .
..64909D-AA-7 |NEW VILLAS ZIONSVILLE ~ 4.400% 05/01/62 ..... |....... . 01/19/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiin o 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |...eevvvvveennn0 fovvvvvinnnnnnnn 0 o0 foeeeeiiinnl 0 0 s 10,000,000 |.. . 05/01/2062 . (1.B FE .
..65339K-BU-3 |NEXTERA ENERGY CAPITAL  0.650% 03/01/23 .... |....... . 03/01/2023 . |Maturity . 17,225,000 |....... 17,225,000 |....... 16,929,454 17,135,345 |.... 17,225,000 |.. . 03/01/2023 . 2.A FE .
..65538P-AF-5 |NAA 2007-1 1A6  6.347% 03/25/47 .....covvvvees [eeennn . 03/01/2023 . | Paydoun ... e 21742 21,742 |oeennnnne 18,080 |............ 17,375 [.... .. . 03/25/2047 . [1.A FM .
..665859-AP-9 | NORTHERN TRUST CORP  3.950% 10/30/25 ........ |[....... . 03/07/2023 . | Various .......ccceevvunnnnn Jooverennninnnnnnnnns foeees 10,051,212 |....... 10,423,000 |....... 11,135,349 |.......10,689,133 [.........ee0etn0 foeeeees (17,060) oo 0 | (17,080) [oeeeeeeeeeennnn 0 [ 10,672,073 |.. . 10/30/2025 . 1.F FE .
..66981E-AC-7 |A10 2020-C B 2.617% 08/15/40 ........cceeeeee [ oennnn . 03/15/2023 . |Paydown ........cooeeiiiiins Joeneiiniininens | 3,640,794 |........ 3,640,794 |........ 3,640,734 [........3,640,790 [...evvvnnnnns0 fooveiiiiinnnld 0 8 el 0 s 3,640,794 |.. . 08/15/2040 . [1.A FE .
..67181D-AA-9 | OAKIG 2020-1A A1 1.850% 11/20/50 ....ccooe [rennn . 03/20/2023 . | Paydoun ... .. 125,779 ..125,779 ..109,693 |.... 125,779 .. . 11/20/2050 . (1.A FE .
..67190A-AB-2 | OAKIG 2021-1A A2 1.930% 01/20/51 . 03/20/2023 . |Paydown 49,546 ... 49,546 49,539 |. K 49,546 . 01/20/2051 . [1.A FE .
..682439-AA-2 | AACMT 2005-C6A A1 5.690% 10/13/37 03/11/2023 . | Paydown ..510,761 . 510,761 ..598,229 |. ..520,964 |. 510,761 . 10/13/2037 . [1.A FM .
..68504U-AB-7 |ONGLT 2019-A B 3.360% 04/09/38 . 03/09/2023 . | Paydoun ... 151,582 161,561 |...........161,561 |.... . 04/09/2038 . 1.F FE .
MORGAN STANLEY FIXED INC
..688225-AH-4 | 0SHKOSH CORP  3.100% 03/01/30 . 02/10/2023 . .... 809,000 756,844 |[.......... 761,376 |.... . 03/01/2030 . |2.B FE
..693456-AP-0 | PMTLT 2013-J1 B2 ~ 3.540% 09/25/43 ... . |- 03/01/2023 . |Paydoun ... .. 113,107 |.... . 09/25/2043 . [1.A ........
..693456-A0-8 | PMTLT 2013-J1 B3~ 3.540% 09/25/43 ... . 03/01/2023 . | Paydoun ... . 09/25/2043 . [1.A ........
..69371V-AA-5 |PSIC 2018-1 A1 3.500% 02/25/48 ... 03/01/2023 . |Paydown . 02/25/2048 . [1.A .
..69371V-AN-9 | PSMC 2018-1 A12  3.500% 02/25/48 .. . 03/01/2023 . | Paydoun ... . 02/25/2048 . [1.A ........
PSIC Trust 20213 2021-3 A3 2.
..69376D-AC-6 | 08/25/51 .oevvieiieiieiiiiei [ . 03/01/2023 . | Paydoun ... 132,681 122,647 |.... . 08/25/2051 . [1.A ........
..694031/-AB-3 |PACIFIC BEACON LLC ~ 5.008% 07/15/26 ......... [....... . 01/15/2023 . | Various ... 549,320 466,922 |.... . 07/15/2026 . |2.B FE
PACEWell 5 Trust20221 2022-1 A 6.635%
..69410A-AA-4 1 10/11/60 ...oevvvnnriiiniiiiiiiiiiiiiiiiiiien [ e . 03/10/2023 . | Paydoun ... ...18,678 .0 . 0 . 10/11/2060 . [1.A FE .
..72703P-AB-9 |PLNT 2018-1A A211  4.666% 09/05/48 .......... [....... . 03/05/2023 . | Paydoun ... .0 . 0 . 09/05/2048 .
..72703P-AD-5 |PLNT 2022-1A A2]  3.251% 12/05/51 .....eeuvuee [ereennn . 03/05/2023 . | Paydoun ... . .0 . 0 . 12/05/2051 .
..73019#-AA-0 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... [....... . 03/13/2023 . | Various ... ..100,484 |.... .0 . 0 . 09/13/2027 .
..741503-AZ-9 |PRICELINE GROUP INC.  3.600% 06/01/26 ....... [....... . 02/15/2023 . | WELLS FARGO .............. 01,221,237 |.... .0 . 0 . 06/01/2026 .
..7T4166N-AA-2 | ADT SEC CORP  4.875% 07/15/32 ..ccoovveeeeeeees [ oeennn . 02/23/2023 . |BANK of AMERICA SEC .... ..394,535 |.... .0 . 0 . 07/15/2032 .
..74166Y-AA-8 |PROSE 2019-1A A2 4.475% 07/30/49 .....covvvee [eerennn . 01/30/2023 . | Paydoun ... ...23,924 |.... .0 . 0 .0 . . 07/30/2049 .
..74166Y-AC-4 |PROSE 2022-1 A2 5.709% 04/30/52 .. 01/30/2023 . |Paydown 50,000 |. 0 0| 0| . 04/30/2062 .
..74387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 ... 03/01/2023 . |Paydown 28,379 |. 0 0| 0| . 12/25/2049 .
.. T4922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 03/01/2023 . |Paydown 16,645 |. 0 0| 0| . 06/25/2036 .
.. T4957E-AN-9 | RFMSI 2006-S5 A12  6.000% 06/25/36 .. 03/01/2023 . |Paydown . 4,207 |. 0 0| 0| . 06/25/2036 .
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ..... 03/25/2023 . |Paydown 18,486 |. 0 0| 0 . 10/25/2063 .
..756109-AV-6 |REALTY INCOME CORP  3.875% 04/15/25 ......... [....... . 03/07/2023 . |Various ... 4,992,839 |.... .0 . 0 |eeeee... 4,993,467 .. ,167) |... . 04/15/2025 .
..759950-GY-8 |RAMC 2006-1 AF6  5.746% 05/25/36 ............. [..oces . 03/01/2023 . | Paydoun ... .2,020 |.... . .0 . . 0 .4,391 |.. 0 . 056/25/2036 .
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 .....eevvee [eeennnn . 03/01/2023 . | Paydoun ... ... 4,832 ... 193 ). .0 . LT 0 .5,62 |.. 0 . 01/25/2082 .
..761118-MD-7 |RALI 2005-QS16 A4 ~ 5.750% 11/25/35 .......evvn [oeennnn . 03/01/2023 . | Paydoun ... ....8,422 |.... ... (1,315) | 0 [ (1,315) ). 0 ... 7,106 |.. 0 . 11/25/2035 .
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... [....... . 03/01/2023 . | Paydoun ... ... 14,575 |.... . (2,2M)]. L0 e (2,271) | .0 .. .. 12,304 |.. .0 .. . 03/25/2036 .
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..76111X-ZU-0 |RFMSI 2005-S7 A4  5.500% 11/25/35 ......eeuuun [oeeennn . 03/01/2023 . | Paydoun ... ... 340 ....3%8 |.... 0 . 11/25/2085 . [2.C FM ...
..76114A-AB-6 |RAST 2006-R2 A2  6.000% 04/25/36 O [P . 03/01/2023 . | Paydoun ... 31,566 .8,092 |.... 0 . 04/25/2036 . [1.A FM ....
..78015K-7D-0 |ROYAL BANK OF CANADA  1.950% 01/17/23 ....... [....... . 01/17/2023 . |Maturity R . 5,200,000 .5,193,885 |.... 0 . 01/17/2023 . (1.E FE ....
..78403D-AZ-3 |SBA TOWER TRUST ~ 6.599% 01/15/28 .........cco. [.eeennn . 02/15/2023 . | SEAPORT GROUP LLC ....... ..162,182 |.... .0 . . 01/15/2028 . [1.F FE ....
Santander Drive 20193 eivabl  2.680%
..80286H-AG-4 | 10/15/25 ..cooovviiiiiii [ . 03/15/2023 . | Paydoun ... .3,453,323 |.... 0 . 10/15/2025 . [1.A FE ....
..808513-CB-9 | SCHWAB CORP  5.000% Perpet. ........ooooeeeeeens [eeennn . 01/30/2023 . | Various ... 0 . 01/01/9999 . (2.B FE ....
..81733Y-BN-8 | SEMT 2015-2 A19  3.500% 05/25/45 .......ccoeun [oeeennn . 03/01/2023 . | Paydoun ... 0 . 06/25/2045 . [1.A ........
..81744Y-AG-1 | SEMT 2013-4 B2 ~ 3.443% 04/25/43 .......ccevvvee [eerenn . 03/01/2023 . | Paydoun ... 0 . 04/25/2043 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 .............. [..eees . 03/01/2023 . | Paydoun ... 0 . 07/25/2043 .
..817450-CC-4 | SEMT 2015-1 B3~ 3.913% 01/25/45 . 03/01/2023 . |Paydown 0| . 01/25/2045 .
..81745R-AG-5 | SEMT 2013-3 B1  3.520% 03/25/43 . 03/01/2023 . |Paydown 0| . 03/25/2043 .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.529% 03/25/43 . 03/01/2023 . |Paydown 0| . 03/25/2043 .
..81745X-CB-1 | SEMT 2017-4 B1  3.906% 07/25/47 . |. 03/01/2023 . | Paydown K 0| . 07/25/2047 .
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 «eeee.. |- 03/0172023 . | Paydown .. 165,522 ..165,522 . 167,672 |. 0| .165,522 . 08/25/2047 .
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 .......... [....... . 03/01/2023 . | Paydoun ... ... 23,064 ... 23,054 ...23,069 |.... 0 ..23,054 |.. . 08/25/2047 .
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 .........cccee [oerennn . 03/01/2023 . | Paydoun ... .. 29,130 ...29,130 ...20,234 |.... 0 . 02/25/2048 .
..B1746T-AU-9 | SEMT 2017-1 A19  3.500% 02/25/47 .......coeeee [eernnnn . 03/01/2023 . | Paydoun ... 11,784 0 . 02/25/2047 .
..81746W-CE-6 | SEMT 2018-CH3 BB 4.757% 08/25/48 .......... [....... . 03/01/2023 . | Paydoun ... ...32,213 |.... 0 . 08/25/2048 .
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 ............ [....... . 03/01/2023 . | Paydoun ... . 103,777 |.... .0 . . 03/25/2048 .
Sequoia Mor tgage20219 2021-9 A1 2.500%
..B1748C-AA-8 |01/25/52 ceeeeeieeeeieeieeieeeeeee [ . 03/01/2023 . | Paydoun ... .0 . . 01/25/2052 . (1.A FE ....
..81748K-AA-0 | SEMT 2020-2 A1 3.500% 03/25/50 .........ooee. [rennnn . 03/01/2023 . | Paydoun ... 0 . 03/25/2050 . [1.A ........
Sequoia Mortgage20201 2020-1 B3 3.854%
L.B1748M-CD-8 | 02/25/50 ..o [ . 03/01/2023 . | Paydoun ... .0 . 02/25/2050 . [1.A ........
..81748R-AB-3 | SEMT 2020-4 A2 2.500% 11/25/50 .............. [.eeeees . 03/01/2023 . | Paydoun ... .0 . . 11/25/2050 . [1.A ........
Sequoia Mor tgage20221 2022-1 A4 2.500%
..81749C-AD-1 | 02/25/52 ... 03/01/2023 . |Paydown 141,712 141,712 . 140,871 0| 141,712 . 02/25/2052 .
..81761T-AA-3 | SERV 2020-1 A2]  2.841% 01/30/51 01/09/2023 . |Paydown 47,500 0| 47,500 . 01/30/2051 .
..81761T-AC-9 | SERV 2020-1 A2I1  3.337% 01/30/51 . . |. 01/09/2023 . | Paydown 0| . 01/30/2061 .
. 81761T-AG-0 |SERV 2021-1 A2I1 ~ 3.113% 07/30/51 . «eeee.. |- 0173072023 . | Paydown 0| . 07/30/2051 .
..817743-AA-5 |SPRO 2019-1A A2 3.882% 10/25/49 .. [ I . 01/25/2023 . | Paydoun ... 0 . 10/25/2049 .
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 ......ccevvvee [errenn . 03/01/2023 . | Paydown 0 . 07/25/2043 .
..824348-BF-2 | SHERWIN-WILLIAMS CO/THE ~ 3.950% 01/15/26 ... |....... . 02/01/2023 . | KEY BANC-MCDONALD . 0 . 01/15/2026 .
..82652N-AB-4 | SRFC 2019-3A B 2.750% 08/20/36 .............. [....... . 03/20/2023 . | Paydoun ... ..346,083 |.... 0 1,470 |. 08/20/2036 .
..83546D-AG-3 | SONIC 2020-1A A2l  3.845% 01/20/50 ......eevwn [oeennn . 03/20/2023 . | Paydoun ... ...27,890 |.... 0 ...179 |. 01/20/2080 .
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ....covvvvvvee [errenn . 03/25/2023 . | Paydoun ... . eeeen... 320,469 ... 0 .. 1,054 |. 09/25/2037 .
..85207U-AH-8 | SPRINT CORP  7.125% 06/15/24 .. 02/23/2023 . |Various . 2,656,800 ..2,624,000 ..2,689,600 |. 2,641,997 |. (2,008) | 0| .37,392 |. 06/15/2024 .
..855244-AN-9 | STARBUCKS CORP  3.100% 03/01/23 . 03/01/2023 . (Maturity . 11,400,000 .11,400,000 .11,349,156 |. 11,365,731 .34,269 |. 0| 11,400,000 176,700 |. 03/01/2023 .
..86359A-K3-6 | SASC 2003-25XS A5  3.909% 08/25/33 03/01/2023 . |Paydown ... 36,786 ...36,786 ...36,763 |. ...34,617 |. ..2,169 | 0| ..36,786 . 08/25/2033 .
..86765B-AL-3 | SUNOCO LOGISTICS PARTNER  3.450% 01/15/23 .. 01/15/2023 . [Various . 7,000,000 ..7,000,000 ..6,584,550 |. .6,997,609 |. ..2,301 0| .7,000,000 . 01/15/2023 .
..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 .. 03/01/2023 . |Paydown (1,110) |. 0| . 11/25/2036 .
..872480-AE-8 | TIF 2021-1A A 1.650% 02/20/46 .. U ORI . 03/20/2023 . | Paydoun ... .0 . . 02/20/2046 .
TTAN 2021MHC 2021-MHC A 5.534%
..87303T-AA-5 |03/15/38 .oooeeiiiiiiiiiiei [ . 0170172023 . |Paydoun ....coooeeeeieeiiins v e, 10,436 |............ 10,436 |............ 10,436 |............ 10,436 |.....ooeeeis [V (VR [V (VR [ R 10,436 [o.evvevvnnnnnns 0 [ [V [V 0 |. 03/15/2038 . |1.A FE ....
TTAN 2021MHC 2021-MHC A 5.534%
..87303T-AA-5 |03/15/38 .oooeeiiiiiiiiii [ . 02/15/2023 . |Paydoun .......oooeeeiiiiins foniiiniii e 8,551 [eeeieeens 8,551 ... 8,551 |l 8,551 |l [V (VO [V (VR [V 8,551 |t (VO [V R (1 29 |. 03/15/2038 . [1.A FE ....
..87342R-AH-7 |BELL 2021-1A A211 2.294% 08/25/51 .......... [....... . 02/25/2023 . |Paydown ....oooeiiiiiiiiiees Joeeeeeiiiieeeieeeees e 17,90 |........... 17,90 | 14,937 ..o 15,1382 | 0 e 2,858 ..o [V PO 2,858 ..o 0 Joeeeeeennn 17,990 Joovvvvvvnnnnnes [ 0l [ 103 |. 08/25/2051 . |2.B FE ....
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... 20,406 |. 1,127,989 |..

....205,267 |..

.. 3,854 |. 09/20/2045 . |1.F FE ....
5,271 |. 09/15/2029 . |3.B FE ....

..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 ..
..87901J-AH-8 | TGNA  5.000% 09/15/29

. 03/20/2023 . | Paydown

....... . 03/10/2023 . [US BANCORP .. PO R
Redemption 100.0000

. 1,127,989
.. 183,513

.. 1,127,989
212,000

1,107,582 |....
..205,076 |....

. (21,754) |....

..88031J-AB-2 | TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 . |....... . 02/01/2023 . ....210,000 .... 210,000 .... 210,000 [.......... 210,000 |.... . 210,000 fovveiiieiiii0 i 0 0 e, 9,975 |. 02/01/2030 . [2.B FE ....
..88033G-CX-6 | TENET HEALTHCARE ~ 6.250% 02/01/27 . 02/01/2023 . | Various . 1,630,000 ..1,630,000 ..1,630,000 |. .1,630,000 |. .1,630,000 101,875 |. 02/01/2027 . |4.A FE ....
..88033G-DA-5 | TENET HEALTHCARE ~ 5.125% 11/01/27 . 01/20/2023 . | Various . 3,816,000 ..3,816,000 ..3,816,000 |. .3,816,000 |. ,816,000 42,917 | 11/01/2027 . |3.C FE ....

.389,272 1,356 (. 09/20/2045 . |1.F FE ....

..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 03/20/2023 . | Paydoun .. 389,272

..389,185 |.

oo ocooooo
coocooooo

oo ocooooo

..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 03/20/2023 . | Paydoun ..511,875 ..507,065 |. .511,875 1,800 |. 09/20/2045 . [1.F FE ....

..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 ........cccees |eueennn . 03/20/2023 . |Paydoun ... . 02/20/2046 . |1.F FE ....

..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 ..........ce. | eeeenn . 03/20/2023 . |Paydoun ... . 04/20/2046 . |1.F FE ....

..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 ..........ccc. |eeeeenn . 03/20/2023 . |Paydoun ... [ O 915,120 |... 876,365 |.... . . . . 08/20/2046 . |1.F FE .

..89169E-AA-7 | TPMT 2017-5 A1 5.445% 02/25/57 .....ceeeevees | avnennn . 03/27/2023 . [Paydoun ......cccvvveinein feeeiiiiiiiiin e 6,967 |.oeerennn. 6,967 |...cccunnns 6,985 0 e (12) ferveninninnnnns L O N O | 0 . 02/25/2057 . |1.A ........
Towd Point Mortg20221 t 2022-1 A1 3.750%

.89170V-AA-6 | 07/25/62 .......evvvieiiiiiiiiiiciiiiiieeeciiiiees | eeeees . 03/0172023 . [Paydoun ......ccevveeeeiiin [oereiiiiiiinniiiis [ 363,873 |..ceeeens 363,873 |....cnnns 348,481 |........... 349,153 0 foeeees 14,721 [ (I O 363,873 |..ooeeiiiiinnn (VO 0 . 07/25/2062 . [1.A ........

..89173F-AA-8 | TPMT 2017-1 A1 2.750% 10/25/56 ......occeees | eueennn . 03/01/2023 . [Paydomn .....ococeveeereein foreeiiiiiiiieens e 6,579 [ooeeoinnnes 6,579 |..occcieens 6,719 |..oocceeeees 6,604 0 fooeeeeenne ()} R 0 fooeeieene 6,579 |..ooiiiiieenns (I O 0 . 10/25/2056 . |1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1

.BI177E-AA-7 |5.845% 10/25/48 .......eevveiieiiiiieiiiiiiiieeees [ eeeens . 03/27/2023 . [Paydomn ......coceveeereenn foeeiiiiiiiiens fe 2,744 |............. 2,744 ... 2,741 |l 2,743 0 forreeiiiiias 1 [ 0 fooeeieene 2,744 |l (I IO 0 foreeeiiiiiias (0 IO 19 |. 10/25/2048 . |1.A ........

..89180D-AA-4 | TPHT 2021-HE1 A1 0.918% 02/25/63 ............ | .eeeeen . 03/01/2023 . [Paydoun ......cccuvveerrenn foeeiiniiiiiiinnn [ 5,021 [ 5921 | 5,921 | 5,920 [V O, P O [V O 5,921 | (VO 0 | [V 9 |. 02/25/2063 . [1.A ........
Towd Point Mortg20231 t 2023-1 A1 3.750%

..89181J-AA-0 | 01/25/83 ......ovveeiiiiiiiiiiieciiiiieeee s [ eeeees . 03/0172023 . [Paydoun ......ccevvereeiiin [oeveiiiiiiinniiis [ 155,646 |........... 155,646 |........... 148,383 |...vvveeieiinnns 0 [V SR X ) FUUU | B SN 155,646 |....oveeennnne (VN 0 | [V 676 |. 01/25/2063 . |1.A FE ....
Tribute Rail LLC20221 2022-1 A 4.760%

..89609\-AA-7 | 06/17/52 . 03/17/2023 . |Paydoun ... 127,904 ... 127,878 |.......... 127,881 |.... .0 . . 05/17/2052 . |1.F FE ....

..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 03/20/2023 . | Paydoun ... ..361,250 ..361,183 |. ..361,197 |. 0 . 09/20/2045 . |1.F FE ....

..898320-AF-6 | TRUIST FINANCIAL CORP  5.100% 03/01/30 01/25/2023 . |J P MORGAN SEC ..625,000 ..656,250 |. ..653,376 |. 0 . 03/01/2030 . |2.B FE ....

..90276E-AC-1 | UBSCM 2017-C1 ASB  3.256% 06/15/50 .. 03/01/2023 . | Paydoun ... . 671,711 ..691,854 |. ..676,745 |. 0 . 06/15/2050 . [1.A ........

..90276Y-AF-0 | UBSCM 2019-C16 XA  1.532% 04/15/52 ........... | .eeeeen . 03/01/2023 . |Paydoun ... ...25,063 |............24,739 |.... .0 . . 04/15/2052 . [1.A FE ....

Redemption 100.0000
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . |....... . 02/25/2023 . 115,624 115,624 |...........115,624 |.... . 08/25/2031 . [1.F FE ....
..90931L-AA-6 |UAL 2016-1 AA PTT ~ 3.100% 07/07/28 . 01/07/2023 . [Various ... .. 184,680 .. 184,680 |.......... 184,680 |.... . 07/07/2028 . |1.F FE ....
Redemption 100.0000

..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... |....... . 03/03/2023 . | .evvvrrrriiniinnininiiiniinins e | 82,033 |........... 82,033 |............ 82,033 |t 82,033 |....oooeeiens 0 foeeeiiiiias [ O (O FOURRRRRU | N FTOT , . 09/03/2026 . |2.A FE ....
VFI ABS LLC 20221A 2022-1A A 2.230%

91824C-AA-4 | 03/24/28 .....ooeieiiiiiiiiiieeee e [ . 03/24/2023 . [Paydoun ......cceeeeeieiiiis foeeiiiiiieieens [ 1,314,270 |........ 1,314,270 |........ 1,314,209 |........ 1,314,228 |...cooeenees [ U 42 | 0 foreiiiiienn2 | . 03/24/2028 . |1.A FE ...
Verus Securitiza20225 st 2022-5 A1 3.800%

L.924921-AA=7 | 04/25/67 ... [ e . 03/01/2023 . [Paydoun .....cceveeeiiiiis foeeeiiiiieeeeiis e 309,911 |...oeeees 309,911 |.......... 308,276 |........... 304,406 |............... 0 foeeeene 5,505 |oeeeiiciiinnns 0 . 04/25/2067 . |1.A FE ...
Verus Securitiza20223 st 2022-3 A1 4.130%

.. 92538U-AR-9 | 02/25/67 ... [ eeees . 03/01/2023 . [Paydoun .....cceveeeiiiiiis [oeeeiiiiieeeeeis e 584,084 |........... 584,084 |........... 582,549 |........... 582,669 |............... 0 foeeeene 1,405 [ 0 . 02/25/2067 . |1.A FE ...
Verus Securitiza20231 st 2023-1 A1 5.850%

.92530B-AA-0 | 12/25/67 ... [ e . 03/01/2023 . |Paydoun 0 . 12/25/2067 . |1.A FE ...

..92890F-AV-8 | WIFRBS 2014-C20 ASB  3.638% 05/15/47 .... . 03/01/2023 . |Paydown ... . IO .0 . . 05/15/2047 . |1.A ........
..929160-AS-8 | VULCAN MATERIALS CO  4.500% 04/01/25 01/12/2023 . | Various . 7,810,616 ..7,858,000 ..8,188,639 |. .7,950,404 |. 0 . 7,948,430 . 04/01/2025 .
..929227-26-0 | WAMU 2003-85 1A4  5.500% 06/25/33 . 03/01/2023 . | Paydoun 27,318 27,318 22,810 |. 23,91 |. 0 27,318 . 06/25/2033 .
..92037E-AG-9 | WIFRBS 2013-C11 B 3.714% 03/15/45 . 03/01/2023 . | Paydoun . 7,780,096 ..7,780,09 ..7,936,433 |. 7,417,473 |. 0 .7,780,09 . 03/15/2045 .
..92037F-AG-6 | WFRBS 2013-C12 B 3.863% 03/15/48 . - |- 03/01/2023 . [Paydown . 1,850,000 .. 1,850,000 1,926,313 |. .1,852,825 |. 0 .1,850,000 . 03/15/2048 .
..92937F-AU-5 |WIFRBS 2013-C12 D 4.531% 03/15/48 . <eennn |- 03/01/2023 . | Paydoun . 6,309,000 .6,278,072 |. 0 .6,309,000 . 03/15/2048 .
..92038G-AE-8 | WIFRBS 2013-C17 ASB  3.558% 12/15/46 ......... |.eeeeen . 03/01/2023 . |Paydown ... .0 . ....615,200 |.. . 12/15/2046 .
..92938J-AF-9 | WIFRBS 2013-UBS1 ASB  3.603% 03/15/46 ........ |....... . 03/01/2023 . |Paydoun ... .... 308,176 0 e ... 308,176 |.. . 03/15/2046 .
..92938V-AR-6 | WIFRBS 2014-C19 ASB  3.618% 03/15/47 ......... |....... . 03/01/2023 . [Paydoun ... .. 1,146,046 .. (1,407) |. 20 ) (1,407) .. 1,146,046 |.. . 03/15/2047 .
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WIF-RBS COMMERCIA2014C21 GE TRU 2014-C21 ASB
..92030F-AV-1 |3.393% 08/15/47 O ORI . 03/01/2023 . | Paydoun ... ... 10,881 ...10,881 ...10,990 |.... 0 e (109) ... 0 ..10,881 |.. 0 . 08/15/2047 . [1.A ........
..939344-AR-8 | WMALT 2006-4 3A6  4.609% 05/25/36 ............ [....... . 03/01/2023 . | Paydoun ... ... 23,079 ... 23,369 ..21,129 | .0 . 1,950 |... 0 ..23,079 |.. 0 . 05/25/2036 . [1.A FM .
..93034F-EQ-1 |WMALT 2005-9 2A4  5.500% 11/25/36 ......ccccn [oeennnn . 03/01/2023 . |Paydown ......cooeeveiiiiins Joeeiiiniiiiies e 1,824 ... 3,940 ... 3,677 |.... . 20 e (1,854) ... 0 ...1,824 |.. 0 . 11/25/2035 . [1.A FM ...
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ... R ORI . 03/01/2023 . | Paydoun ... ... 16,545 ...16,545 .. 4,416 ... .. 12,129 ). .0 . 0 ..16,545 |.. 0 . 07/25/2036 . [1.A FM ....
..93935W-AD-6 | WMALT MORTGAGE 2006-9 A3  4.292% 10/25/36 . |....... . 03/01/2023 . | Paydoun ... ... 34,193 ... 34,193 PO P 2 I ....23,089 |. .0 . 0 ..34,193 |.. 0 . 10/25/2036 . [1.A FM .
..94046D-AB-7 |WLKRG 2019-AA B 2.990% 06/15/38 .......eevvun [oerennn . 03/15/2023 . | Paydoun ... I .. .0 . . 0 .0 . . 06/15/2038 . 1.F FE .
..949796-AS-5 |WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... [....... . 03/01/2023 . |Paydown .........ooeeeeeeees |oeenenenneeennns |oeeee... 85,506 |, 85,096 |............87,656 |........... 87,663 |...ccevvrrnnns 0 fnns (2,067) [cevvvennnnnnnns 0 s (2,067) [cevvvrnnnnnnnns 0 0 . 06/25/2050 . [1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
..949798-AC-6 |2.500% 06/25/51 ...oovvvveeeeiiiiieiieieiees [ . 03/01/2023 . |Paydoun .......ooovvvvennnns |oeveniiinnnnnnnnnnns | 214,616 |l 214,615 |l 219,645 [...........219,232 [.ccccoiiinn0 fonnns (4,618) [cuvvvennnnnnnns 0 s (4,618) [cuvvvrnnnnnnnnn 0 s 214,615 0 . 06/25/2051 . [1.A ........
..94980G-AJ-0 |WFHET 2004-2 A18  5.000% 10/25/34 ............ [....... . 03/01/2023 . | Paydoun ... 493,569 |...........493,294 ... 0 fenennenns 3,379 | 0 3,379 0 .496,673 |.. 0 . 10/25/2034 . [1.A FM .
..94988Q-BC-4 |WFCM 2013-LC12 XA  0.160% 07/15/46 03/01/2023 . |Paydown 989,434 .. (19,444)|. 0 (19,444) 0| 0| . 07/15/2046 . [1.A FE .
..94989M-AF-6 | WIFCM 2015-NXS2 ASB  3.461% 07/15/58 . 03/01/2023 . | Paydoun ... 813,481 ....(2,906) |. 0 e (2,905) ... .0 . .0 . . 07/15/2058 . [1.A ........

Wells Fargo Comm2015C30 ortgag 2015-C30 XA
.. 94989N-BH-9 | 0.880% 09/15/58 .
..94989U-AS-0 | WIFMBS 2018-1 A17  3.500% 07/25/47 .
..94989Y-AY-9 |IFCM 2016-C32 A3 3.294% 01/15/59 . .
Wells Fargo Comm2017C38 ortgag 2017-C38 XA

. 09/15/2058 . [1.A FE ...
. 07/25/2047 . |1.A . .
. 01/15/2059 . [1.A ........

. 03/01/2023 . | Paydown ...
03/01/2023 . | Paydoun
. 03/01/2023 . | Paydown ...

..95001M-AH-3 | 0.968% 07/15/50 .....ceeeiueriereaiiiiiiieeeeeis | eeeeens . 03/01/2023 . [Paydomn .....oceeeeeinrinns fooreeiiiiiiiiieiiis feeeiiil 0 e 0 15,571 14,043 0 |l (14,988) [0 (14,943) | [ OO (I O (I O 0 foreeeiiiiiias [\ PO 608 |. 07/15/2050 . [1.A FE .

..95001T-BH-7 |VWFMBS 2019-1 B1 ~ 4.024% 11/25/48 ............. | eeeeenn . 03/01/2023 . |Paydoun ... e (B) ] . 11/25/2048 . [1.A ........

..95002F-AA-2 | WIFMBS 2019-4 A1 3.500% 09/25/49 [ . 03/01/2023 . |Paydoun ... . eeeeeee (1,504) |... . 09/25/2049 . [1.A ........

..950038-AA-0 | WIFMBS 2020-5 A1 2.500% 09/25/50 .........ccc. |eeeeenn . 03/01/2023 . [Paydown ......cccevveereiies feeeiiiiiiiieniiiins feeen.. 80,695 [...........80,695 |............83,153 [...........82,987 [...ccooiiiin0 |eeinnnn(2,202) [enniiiiin 0 s (2,292) . 09/25/2050 . [1.A ........
Wells Fargo Mort20221  ked Se 2022-1 At

..95003H-AA-7 |2.500% 08/25/51 ....ccuvvveeeeiiiiiiieeeeiiiiiees | eeeees . 03/01/2023 . [Paydoun ......ccevveeeeiiis [oeveiiiiiiieniiis [ 145,184 |........... 145,184 |........... 142,416 |........... 142,432 |oooiiiinnens [V IO 2,782 |oeiiiiiienns [V IO 2,752 |oeiiiiiiinns (I O 145,184 ..ol (VO 0 | [V 593 |. 08/25/2051 . |1.A ........
Wells Fargo Comm2022C62 ortgag 2022-C62 XA

..95003M-BT-4 10.396% 04/15/55 ......vvvvveeiiiiiiiieeiiiiiiieees [ eeeees . 03/0172023 . [Paydown ......ccvvevrriiiis foereeiiiiiiiniiiis feeiieiiiiens (I O [V O 475 |l 3,908 |..ooeeeeeenns 0 s (3,908) |.oeeeeeeeennnn 0 foeeees (3,908) |..eeeeeeeennns 0 e (U O (VO 0 | [(J O 102 |. 04/15/2055 . [1.A FE ....
Wells Fargo Mort2022INViked Se 2022-INV1 A2

..95003N-AB-2 |3.000% 03/25/52 .......cevveeiiurnniieniiiiiiiieens | eeeens . 03/01/2023 . [Paydoun ......ccevveeeeiiis [oeveiiiiiiieniiis [ 140,115 |........... 140,115 |........... 127,549 |........... 127,804 |..ocvneennne [V O 12,311 [ 0 foeeees 12,311 [ (I O 140,115 |t (VO 0 | [V 667 |[. 03/25/2052 . |1.A ........

. 03/15/2048 . |2.B FE ....
. 06/15/2049 . |2.B FE ....
. 06/15/2051 . |2.B FE ....
. 03/15/2052 . |2.B FE ....
. 03/15/2052 . |2.B FE ....
. 03/15/2047 . |1.A FE ...
. 12/05/2050 . |2.B FE ....

..95058X-AE-8 |VIEN 2018-1A A2I|  3.884% 03/15/48 ...
..95058X-AH-1 | WEN 2019-1A A2I1  4.080% 06/15/49 ...
..95058X-AL-2 |WEN 2021-1A A2Il  2.775% 06/15/51 ...
..95058X-AM-0 | WEN 2022-1A A2l  4.236% 03/15/52 ..
..95058X-AP-3 |VIEN 2022-1A A211  4.535% 03/15/52 .
..96221T-AH-0 | WIFRBS 2014-LC14 XA  1.235% 03/15/47 .
..974153-AB-4 | WISTOP 2020-1A A2 2.841% 12/05/50 ....
Winwater Mortgag20152  rust 2015-2 B4

....... . 03/15/2023 . | Paydown ...
....... . 03/15/2023 . |Paydoun ...
....... . 03/15/2023 . | Paydown ...
03/15/2023 . | Paydoun
03/15/2023 . | Paydoun
03/01/2023 . | Paydoun
....... . 03/05/2023 . | Paydown ...

... 50,000
... 56,875
... 75,000
37,500
45,000

.. O7652U-BH-2 | 3.934% 02/20/45 ....oeviiiniiiiiiiieiiieeeees [ e . 03/01/2023 . Paydown .....cccevveiiiiiiis feeeeeeiis e, 17,484 |............ 17,484 |............ 17,112 [ 17,136 [oeeeeeennns 0 fooeeiennns 347 oo 0 foeeeennns 347 oo 0 [ 17,484 |l [ IR 0 foreeieennis 0 [ 115 |. 02/20/2045 . 1.C FE ....
Zaxby's Funding 20211A 2021-1A A2 3.238%

..98920M-AA-0 | 07/30/51 oo [ . 01/30/2023 . [Paydown .....cceviiiieiiiis [ e 126,060 |.......... 126,060 |........... 120,380 |........... 120,798 |............... 0 foeeeenns L7 IR 0 foeennns 5,262 |ceeeeininens 0 foeeennns 126,060 |............... [ IR 0 foreeieennis [ R 1,020 (. 07/30/2051 .|2.B FE ...

..98078V-AB-9 | ZOETIS INC  3.250% 02/01/23 .eevvvviieeiiiiis | eeees . 02/01/2023 . [Maturity .ooovveniiiins foeenenii s 15,000,000 |....... 15,000,000 |....... 15,153,750 |....... 15,000,000 |....oveernnnns 0 foreeeieiinnns (U IO [V T [V IO 0 fon 15,000,000 [...ceeeennnnnes (U IO 0 forreeiiiinnns [V IO 243,750 |. 02/01/2023 . |2.A FE ...

Redemption 100.0000
..00908P-AA-5 | AIR CANADA 2017-1AA PTT  3.300% 01/15/30 ... [A..... . 01/15/2023 . | ..

.102,400 |..

.. 102,400 102,400 102,400 |...........102,400 |.... .. 1,690 |. 01/15/2030 . |1.F FE ...

..009090-AA-9 | ACACN 2015-1A PTT  3.600% 03/15/27 .......... . 03/15/2023 . ceeennn. 189,201 189,291 176,514 |........... 177,462 |.... ....189,201 [.. ..3,408 |. 03/15/2027 . |1.F FE .

..74819R-AP-1 | QUEBECOR MEDIA INC ~ 5.750% 01/15/23 . . 01/15/2023 . | Various .. 1,778,000 ..1,778,000 ..1,778,000 |. .1,778,000 |.. .1,778,000 8,520 |. 01/15/2023 . |3.C FE .
Redemption

. 000000-00-0 | YPF SOCIEDAD ANONIMA  9.000% 02/12/26 ....... D..... . 02/27/2023 . ...19, .0 | .0 [ , . ...362 |. 02/12/2026 . |5.C FE ..

..054920-AA-4 |BDS 2020-FL5 A 5.956% 02/16/37 .............. D..... . 02/16/2023 . |Paydoun ... ..656,804 |.... .0 . .0 [ 1,930,314 .. . 13,340 |. 02/16/2037 . |1.A FE .

..05565E-AH-8 | BMW US Capital LLC ~ 2.800% 04/11/26 ......... [C..... . 02/15/2023 . [ GOLDMAN SACHS . 1,163,745 |.... .0 | o0 [ 1,164,002 .. 11,495 |. 04/11/2026 . |1.F FE .

.. 12549A-AV-2 | CIFC 2013-1A A1R2_ 5.822% 07/16/30 D..... . 01/16/2023 . [Paydoun ...51,401 .0 . .0 . ...671 |. 07/16/2030 . |1.A FE .
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..12656*-AG-7 |CSL LMTD PP 3.200% 03/26/23 .... . 03/26/2023 . |Maturity . . 1,000,000 976,280 |...........098, .0 .0 .. 0 e . 03/26/2023 . [1.G ........
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 . 03/25/2023 . | Paydoun ... .. 212,500 ..212,500 ..212,452 |. ..212,308 |. 0 0| .212,500 0| . 09/25/2045 . [1.F FE
.. 17186H-AC-6 | CIMPRESS NV 7.000% 06/15/26 .... . . 02/01/2023 . | Tax Free Exchange . 8,338,417 ..8,195,000 ..8,537,998 |. .8,347,261 |. 0 0| .8,338,417 0 . 06/15/2026 . [5.A FE ....
..20752T-AA-2 | CONNECT FINCO SARL/CONNE ~ 6.750% 10/01/26 .. . 02/09/2023 . |BANK of AMERICA SEC .. 472,664 ..493,000 ..507,783 |. ..500,191 |. 0 0| .499,742 . (27,078) |. . 10/01/2026 . [4.A FE ....
..36165R-AC-9 |GCC SAB DE CV  3.614% 04/20/32 . 03/20/2023 . | GOLDMAN SACHS . .. 502,500 . 600,000 ..520,000 |. ..522,363 |. 0 0| .523,837 . (21,337) |. . 04/20/2032 . |2.C FE
..38174Y-AA-3 | GOCAP 2015-24A AR  6.434% 11/05/29 . 02/06/2023 . | Paydown .. 597,402 597,402 |... . .0 . .0 . .597,402 |.. K . 11/05/2029 . [1.A FE
HGI CRE CLO Ltd 2021FL1 2021-FL1 A
L 40441L-AA-4 | 06/16/36 ....evvvrrrrniiniiiiiiiiiiiis D..... . 03/16/2023 . |Paydown ........cooeveiiiins |oeeeiiiiininins e 805,320 [o.eeeeenns 805,320 [.....eeeee. 786,949 [....oeniiinnnnnnne 0 0 0 e 805,320 . 06/16/2036 . [1.A FE ..
..42704R-AA-9 |HERA 2021-FL1 A 5.811% 02/18/38 .. D..... . 02/18/2023 . | Paydoun ... ..... 3,578,702 |........3,578,702 ..3,578,702 |........3,578,702 |.... .0 . ....0 |........ 3,578,702 |.. . 02/18/2038 . [1.A FE ..
..43133J-AA-6 |HITR 2019-2A A1  6.688% 05/22/39 .. .. [D..... | 02/22/2023 . [Paydoun ... ... 39,193 ... 39,193 ...39,046 |. ...39,122 | 0 0| ..39,193 . 05/22/2039 . [1.C FE ..
..53044Y-AH-6 | LLOYDS BANKING GROUP PLC ~ 3.900% 03/12/24 .. |D..... . 03/09/2023 . | KEY BANC-MCDONALD ....... |.eeeeeevreeennnnnnns [-....9,824,200 |...... 10,000,000 |....... 10,129,450 |.......10,034,257 |.... .0 . .0 . . 03/12/2024 . (1.G FE .
Redemption 100.0000
..5529211-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... D..... RO VAN V(07 T O OROOPROROROR K R 1,677 |l 1,677 |eeeeeeees 1,776 |............ 11,766 |..oovvvnnnnnee [ R [:12) ) S [V R (1) S [V R 11,677 . 06/30/2031 . [3.C FE ....
MORGAN STANLEY FIXED INC
..591555-AF-4 | METINVEST BV ~ 7.750% 10/17/29 ... . 02/08/2023 . | .. .. 275,688 ..550,000 ..542,452 |. ..544,263 |.. .544,306 . 10/17/2029 . [5.B FE ....
..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 . 03/01/2023 . | Paydoun ... ... 52,300 ...52,300 ...53,648 |............53,201 [.... ..52,300 |.. . 11/25/2050 . [1.A ........
Redemption 100.0000
..75405U-AA-4 |RAS LAFFAN LNG 111 5.838% 09/30/27 .... D..... . 03/31/2023 . | evveeiiiiiiiiie ..273,198 |... 273,198 273,198 |...........273,198 |[.... .273,198 | . 09/30/2027 . (1.D FE ....
..81254U-AK-2 | SEASPAN CORP  5.500% 08/01/29 D..... . 02/13/2023 . | Various ........ccceeunnnnee .. 320,250 420,000 422,560 |...........421,879 [.... 421,827 |.. . 08/01/2029 . (3.B FE ....
Redemption 100.0000
..870674-AA-6 | SWEIHAN PV PONER CO PJSC ~ 3.625% 01/31/49 .. [D..... L 02/01/2023 . | evvvvriiiniiiiiniiiniiniiinns e | 196,300 |...........196,300 |...........196,300 |[........... 196,300 |..ovvvvvvvennnn0 feveviviiiinnnn 0 o0 il 0 0 s 196,300 . 01/31/2049 . 2.A FE ....
Symphony CLO Ltd201414A 2014-14A AR  5.742%
..871590-BV-9 |07/14/39 ...coooviiiiiiiiiiii .. [D..... . 01/14/2023 . |Paydoun .....ccoooeeeiiiiins e e 9,450 ....9,450 |.... ...9,450 |.. . 07/14/2039 . (1.A FE ....
..87244C-AJ-5 |CHUML 2016-1A AR  6.346% 10/20/30 . ... |D..... [ 01720/2023 . | Paydoun .. 223,080 ..223,080 |. .223,080 . 10/20/2030 . (1.A FE ....
..902133-AT-4 | TYCO ELECTRONICS GROUP S 3.700% 02/15/26 .. [D..... . 02/15/2023 . |Various ... . 4,857,850 . 4,995,604 |.... . 02/15/2026 . [1.G FE ....
MORGAN STANLEY FIXED INC
..G55555-AR-0 | LOGAN GROUP CO LTD  7.500% 08/25/23 ......... D..... . 01/30/2023 . | evvvriiniiiniiiiiniiiinniinns e | 120,000 |.......... 400,000 |............ 93,807 |eeeeeeenns 88,703 , 04 |0 i, 93,807 |oeevvieiiinnnns [V 26,193 |......... 26,193 | 0 |[. 08/25/2023 . 6. * .......
ARC INFRASTRUCTURE PTY LTD PP 4.230%
..018424-AC-2 03/27/23 ... C..... . 03/27/2023 . | Various ... P 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.... .0 .. 0 s 2,000,000 |.. .0 . .42,300 |. 03/27/2023 . [2.B ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 529,772,651 534,712,966 537,849,211 444,380,686 0 0 534,306,751 0| (4,557,422)| (4,557.422) 6,463,758 XXX XXX
..369604-B0-5 | GENERAL ELECTRIC CO  8.196% Perpet. ......... . |- 03/03/2023 . [BARCLAYS .......evvvvennnee 357,000 338,704 |...........338,704 [.... .0 . 0 .338,704 |.. .. 18,2%6 |.... . 01/01/9999 . [3.A FE ....
..369604-B0-5 | GENERAL ELECTRIC CO  8.196% Perpet. . oo Jeeennnn | 03/15/2023 . [ Call 100.0000 ..... 422,000 |.......... 388,060 |.......... 388,060 |.... .. .0 . .0 . 388,060 |.. ........33,940 |.... . 01/01/9999 . [3.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 779,000 726,764 726,764 0 0 0 0 0 726,764 0 52,236 XXX XXX
ARDENT HEALTH PARTNERS TL B 1L Redemption 100.0000
..00130M-AJ-3 |08/24/28 .....cooeveiiiiiiiiiiiiiii [ . 03/31/2023 . | evvviiiiiiiiiiniiiiiiiiniiins e | 3,335 |t 3,335 [ 3,318 |l 3,321 [ [V L3 R [V L L3 R, [V 3,335 [cveeiiiiinnns (VR [V R [0 34 |. 08/24/2028 . [4.B FE ....
CULLIGAN WATER TECHNOLOGIES TL B 1L Redenption 100.0000
..00132U-AG-9 |07/31/28 .coevvvviiiiiiiiiiiiiiiiiiiiiicececcceeeeens [ RVRVR R V(174 SR ORORPRORRPORRR R R 10,300 |............ 10,300 |..eeeveennns 10,017 foeeeeneeee 10,035 |t [ R 264 |ooeeiiiiiiees [ R 264 |oeeeiiiiiiees [ R 10,300 [.evvevvvnnnnns (VR [V R [V 129 . 07/31/2028 . |4.C FE ....
AIR MEDICAL GROUP HOLDINGS INC TL B 1L
..001690-AF-6 | 10/02/25 ...ccooeeiiiieiiiiiiiiiiiiee [ . 01/01/2023 . s s s 894 o0 [0 [0 [ . 10/02/2025 . (4.B FE ....
AIR MEDICAL GROUP HOLDINGS INC TL B 1L
..001690-AF-6 | 10/02/25 ...ccoooeiiiiiiiiiiiiiiiiii [ . 03/31/2023 . | .. . 10/02/2025 . 4.C FE ....
..00213N-AN-4 | APX GROUP INC 07/10/28 ooooeeeeeeeies et . 03/31/2023 . | evvvriiniiiiiiie . 07/10/2028 . 3.B FE ....
..00213N-AN-4 | APX GROUP INC 07/10/28 ooooeeeeeeeies et . 01/01/2023 . | evvvvniiiiiniiiiiiiis . 07/10/2028 . (4.B FE ....
Redemption
..00687M-AC-5 | ADIENT US LLC TL B 1L 04/10/28 ..... |...cc. . 03/31/2023 . | .. . 04/10/2028 . [3.C FE ....
AGILITI HEALTH INC TL B-DD 1L Redemption

..00847Y-AC-6 | 01/04/26 wooeoeeeieeeeeiiiieeeeeiiieeeeeiies | e . 03/31/2028 | .vviiieiiiiiiiieeiiiiiies e [ 2,616 |.oc........ 2,516 |............. 2,612 | 2,588 |.courenen. 0 [, 2 | 0 [, 2 | 0 [ 2,560 |...oocuneeeenns 0 foeeennnes ()] RSO (44) e, 0 |. 01/04/2026 . |4.A FE ....
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Redemption 100.0000
..01771J-AG-8 | ALLEN MEDIA LLC TL B 1L 08/23/28 .. |....... . 03/31/2023 . | evveiiiiiniiiiiniiiniiininins e e 12,629 |oooeeeeens 12,629 |............ 12,175 |l 12,185 |l 0 e L7 O 0 s L7 A [ SRR 12,620 |...ooeeeennnn (VO 0 | [V 165 . 08/23/2028 . |3.C FE ....
ALLIANCE LAUNDRY SYSTEMS TL B 1L Redemption 100.0000
..01862L-Al-8 | 10/08/27 .....vvvvvvrrrnrnrnnrnniiniininninnnniininnns [ eeeees . 03/31/2023 . | evveniiiiiiiiiiiiiiiiiiiinnns e e 6,250 [oeeeeiinnns 6,250 |............ 6,203 |............. 6,214 |............... 0 e F L O 0 e F L O 0 e 6,250 |....ooeeeennnn (VO 0 | [V 166 |. 10/08/2027 . |4.B FE ....
ALLIED UNIVERSAL HOLDCO LLC TI B 1L Redemption 100.0000
L01957T-AH-0 | 06/12/28 oo [ . 03/31/2023 . | .. U O R 15,000 |.......eee. 15,000 |...oeeeeens 14,908 |............ 14,917 |l 0 e 83 [iiiiiiinnns 0 e 83 [ [ SRR 15,000 [vvvvvvvvnnnnns (VO 0 | [V 158 |. 05/12/2028 . |4.B FE ....
BROOKS AUTOMATION INC TL 1L 02/01/29 Redemption 100.0000
.02090C-AE-0 [ .evvruneeeiiiiiieee e | s L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,656 [ooiiiennnnns 1,556 |oeeeeenns 1,835 |l 1,637 [oveiiiiiiinns 0 e 19 [ 0 s 19 [ 0 e 1,856 |ooveeeeennnnns (VO 0 | [V 39 |. 02/01/2029 . (4.B FE ....
Redemption 100.0000
..03834X-ANM-5 | UNITED PACIFIC TL B 1L 11/16/26 ... [....... . 03/31/2023 . | evveiiiiiniiiiniiiniiiininins e e 14,821 |.......eee. 14,821 |............ 14,821 |............ 14,821 | [V FUSURRRRR (VO 0 | (VN [ SRR 14,821 [ovveeiiiinnns (VO 0 | [V 196 |[. 11/16/2026 . |4.B FE ....
Redemption 100.0000
..03952H-AD-6 | ANCESTRY.COM INC TL 1L 12/06/27 ... |....... . 0373172023 . | eeneeeiiiie e . 12/06/2027 . (4.B FE ....
..04649V-AY-6 | ASURION LLC TI B9 1L 07/31727 wovve | eenees . 0373172023 . | eeeeeeiiiie e . 07/31/2027 . [4.A FE ....
..04686R-AB-9 | ATHENAHEALTH INC TL 1L 02/15/29 ... | ceeeeee . 03/31/2023 . . 02/15/2029 . (4.B FE ....
..04686R-AC-7 | ATHENAHEALTH INC TL DD 1L 01/27/29 . 01/01/2023 . | Tax Free Exchange . . 01/27/2029 . (4.B FE ....
AVANTOR FUNDING INC TL B5 1L Redemption 100.
..05350N-AL-8 | 08/01/29 ....oevvviiiiiiiiiiiiiiiiiiiiiiieieeieieeeens [ 0D VAN V(07 T O POROPPOR R R 679 |l 679 |l 679 |oevieiiiiiiiens (77 [V FC T [V 3 [ [V (74 (VR [V R [V 0 . 08/01/2029 . |3.A FE ....
AVIS BUDGET CAR RENTAL TL B 1L Redemption 100.0000
..05377J-AR-3 | 08/06/27 ....evvvvvrrrrnnnnininiiiiiniiniiiiiinininnns [ eeeeenn . 03/31/2023 . | evvviiiiniiiiiniiiiiiiinninns e | 7,673 [ 7,673 |t 7,537 |ooeeeiinins 7,550 |ooeeeiiiininns [ R 128 [ [V R 128 [ [V 7,673 |oeeeeeieiinnns (VR [V R [0 63 . 08/06/2027 . |3.A FE ....
BCP RENAISSANCE PARENT TL B3 1L Redemption 100.0000
.. 08549P-AC-5 |06/19/28 ...oooveeiiiiiiiiiiiii [ . 03/31/2023 . | evvviiiiiiiiniiiiiiiiiinniins e e 6,811 [eennne 6,811 [eeieienns 6,811 [ooeennnneee 6,811 [oeeeinennnnnee [V (VR [V (VO [V 6,811 [ouveeiiiinnns 0 [ [V R [0 69 . 05/19/2028 . |4.B FE ....
BOXER PARENT CO INC TL B 1L 10/02/25 Redemption 100.0000
05988H-AE=7 | eevveiiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 03/31/2023 . | evvviiiiiiiiiiiiiiiiiiiniinns | | 2,885 |oeeeiiienns 2,885 ...l 2,864 |l 2,869 |...ooooeeins [V 16 |l [V 16 |l [V 2,885 |..oooeieienns (VR [V R [0 30 . 10/02/2025 . |4.C FE ....
Redemption 100.0000
..00238F-AK-7 | BHN MERGER SUB INC TI 1L 06/16/25 . |....... . 03/31/2023 . | evvviiiiiiiiiiiiiiiiiiinninns e | 5,000 [..coennnnee 5,000 |..oooeennns 5,029 [ccunnnnee 5011 |l [ R () et [V R [ D [V 5,000 [.eeeveenennns (VR [V R [0 79 |. 06/16/2025 . |4.B FE ....
Redemption 100.0000
..09353T-AG-5 |BLERIOT US Bidco TL B 1L 10/30/26 . |....... . 03/31/2023 . | evvvviiiiiiiniiiiiiiiiinniins v | 1,260 |l 1,260 |ooeeeeeneenns 1,260 |..oevvennnns 1,260 [ooevveeennnnns [V (VR [V (VO [V 1,260 [ooeeeeennnnnnes (VR [V R [0 14 |. 10/30/2026 . |4.B FE ....
BRONN GROUP HOLDING LLC TL B2 1L Redenption 100.0000
L 11565H-AD-8 | 07/03/29 oo [ . 0170172023 . | evvvvviiinniiiniiiniiniiiinns e o L7 O, 598 |t 583 |oiviiiiiiiiiins 74 P [V 20 [oeeeiiiinnnne [V 20 [oeeeeiinnnnne [V 598 |t (VR [V R [V 0 |[. 07/03/2029 . |4.A FE ....
HERCULES MERGER SUB LLC TL 1L Redemption 100.0000
LB2BL-AK-1 | 11/02/26 v [ . 03/31/2023 . | evvvriiiiniiiiiiiiiiiiiniiins e | 2,481 |oeeiiiiens 2,481 . 11/02/2026 . [2.C FE ....
HERCULES MERGER SUB LLC TL 1L Redemption 100.0000
L B2BL-AK-1 [ 11/02/26 .o [ . 0170172023 . | evvvvvivininnininiiiniinnnins e o 2,481 | 2,481 . 11/02/2026 . 3.A FE ....
CHG HEALTHCARE SERVICES INC TL 1L Redemption
.. 12541H-AT-0 |09/29/28 ... . 03/31/2023 . | .. ...10,000 . 09/29/2028 . (4.B FE ....
.. 12546F-AF-9 | CHG PPC PARENT LLC TL 1L 12/08/28 . . 01/01/2023 . | JPM FUNDS RECAP . .... 500,000 . 12/08/2028 . (4.B FE ....
Redemption
.. 12546F-AF-9 [ CHG PPC PARENT LLC TL 1L 12/08/28 . |....... . 03/31/2023 . | evvvriiiiiiiniiiiiiiiiiiinnns e e 3,756 [cevverrnnnnns 3,756 . 12/08/2028 . (4.B FE ....
CHARLOTTE BUYER INC TL B 1L 02/11/28 Redemption 100.0000
L A2568Y-AD-6 [ .eeeiiiieiiii s | L 08/31/2023 . | eeeeeieiiiiieeeeeeeeiieeees i e 3,500 [o.eiirenne 3,500 |iieiinnnnnns 3,330 [oooennnnnnn 3,338 [cooininnnns 0 e 162 oo, 0 s L7 R 0 e 3,500 |oeeiiiiiinnns (VO 0 | [V 103 . 02/11/2028 . |4.B FE ....
CNT HOLDINGS | CORP TL B 1L 11/08/27 Redemption 100.0000
L A2656A-AC-3 [ eeriiieee e | s L 08/31/2023 . | eeeeeiiiiiiieeeeeeeeieneees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnnns 7479 |l T.484 |l 0 e 6 | 0 s 6 | 0 e 7,500 [vvvevvvnnnnnns (VO 0 | [V 136 |. 11/08/2027 .|4.B FE ....
CAESARS RESORT COLLECTIO TL B 1L Redemption 100.0000
LA2769L-AD-1 | 07/21/25 oo [ . 02/06/2023 . | evvviriniinnnininiriniininnnn e | 1,401,389 |........ 1,401,389 |[........ 1,359,347 |........ 1,377,353 [ [V R 24,036 |...cooeeennnn [V R 24,036 |...cooeeeennnn 0 s 1,401,389 |..cooeeeennnns (VO [V FUSUTRRRRRN [V 11,653 |. 07/21/2025 . [4.A FE ....
Redemption 100.0000
.. 13134M-BS-1 | CALPINE CORP TL B10 1L 08/12/26 ... |....... . 03/31/2023 . | .uvvveiiiiiiiiiiiiiiiiiiiiiies e | 2,784 |overrrennns 2,784 ..o 2,784 ..o 2,784 |.oooiie 0 e, [ 0l [ [ PO 2,784 | [ 0l [ 46 |. 08/12/2026 . |3.A FE ....
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Redemption 100.0000
..13134M-BS-1 | CALPINE CORP TL B10 1L 08/12/26 .... |....... . 0170172023 . | evvrneiiiiiiiiiiiiiiiiiinnens e e 2,784 |oeeeiinnns 2,784 ...l 2,784 |l 2,784 |l 0 | (VO 0 | (VO 0 e 2,784 | (VO 0 | [V 0 . 08/12/2026 .|3.B FE ....
CANISTER INTERNATIONAL TL 1L Redemption 100.0000
LA37E3H-AB-8 | 12/21/26 oo [ . 03/31/2023 . ....2,513 ... 2,500 |........e.... 2,503 ... 2,513 |.. . 12/21/2026 . (4.B FE ....
.. 14173\1-AC-7 | CARESTREAM DENTAL TL 1L 09/02/24 .. |....... . 03/31/2023 . | Various ... ... 2,550 2,519 | 2,536 ... .2,550 |.. . 09/02/2024 . (4.B FE ....
Redemption 100.0000
.. 17026Y-AH-2 | CHOBANI LLC TL B 1L 10/20/27 ........ | eeeee . 03/31/2023 . | .evvviiininiiiniiiiiiiiniiiins e e 10,076 |............ 10,076 |eeevveeenns 9,738 |.eeeiieens 9,764 |l [ R 312 | [V R ) P . [V R 10,076 [.ooeeeeeennnns (VR [V R [V 102 |. 10/20/2027 . |4.C FE ....
CITY BREWING CO LLC TL B 1L 04/05/28 Redemption 100.0000
CATTTBE-AB-1 | eeeeeeeeiiiiiieee [ . 0170172023 . | evvvvvivniiinninniiiiiiininns e o 2,513 | 2,513 [ 2,386 |.oooeeeenns 2,3% . 04/05/2028 . [4.C FE ....
CITY BREWING CO LLC TL B 1L 04/05/28 Redemption 100.0000
CATTTBE-AB-1 | eeeeeeeeiiiiiieee [ . 03/31/2023 . | evvviiiiiiiiiniiiiiiiiinninns e | 2,513 | 2,513 [ 2,386 | 2,3% . 04/05/2028 . [5.B FE ....
Redemption 100.0000
..20337E-AQ-4 | COMMSCOPE INC TL B2 1L 04/03/26 ... |....... . 03/31/2023 . | evvviiiiiiiiiiiiiiiiiiiiniins e | 72 P 5 72 7,455 |...oenenene 7,488 . 04/03/2026 . (4.B FE ....
CONSOL IDATED CONTAINER CO TL 1L
..20002C-Al-0 | 02/03/28 ...cooeeiiiiiiiiiii [ . 03/31/2023 . 4,861 o 4,874 | . 02/03/2028 . (4.B FE ....
..22207E-BG-8 | COTY INC TI B 1L 04/07/25 .. [eeeenn . 03/30/2023 . |Various ... ... 9,332 |.... . 04/07/2025 . [3.C FE ....
CROWN SUBSEA COMMUNICATI TL 1L Redemption 100.0000
.. 22860E-AG-7 |04/27/27 .covvveeeeiiiiiiiiiiiiii [ . 03/31/2023 . | evveniiiiiiininiiiiiniiiniins e e 8,547 |oeerrininns 8,547 |l 8,376 |.oeeeeeeeeeen 0 . 04/27/2027 . [4.A FE ....
DXP ENTERPRISES INC TL B 1L 12/23/27 Redemption 100.0000
L 28338D-AP-1 [ eeeeieeeeee e | s L 08/3172023 . | eeeeeeiiiiieeeeeieieeeees i e 10,089 |....coeeeens 10,089 |....oeeeeeee 9,747 |oveeiis L F 0 Jeeeeennnn X2 I A 0 e X2 I A, [ SRR 10,089 [...evvvvvvnnnns (VO 0 | [V 176 |. 12/23/2027 . |4.B FE ....
DANN ACQUISITION LLC TL B 1L Redemption 100.0000
L 28023H-AB-4 | 12/31/25 oo [ . 0170172023 . | evvvnniiiiiiiiniiiiiniiininns e e 5,000 [..ccoounnnnne 5,000 ..o 4,95 [.ccounnnnnn 4,981 |l 0 e 19 [ 0 s 19 [ 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 0 | 12/31/2025 . |5.A FE ....
DANN ACQUISITION LLC TL B 1L Redemption 100.0000
L 28023H-AB-4 | 12/31/25 oo [ . 03/31/2023 . | evvviiiiiiiininiiiiiiiiininns e e 5,000 [.ccounnnnne 5,000 |...ooeeenns 4,95 [.ccounnnnnn 4,981 |l 0 e 19 [ 0 s 19 [ 0 e 5,000 [.evvvrrnnnnnns (VO 0 | [V 107 |. 12/31/2025 . |5.B FE ....
DEL MONTE FOODS (Blue Merger) TL B 1L BIO CAPITAL MARKETS CORP
L 24521T-AJ-5 1 06/16/29 oo [ L 0170172023 . | evveeeinnniiniiniiiniiiininnn e e 485,000 [...eeeees 500,000 |........... 485,000 |........... 485,000 |......oeeennnn 0 | (VO 0 | (VO 0 e 485,000 |..ocoeeeeennnn (VO 0 | [V 0 . 05/16/2029 . |4.C FE ....
DEL MONTE FOODS (Blue Merger) TL B 1L Redenption 100.0000
L 28521T-AJ-5 [06/16/29 ovvvenniiiiiiiiiiiciiieeecviieeeen | s L 01/31/2023 . | eeeeeieii e ..3,175 o 3,175 ....3,082 |............. 1,876 |[.... 3,175 .. . 05/16/2029 . 4.C FE ....
DERMATOLOGY INTERMEDIATE TL 1L Redemption 100.0000
.. 24982L-AB-1 |04/02/29 ...coeeiiiiiieiii [ . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 4,213 e 4213 [ 4,140 |l 4,144 [, 0 e 68 |l 0 e 68 |l 0 e 4213 | (VO 0 | [V 76 . 04/02/2029 . |4.B FE ....
DIAMOND SPORTS GROUP LLC TL 1L
. 2027TB-AE-8 |06/26/26 ...cooovveeeeeeieeeeieiei [ . 03/22/2023 . | GOLDMAN SACHS .....covvvee |ovvereiiiiiiienieees | 184,781 |........... 196,575 |.......... 185,666 |.......... 185,666 |.......eeveenns [V FUSURRRRR (VO 0 | (VO 0 eeeennn 185,666 |........evvees [V (885) [cvvvvvvnns (885) [cuvvvvnnnnnnn 2,223 |. 05/26/2026 . |5.A FE ....
DIAMOND SPORTS GROUP LLC TL 1L Redemption 100.0000
. 2027TB-AE-8 |06/26/26 ...coovveeeeeeeeeeeeeiiieei [ . 01/03/2023 . | evveiiiiiiiiiiiiniiiiiiiiiins e e 495 [, 495 o L3 468 |oevveiiiiienns 0 e P2 0 e P O 0 v 45 | (VO 0 | [V 0 . 05/26/2026 . |5.A FE ....
DIAMOND SPORTS GROUP LLC TL B 1L Redemption 100.0000
.. 25277B-AG-3 |08/24/26 ..cooovveeeieeieieiii [ TR U F 4,89 | 4,894 [, [S10 ) 603 |..eeviiiiinnns 0 eeeenn 4,201 |l 0 feeeennn 4,201 |l 0 e 480 ...l (VO 0 | [V 0 |. 08/24/2026 .|5.B FE ....
DIAMOND SPORTS GROUP LLC TL B 1L Redemption 100.0000
.. 25277B-AG-3 |08/24/26 ...coovveeeieeieieiiiii [ . 03/31/2023 . | evvvniiiiiiiiiiiiniiiiiininnn e e 4,89 | 4,894 [, [S10 (10K 0 eeeeenn 4,201 |l 0 feeeennn 4,201 |l 0 e 480 ...l (VO 0 | [V 120 |. 08/24/2026 . (6. FE .....
DIRECTV FINANCING LLC TL 1L 08/02/27 Redemption 100.0000
L 25460H-AB-8 [ .eeviiiieeiii e | s L 08/31/2023 . | eeeeeiiiiieeeeeenieeeees i e 90,000 |............ 90,000 |oeeerunnnnns 89,492 |............ 89,560 |............nn 0 Jeeeeennnn L2 I 0 s L2 I [ SRR 90,000 |ooveeeeennnns (VO 0 | [V 1,084 |. 08/02/2027 . (3.B FE ....
Redemption 100.0000
..26928B-AJ-8 [EW SCRIPPS CO TL B 1L 10/02/24 ..... |..oeeen . 03/31/2023 . | evveiiiiiiiiiiniiiiiiiiniinnn e e 5,000 [..ccoounnnnne 5,000 |...ooeeenns 4,985 [unnnnnnn 4,994 [, 0 | [ 0 | [ O 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 41 (. 10/02/2024 . |3.B FE ....
Redemption 100.0000
..26928B-AL-3 |EN SCRIPPS CO TL B1 1L 05/01/26 .... |....... . 03/31/2023 . | evvvniiiiiiiiiiiiniiiiiininnn e e 1,244 |oeeeennnnns 1,244 |............. 1,244 |............. 1,244 |l 0 | (VO 0 | (VO 0 e 1,284 |ooooeeiiiinis (VO 0 | [V 22 |. 05/01/2026 . (3.B FE ....
Redemption 100.0000
..26928B-AL-3 |EW SCRIPPS CO TL B1 1L 05/01/26 ... [....... . 01/01/2023 . | .. . 05/01/2026 . [3.C FE ....
Emerald Azeala Topco TL B 1L
..29102T-AB-8 |07/24/26 ..ooovvveeeeeeeeeeeeieeieeeeeeeeeeeeeeeeeeees [ . 03/31/2023 . . 07/24/2026 . [4.C FE ....
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ERESEARCH TECHNOLOGY INC TL B 1L Redempt ion 100.0000
L 20481P-AH-4 | 02/04/27 oo [ . 03/31/2023 . | evvvniiiiiiiiiiiiiiiiiiiiinns e | 3,778 fooennnnnnn 3,778 ool 3,778 |ooeeeeeen 3,778 |ooeeeeeeees 0 | (VO 0 | (VO 0 e 3,778 |ovevervvvnnnns (VO 0 | [V 43 |. 02/04/2027 . [4.C FE ....
Redemption 100.0000
..30034U-AC-4 |EVERI PAYMENTS INC TL 1L 08/03/28 . |....... . 03/31/2023 . . 08/03/2028 . [3.A FE ....
..33774U-AC-2 |FISERV INC TL B 1L 02/18/27 e [ eeennn . 01/01/2023 . | CITIBANK . R . 02/18/2027 . [4.C FE ....
Redemption 100.0000
..33774U-AC-2 |FISERV INC TL B 1L 02/18/27 e [ oo . 03/31/2023 . | .evvvviiiiniininiiniiiiiiinins e [ 2,558 |0 2,888 | 2,482 [ 0 [ O e 126 [0 126 0 [ 2,588 [0 e, [V R [0 40 |. 02/18/2027 .|4.C FE ....
FRONTIER COMMUNICATIONS TL B 1L Redemption 100.0000
..35006E-AQ-3 |05/01/28 ....oovvviviiiiiiiiiiiiiiiiiiiicciecieeeeeens [ . 03/31/2023 . | evvvviiiiniiiniiiniiiiiiiiins e 6,250 |0 6,250 | 6,250 [ 6,250 [oniiiiiiiiiinnn 0 el 0 0 0 0 i 6,250 [0 e, [V R [0 67 . 05/01/2028 .|4.B FE ....
GENERATION BRIDGE LLC TL B 1L Redemption 100.0000
L3T147P-AB-6 | 12/01/28 oo [ . 03/3172023 . | evvviviiinniinniiniiiiininins e o 47,278 | 47,278 046,002 (46,131 [l O e 1142 0 1142 0 [l 47,278 [l 0 [V R [0 63 . 12/01/2028 .|3.B FE ....
GEO GROUP INC/THE TL 1B 1L 03/23/27
L BT252K-AR-3 | e [ . 02/09/2023 . | DEUTSCHE BANK .......eevvw |oovevevennnnnnnnnnns |oeeen 1,014,674 |........ 1,007,608 |...........918,237 |...........924,107 |.....ooevnnnnnn0 [ 1,188 [0 1188 |0 [0 925,296 [oneiiiiiiennnnn 0 [ 89,379 |......... 89,379 |............ 11,130 . 03/23/2027 . |4.B FE ....
GEO GROUP INC/THE TL 1B 1L 03/23/27 Redemption 100.0000
LBT252K-AR-3 | e [ L 0170172023 . | evvvvvivvnnininniniiiiininnns e o0 e 0 e 0 e (1,057) e 0 et 1,057 el 0 1,057 |0 i 0 i 0 e [V R [0 11 |. 03/23/2027 . |4.B FE ....
..37252K-AS-1 | GEO GROUP INC/THE TL 2 1L 03/28/27 |....... . 03/07/2023 . | .. . 03/23/2027 . (4.B FE ....
GRAHAM PACKAGING/GPC CAP TL 1L
.. 38469E-AD-5 |08/04/27 ....covvvvviiiiiiiiiiiiiiiiiiiiiiieiiiieeeens [ . 03/31/2023 . | evvvriiiiiiiiiiiiiiiiiinninns e | 4,898 |oeeeiiienns 48%8 |l 4,8%8 |l 4898 |l [V (VR [V (VO [V 4,898 |...oooeeeenns (VR [V R [0 47 . 08/04/2027 .|4.B FE ....
GRANITE US HOLDINGS CORP TL B 1L
..38740T-AE-1 109/30/26 .....coooeeeeeiiiiiiiiiiiiiei [ L 03/17/2023 . | evvviviininiiininiiiiinnninns e | 495,252 |........... 495,252 |........... 492,129 | 492,585 |...oovviiinnns [V R 2,667 [oeeerrnnnnnne [V R 2,667 [oeeeriennnnnne [V R 495,252 |...oooeeiienns (VR [V R [V 9,235 |. 09/30/2026 . |4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28
389376-AZ-7 | eevveieiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 03/31/2023 . | evvviiiiiiiiiniiiiiiiiinninns e | 9,987 |oeeeiiiinnns 9,987 |l 9,952 [ouunnnnne 9,954 [cinnnnnnne [V FCC I IO [V FCC I I [V 9,987 |ooeiiiiiinnns 0 [ [V R [V 152 |. 12/01/2028 . |3.B FE ....
..30843G-AJ-2 |GRIFFON CORP TL B 1L 01/24/29 ...... |....... . 03/27/2023 . | evvvriiiniininiiiiiiniininins e | 2,000 |...ennnnnee 2,000 |.oooeeeenns 1,9% | 1,996 [ooeeveveinennns [V L3 [V L3 [V 2,000 |.eeeveennnnns (VR [V R [0 25 |. 01/24/2029 . (3.B FE ....
..40416V-AE-5 |CORE & MAIN LP TL B 1L 07/21/28 ... | .euuee L 01/27/2023 . | evvviviiiniinnniiiniiiinniins e | 5,000 [..coennnnee 5,000 |..oooeennns 4,981 |l 4,083 [oeeinnnnnne [V 7 |l [V 7 |l [V 5,000 [.eeeveenennns (VR [V R [0 50 . 07/27/2028 . |4.A FE ....
HLF FINANCING SARL LLC TL B 1L
L 40421Y-AF-9 | 08/18/25 ...oevvvviiiiiiiiiiiiiiiiiiiiecceeecieeeeeens [ . 01/01/2023 . | Various ... ....3,782 ....3,648 |............. 3,701 .3,782 |.. . 08/18/2025 . [3.A FE ....
HLF FINANCI
L 40421Y-AF-9 | 08/18/25 ...oovvvviiiiiiiiiiiiiiiiieeicecceeeeeeeeens [ . 03/31/2023 . | Various .......cceeeevvnnnn Jooverenennininnnnnns foeiiennnnns 7 P 3,782 |l 3,648 |l 3,701 |l [V 81 |l [V 81 |l [V 72 R (VR [V R [0 67 . 08/18/2025 . |3.B FE ....
Patriot Container Corp TL 1L Redemption 100.0000
. 40435Y-AB-2 | 08/20/25 ....cooiiiiiiiiieii [ . 03/31/2023 . | evvviiiiiiiiiiiiiiiiiiinninns e | 3,366 [oeeeeriiinns 3,366 ..o 3,321 [ 3,344 [, [V 28 [ [V 28 [ [V 3,366 |..ooooeeeennnn (VR [V R [0 36 . 03/20/2025 . |5.A FE ....
HARBOR FREIGHT TOOLS TL B 1L
LABIP-AP-0 [ 10/19/27 i [ 0N V3 V(1724 S O OOORORRPORRRPR R R 3,125 |oeeiiiiees 3,125 [ 3,125 [ 3,125 [ [V (VR [V (VO [V 3,125 . 10/19/2027 . (4.B FE ....
..42236W-AH-0 |Heartland Dental TL 1L 04/30/25 ... |.eeeeen . 03/08/2023 . | CITIBANK ..ovvvvvvviiiniinn Joeeeeeiieiiiieneenns s 922,301 |........... 969,568 |........... 968,626 |........... 968,915 [....ovvnnnnnnee 0 e 200 [oeeennnnnnnns 0 s 200 [oueennnnnnnnne 0 e 969, 115 . 04/30/2025 . 4.C FE ....
..42236W-AH-0 |Heartland Dental TL 1L 04/30/25 ... |.eeeeen . 01/01/2023 . | .. ..2,536 ... 2,536 2,534 ol 2,534 | .2,5% |.. . 04/30/2025 . 4.C FE ....
HORIZON THERAPEUTICS USA TL B 1L
. 44055U-AD-7 | 03/15/28 ooeeiiiiieiiii [ . 03/31/2023 . | evvvniiiiiiiiiniiiiiiiiininns e [ 6,660 |............. 6,660 |............ 6,643 |............. 6,645 |............... 0 e L 0 s L R 0 e 6,660 |....oovvvnnnnns (VO 0 | [V 55 |. 03/15/2028 . [3.A FE ....
..44108H-AJ-0 | HOSTESS BRANDS LLC TL 1L 08/04/25 . |....... . 03/31/2023 . | evveniiiniiininiiiiiiiiininns e e 4,448 |oeeeiinnns 4,448 |...ooeennnn. 4,448 |......... 4,448 |..ooennnnnnnnn. [V FUSURRRRR (VO 0 | (VN 0 e 4448 |l (VO 0 | [V 127 |. 08/04/2025 . |4.A FE ....
HUB INTERNATIONAL LTD TL B 1L Redemption 100.0000
L AA332E-AU-0 | 04/25/25 .o [ . 03/31/2023 . | .. e e [ 2,013 [oeeeiiienns 2,018 |l 2,008 ..o 2,009 |...........ns 0 | L 0 | L3 0 e 2,013 | (VO 0 | [V 48 . 04/25/2025 . |4.B FE ....
HYSTER-YALE GROUP INC TL 1L 05/26/28 Redemption 100.0000
CAA932E-AD-2 [ e | s L 01/01/2023 . | eeeenieieiiieeeeeeieieeees i e 8,822 |.ooeiiinn. 8,82 |........... 8,801 [.uvuunnnnns 8,804 |............... 0 e 19 [ 0 e 19 [ 0 Joeeieeenns 8,822 | (VO [V FUSURRRRRR (U 0 . 05/26/2028 . |4.A FE ....
HYSTER-YALE GROUP INC TL 1L 05/26/28 Redemption 100.0000
L A4932E-AD-2 [ i eeeees | s L 08/31/2028 . | aeeeiiiiiiiiiiieeeiiiiiieeees | e 8,822 |.ooee.. 8,82 |........... 8,801 [..cuunen. 8,804 |............... 0 Joeeeeeeeens 19 [, 0 Jooeeeeeeeens 19 [, [ PO 8,822 |....oeeeennn [ 0l [ 179 |. 05/26/2028 . |4.B FE ....
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Redemption 100.0000
..45258F-AB-6 | INGRAM MICRO INC TL B 1L 06/30/28 . |....... . 0170172023 . | evvvnniiiiiiiiniiiiiiiiininns e e 3,338 | 3,333 [ 3,285 [oinnnnnne 3,201 [ 0 e L3 I O 0 e H o[ 0 e 3,333 [ovviiiiininnns (VO 0 | [V 60 . 06/30/2028 . |3.A FE ....
Redemption 100.0000
..45258F-AB-6 | INGRAM MICRO INC TL B 1L 06/30/28 . |....... . 03/31/2023 . | evvvniiiiiiiiiiiiniiiiiininnn e e 3,338 |l 3,333 [ 3,285 [oinnnnnne 3,201 [ 0 e L3 I O 0 e H o[ 0 e 3,333 [ovviiiiiiinnns (VO 0 | [V 130 . 06/30/2028 . |3.C FE ....
INSTANT BRANDS HOLDING TL 1L Redemption 100.0000
.. 45783D-AB-5 |04/12/28 .ooooiiiiii [ . 01/01/2023 . | .. U O R 28,125 |........... 28,125 [oonnnnee 27,946 |............ 27,960 |.ooeeeeeenenns 0 Jeeeeennnn ST AR 0 s ST AU [ SRR 28,125 [ (VO 0 | [V 0 |[. 04/12/2028 . |4.C FE ....
INSTANT BRANDS HOLDING TL 1L Redemption 100.0000
.. 45783D-AB-5 |04/12/28 .oooooiiiiii [ . 03/31/2023 . | evveiiiiiniiiiniiiniiiininins e e 28,125 |........... 28,125 [oconnnnee 27,946 |............ 27,960 |.oeeeeeenenns 0 Jeeeeennnn ST AU 0 s ST AU [ SRR 28,125 [ (VO 0 | [V 930 |. 04/12/2028 . [5.C FE ....
INSTRUCTURE HOLDINGS INC TL 1L Redempt ion 100.0000
..45783U-AB=7 | 10/30/28 ...oevvvviiiiiiiiiiiiiiiiieiiiiieieieeeeeeees [ . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 1,000 |............. 1,000 [oeeeenninnnnne o1 N 1 N [V FUSURRRRR 2 0 | 2 0 e 1,000 [ooevevnnnnnnns (VO 0 | [V 29 |. 10/30/2028 . [2.C FE ....
INSTRUCTURE HOLDINGS INC TL 1L Redemption 100.0000
..45783U-AB-7 | 10/30/28 ...covvvviiiiiiiiiiiiiiiiiiiiiieeeeieeeeeeees [ . 0170172023 . | evvveeiiiniiniiiiiiiniinnnnns e e 1,000 |............. 1,000 [oeeeenninnnnne o1 N o1 N [V FUSURRRRR 2 [V ST 2 0 e 1,000 [ooevevnnnnnnns (VO 0 | [V 10 |. 10/30/2028 . |3.A FE ....
Redemption 100.0000
..46284N-A0-2 | IRON MOUNTAIN INC TL B 1L 01/02/26 |....... . 03/31/2023 . | evveiiiiiniiiiniiiniiiininins e e 10,000 |............ 10,000 |....oevvennns 9,847 |l 9,925 [oooiinnnnnnne 0 e T 0 e T [ SRR JLUNVVVR (VO 0 | [V 79 |. 01/02/2026 . |3.C FE ....
SOUND INPATIENT PHYSICIA TL 1L
L AB322E-AB-9 | 06/27/25 oo [ . 0170172023 . | Various ......ceeevvvnnnnn Joevereenninninninnns Joeeeeennnns 5,623 [oeiiiiiinnns 5,623 [oiiunnnnne 5,621 |l 5,617 |l [V FUSURRRRR [ 0 | [ 0 e 5,623 |..oooeieiiinnn (VO 0 | [V 0 | 06/27/2025 . |4.B FE ....
SOUND INPATIENT PHYSICIA TL 1L
L AB322E-AB-9 | 06/27/25 oo [ . 03/31/2023 . | Various .....ccceeevvvnnnnn foevereenninniniinnns Joeeeeennnns 5,623 [oeiiiiiinnns 5,623 [oiiunnnnne 5,621 |l 5,617 |l [V FUSURRRRR [ 0 | [ 0 e 5,623 |..oooeieiiinnn (VO 0 | [V 109 . 06/27/2025 . |5.A FE ....
IVANT| SOFTWARE INC TL B 1L 12/10/27, Redemption 100.0000
CBBBBIAG4 [ rvrerrerrerieieee e [ e L 03/31/2023 . | overeeeeeenennenneneeeene [oerenieieieneies e 3,672 [ K72 3,672 |oveeieenes 3,672 [orveceieenne 0 [ U 0 [ U [V 3,672 | U IO (U [ I 55 | 12/10/2027 . |4.B FE ...
Redemption 100.0000
..46589U-AB-1 | ZEST DENTAL TL 1L 03/14/25 ..oovvvven | nnnne . 02/08/2023 . | uvvvriinininniiinninniinninns e e 950,000 [eeveeenns 950,000 |........... 934,610 |........... 943,418 [...evvinnnnnnns 0 eeeenn 6,582 |............... 0 feeeennn 6,582 |............... 0 e 950,000 [..oeeeiiieennnn (VO 0 | [V 11,226 |. 03/14/2025 . [4.B FE ....
JANE STREET GROUP LLC TL B 1L Redemption 100.0000
47077D-AG-5 |01/26/28 ....covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieiies [ . 03/31/2023 . | evvviiiiiiiininiiiiiiiiiniens e e 7,500 [oconnnnnne 7,500 |ooeieeeens 7491 |l 7,494 [, [V FUSURRRRR [ 0 | [ 0 e 7,500 [vvverrrnnnnnns (VO 0 | [V 69 (. 01/26/2028 .|3.B FE ....
JAZZ ACQUISITION INC TL 1L 06/19/26 Redemption 100.0000
CAT2HAD-AK-0 [ e | s L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 5,128 [ceeiiiene 5128 |l L 4,972 [ 0 Jeeeeennnn T A 0 s 156 | 0 e 5128 | (VO 0 | [V 56 . 06/19/2026 . |4.C FE ....
Redemption 100.0000
..475798-AU-4 | JELD-IIEN INC TL B 1L 07/28/28 ...... |.eeeeee . 03/31/2023 . | evveniiiiiiiiiiiiiiiiiiininns e e 4,688 [...cccennnn 4,688 |............. 4,676 |............. 4,677 |oeeeeeeeeens 0 e L PO 0 s L PO 0 e G O (VO 0 | [V 80 . 07/28/2028 .|3.B FE ....
..48254E-AB-7 |KKR APPLE BIDCO LLC TL 1L 09/22/28 |....... . 03/31/2023 . | .. 2,292 e 2,293 | 2,300 . 09/22/2028 . (4.A FE ....
KEANE GROUP HOLDINGS LLC TL B 1L
..48667G-AB-3 |06/26/25 .....cceeiiiiiiiieie [ . 03/31/2023 . | evvveiniiiiiiiiiiiiiiiiiiiinn e e 15,0000 |l 15,0000 | 14,645 |............ 14,838 ...l 0 Jeeeeennnn L7 FO 0 s L7 R [ SRR 15,000 [vvvvvvvvnnnnns (VO 0 | [V 163 . 05/26/2025 . |4.C FE ....
LMBE-MC HOLDCO Il LLC TL B 1L
..50203P-AB-0 | 12/03/25 ..o [ . 01/04/2023 . | .evvvviiiiiiiiiniiiiiiiiiiiinn e ... 35,985 [l 35,985 [, 35,381 | 35,601 |...cceeeenns 0 e KT A 0 s KT A [ SRR 35,985 [ooeiiiiiinnns (VO 0 | [V (1) | 12/03/2025 . |4.A FE ....
Redemption 100.0000
..54142K-AD-3 |LOGMEIN INC TL B 1L 08/31/727 ... |eeeens . 03/31/2023 . | .. e e 708000 [ 7,500 e 7,384 TS 0 BT [ O L 87 0 7,500 [vvvevvvnnnnnns (VO 0 | [V 92 |. 08/31/2027 . (4.B FE ....
AMENTUM GOVERNMENT SERVI TL B 1L Redemption 100.0000
LSTTTED-AE-3 | 02/15/29 oo [ TR P P 14 O 1 T O 111 20 O (- A | S - R o O | N 1,875 [oveiiiiininns (VO 0 | [V 7 | 02/15/2029 . |4.A FE ....
AMENTUM GOVERNMENT SERVI TL B 1L Redemption 100.0000
LSTTTED-AE-3 | 02/15/29 oo [ . 03/31/2023 . ....880 |.. . 02/15/2029 . (4.B FE ....
..58401D-AC-8 | MED PARENTCO LP TL 1L 08/31/26 ..... |.eeeee . 03/01/2023 . | UBS WARBURG . .857,500 |.. . 08/31/2026 . [5.A FE ....
Redemption 100.0000
..58401D-AC-8 | MED PARENTCO LP TL 1L 08/31/26 ..... |.eeuee . 03/31/2023 . | evvvviiiiiiiniiiiiiiiiinniins v | 2,591 o 2,501 [ 2,198 [ 0 [ [ R 3% | [ R 3% | [V 2,501 | (VR [V R [0 12 |. 08/31/2026 . |5.A FE ....
MEDICAL SOLUTIONS HOLDIN TL 1L Redemption 100.0000
.. 584620-AH-4 | 11/01/28 ...evvviiiiiiiiiiiiiiiiiiiiiiiniiiiiniiiinies [ e O VAN V(07 T OO R R 3,268 [oeeeiiiinnns 3,268 ..o 3,197 |l 3,190 |, [V . T8 |t [V . VLT R [V 3,268 |..oooeeeiennns 0 [ [V [V (34)]. 11/01/2028 . [4.B FE ....
Mozart Borrower LP TL B 1L 10/23/28 Redemption 100.0000
2 58508U-AC-7 | eeveeeiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 03/31/2023 . | .. .5,997 |.. . 10/23/2028 . [4.A FE ....
..59408U-AB-3 | ..iiiiiiiiiiiiiiiiiiiiiiiieceeeeeeeeeeeeeeeeeeeeeeees [ . 01/01/2023 . | .uvvvvvniiiniiniiniiiiiiiiiins |eoveneeeeeeeeeeeeees |eeeeennnnnn 2,525 |oiiiiiiins 2,525 |............. 2,025 |............. 2,029 [.....oeeeeeees [ PP 496 |oiiiiiiinnnns [V PP 49 |oiiiiiiennnns [V PP 2,525 [oiinnnnnens [\ [ P [ 0 |. 04/15/2028 . |4.A FE ....
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MICHAELS COS INC/THE TL 1L 04/15/28 Redemption 100.0000
..59408U-AB-3 [ ..ervuniiiiiiiii s | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 2,525 | 2,525 [ooiiinnnne 2,025 [oooonnnnnnnn 2,029 [ooooinnnnnnnnn 0 e 496 |oveeiiiiiinnns 0 s 496 |oveeeiiiiienns 0 e 2,525 [oieiiiiinnnns (VO 0 | [V 57 |. 04/15/2028 . |4.C FE ....
MILANO ACQUISITION CORP TL 1L Redemption 100.0000
..59000T-AC-8 | 10/01/27 ...vvvvrvviiiriiiiiiiiiiiiiinininiiniininiins [ eeeees . 0170172023 . | evvvviiiiiiiniiiiiiiniiininns e e 2,500 [oeeieiinnnns 2,500 |.ooooeeens 2,475 [ 2,481 |l 0 e 19 [ 0 s 19 [ 0 e 2,500 |ooeiiiininnns (VO 0 | [V 0 |[. 10/01/2027 . |4.A FE ....
MILANO ACQUISITION CORP TL 1L Redemption 100.0000
..59000T-AC-8 | 10/01/27 ...vvvvvvviririiiiiiniiiininiiininiiiininiins [ oo . 03/31/2023 . | .. e e [ 2,500 [oeeriininnns 2,500 |.ooooeeens 2,475 [ 2,481 |l 0 e 19 [ 0 s 19 [ 0 e 2,500 |ooeiiiininnns (VO 0 | [V 55 |. 10/01/2027 . (4.B FE ....
MISSION BROADCASTING TL B 1L Redemption 100.0000
..605024-AS-7 | 06/02/28 ....cevvvvviiiiiiiiiiiiiiiiiiiiiiiiiieieeeees [ . 01/03/2023 . | evveiiiiiiiiiiiiniiiiiiiiiins e e 833 [ 833 |l 827 |ovveriiiiiiiins 72 I PO, [V FUSURRRRR S 0 | L 0 v 833 |t (VO 0 | [V 5 |. 06/02/2028 . [3.B FE ....
Monogram Food Solutions TL B 1L Redempt ion 100.0000
..B0976E-AH-6 |08/28/28 .......evvvvvviiiiiiiiiiiiiiiiiiiiiiiieeeeens [ . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 5,025 [oeeeiieenns 5,025 [counnnnne 4,767 |ooeeeeeenn 4775 |, 0 Jeeeeennnn 250 |oieeiiiiiienns 0 s 250 |oveiiiiiiienns 0 e 5,025 |...coeeeennnns (VO 0 | [V 55 |. 08/28/2028 . [4.C FE ....
Redemption 100.0000
..64072U-AK-8 | CSC HOLDINGS INC TL BS 1L 04/15/21 | ....... B 1 O U F 1,247 |oennnnnnnnne 1,287 |eveviiennnns 1,287 |evevviennnns 1,287 |eveviiiiiianns [V FUSURRRRR (VO [V ST (VN 0 e 1,247 |eoeeennninns (VO 0 | [V 8 |. 04/15/2027 . |4.A FE ....
Redemption 100.0000
..64072U-AN-4 | CSC HOLDINGS INC TL B6 1L 01/14/28 |....... . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 2,363 |oeririnnnnns 2,363 [oooeinnnnnne 2,358 [ooeennnnnnn 2,357 [ [V FUSURRRRR S [V ST L 0 e 2,363 |ooeeieiiinnnns (VO 0 | [V 54 |. 01/14/2028 . [4.B FE ....
Redemption 100.0000
..64900Y-AB-8 | Careismatic TL 1L 01/22/28 ...ovvvnnn | eeennn . 0170172023 . | evvrneiiiiiiiiiiiiiiiiiinnens e e 2,370 [eeverrnnnnns 2,370 |ooeeeeeens 2,372 [oeeinnnnnn 2,371 |l 0 e (1] R 0 s (1] R 0 e 2,370 |ooeeeeiieinnns (VO 0 | [V 0 [ 01/22/2028 . |4.C FE ....
Redemption 100.0000
..64900Y-AB-8 | Careismatic TL 1L 01/22/28 ...ovvvnnn | eeennn . 03/31/2023 . | evveniiiiiiniininiiiiiiiiiins e e 264 [ 24 | LT 264 |oeeeiiiiiiinns [V FUSURRRRR (VO 0 | (VO 0 v AT A (VO 0 | [V 5 |. 01/22/2028 . [5.A FE ....
NORTONLIFELOCK INC TL B 1L 09/12/29 Redemption 100.0000
LBBB77A-AD-0 [ .evvreneeeeiiiee e | s L 01/19/2023 . | eeeeeeiiiie ... 67,751 ...67,751 ...66,840 |............66,867 |.... ..67,751 . 09/12/2029 . (2.C FE ....
Redemption 100.0000
..67115H-AB-9 | OEG Borrower LLC TL B 1L 07/01/29 . |....... TR U F 2,344 ... 2,344 o, 2,250 [ooeeunnnnnnn 2,254 [, 0 e (10 O [V TR (10 O 0 e 2,344 [, (VO 0 | [V 9 |. 07/01/2029 . [4.B FE ....
Redemption 100.0000
..68621X-AE-3 | ORGANON & CO TL B 1L 06/02/28 ...... [....... . 03/30/2023 . | evviiiininiiniininiiininiinns e [ 111,083 |.......... 111,083 |........... 110,412 |.......... 110,506 [..eevvvernnnnns 0 e ST feeeennnnnnnns 0 s ST foeernnnnnnnns 0 eeeennn 111,083 [oovvvvviinnnns (VO 0 | [V 2,726 |. 06/02/2028 . [3.B FE ....
ORYX MIDSTREAM SERVICES TL B 1L Redemption 100.0000
..B68764J-AB-7 | 10/05/28 ....ovvvvvviiiiiiiiiiiiiiiiiiiiiiieiieieeeens [ . 01/01/2023 . | .. ..1,612 ... 1,512 1,500 ) 1,502 | .1,512 ). . 10/05/2028 . [3.C FE ....
..B68764J-AB-7 | 10/05/28 ....cevvvvviiiiiiiiiiiiiiiiiiiiiiieiieeeeiens [ . 02/06/2023 . | Tax Free Exchange ....... |.cooeeeeeennnninnns |oeeeenes 584,193 |........... 588,313 [....eeeeee 583,636 [........... 584,172 [oevnnnnnnnnnne 0 e 7 0 s 2 0 s 584,193 [...ovvviiinnnns (VO 0 | (VO 10,360 |. 10/05/2028 . |3.C FE ....
ORYX MIDSTREAM HOLDINGS TL B 1L Redemption 100.0000
..68764J-AD-3 | 10/05/28 ....covvviiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeens [ . 03/30/2023 . | evveriiniiiiiiininiiiininienn e [ 4,083 [oeeeirennns 4,083 |............. 4,053 [ (VO 0 s F U IO 0 e F U IO 0 e 4,083 |.ooooeeinnnnnn (VO 0 | [V 45 |. 10/05/2028 . [3.C FE ....
PECF USS INTERMEDIATE HO TL B 1L
B9291L-AB-2 | 12/15/28 oo [ . 0170172023 . | evvrniiiiniiiiiiiniiniiininns e e 1,000 |............. 1,000 [oeeeeininnnnne 9% |oeevriiriininns 997 |oveveriiiiinns [V FUSURRRRR I 0 | I 0 e 1,000 [ooevevnnnnnnns (VO 0 | [V 0 . 12/15/2028 . |4.C FE ....
PECF USS INTERMEDIATE HO TL B 1L
B9201L-AB-2 | 12/15/28 oo [ . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 1,000 |............. 1,000 [oeeeennnnnnnne 9% |oeveriiriiiinns 997 |oveveriiiiinns [V FUSURRRRR I 0 | I 0 e 1,000 [ooevevnnnnnnns (VO 0 | [V 22 |. 12/15/2028 . [5.A FE ....
PANTHER PURCHASER LP TL 1L 01/11/28
LB9BBBU-AB-7 [ .evrreneeeiiiiiee e | s L 08/31/2023 . | eeveeiiiiiiieeeeeiiiieeees i [ 5,000 [..ccoounnnnne 5,000 |...ooeeenns 4,963 [oocnnnnnnn 4,971 |l 0 e 29 [, 0 s 29 [, 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 129 [. 01/11/2028 . |4.C FE ....
PAYSAFE FIN PLC/PAYSAFE TL B1 1L
.. T0451N-AB-2 | 06/28/28 ......ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieiiins [ . 03/31/2023 . | .. ....8,101 .8,101 . 06/28/2028 . (4.B FE ....
PELICAN PROD!
L T0468B-AC-7 [ eeveeieeeeieiie s | s L 08/31/2023 . | eeeeieiiiiieeeeeeiiiieeees i e 3,703 |oeevevrnnnns 3,703 | 3,678 |..oeeeeenns 3,680 |...oooeeeenns 0 e 7 0 s 2 O 0 e 3,703 |oeeeeeieennnn (VO 0 | [V 7 | 12/29/2028 . |4.C FE ....
PEARL DEBT MERGR SUB 1 TL B 1L
.TOATTB-AE-2 |06/28/28 ..coooveeveeieiieeiiiiiiieeie [ . 03/31/2023 . | evvvniiiiiiiiiniiiiiiiinnnnns e e 7,500 [oconnnnnnn 7,500 |t 7,500 |ooeeeeeeenns 7,500 |ooeeeeeeeenns [V FUSURRRRR (VO 0 | (VN 0 e 7,500 [vvverrrnnnnnns (VO 0 | [V 197 |. 05/28/2028 . |4.B FE ....
Redemption 100.0000
..71360H-AB-3 | PERATON CORP TL B 1L 02/24/28 ....... |oeennnn . 03/31/2023 . | .. e e [ 5,49 |oeeiiiinnns 5,496 |[.covnnnnn. 5,462 [..ccounnnnnnn 5,466 |............... 0 s F U IO 0 e F U IO 0 e 5,496 |....oooeeennn (VO 0 | [V 57 |. 02/24/2028 . |4.A FE ....
PILOT TRAVEL CENTERS LLC TL B 1L Redemption 100.0000
L T2165N-BH-1 | 08/04/28 ..oovvvvvviiiiiiiiiiiiiiiiiiiiiciieiieeeeees [ . 03/31/2023 . | evveiiiiiniiiiniiiiiiiininins e e 14,975 |oeeeeeees 14,975 |............ 14,900 |............ 14,909 |............... 0 e 65 [oiiiiiinnnns 0 e 65 [oiiiiiiiinnns [ TR 14,975 | (VO [V FUSURRRRRR [V 83 . 08/04/2028 . |3.A FE ....
.. 72448F-AS-4 |PITNEY BOWES INC TL B 1L 03/12/28 . |....... . 01/01/2023 . | JPM FUNDS RECAP ....coooe |ooeeeiiiiiiiiiiieins | 897,500 |........ 1,000,000 |........... 897,500 |........... 897,500 |.....ooeeeins [V (VO [V (VR [V R 897,500 |..ccoeeiiiennns (VO [V R [V 0 . 03/12/2028 . |3.B FE ....
Redemption 100.0000
.. 72448F-AS-4 |PITNEY BOWES INC TL B 1L 03/12/28 . |....... . 03/31/2023 . | .evvvviiiiiiiiiiiiiiiiiiiiiins |oeeeeeieiiiiieeeeens | 5,248 |.oovvenenns 5248 |............. 4,867 |...oooennns 1,814 |oovveeiiennnns [ PP 378 [oeeennnnnnees [V PP 378 [eeennnnnens [V PP 5,248 |.oooeeinnnns [\ [ P [ 79 |. 03/12/2028 . |3.B FE ....
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PLASTIPAK PACKAGING INC TL B 1L Redempt ion 100.0000
Ry N c o B VIV RV U [P . 03/31/2023 . | evveiiiiiiiiiiniiiiiiiiniinnn e e 5,000 [..ccoounnnnne 5,000 |...ooeeenns 4,974 oeennnnnnn. 4,976 ..ol 0 e 2 O 0 s 2 O 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 45 |. 12/01/2028 . [4.A FE ....
PACTIV EVERGREEN GROUP TL 1L Redempt ion 100.0000
LT6ATIF-AN=7 102/05/26 oo [ . 03/31/2023 . | evveiiiiiniiiiiniiiniiininins e e 92,049 |............ 92,049 |oeeviennns 91,818 |oevvernens 91,904 |.........eel 0 Jeeeeennnn 145 [ 0 s 145 [ [ SRR 92,049 [..oooeiiiinnns (VO 0 | [V 1,054 |. 02/05/2026 . [4.A FE ....
PACTIV EVERGREEN GROUP TL B 1L Redemption 100.0000
LTBT3F-AY=3 1 09/25/28 oo [ . 03/31/2023 . | .. e e [ 6,250 [oeeeeiinnns 6,250 |............ 6,219 |............. 6,223 [.cccoiinnnnnnnn 0 e P2 0 e P O 0 e 6,250 |....ooeeeennnn (VO 0 | [V 54 |. 09/25/2028 . [4.A FE ....
RODAN & FIELDS LLC TL B 1L 06/16/25 Redemption 100.0000
CTTABMUAB-2 [ eveeiieiccee e [ oo L 03/31/2023 . | verreeeeenennenneneeeene [rerereneneieins [ 10,000 fovoreenees 10,000 |vuveeneee KX I (U A 6,470 |rvureerenn. (U (7 (U 10,000 |-uveuveeeenee U IO (U N 142 |. 06/16/2025 . [5.C FE ...
Redemption 100.0000
..78453J-AD-8 [SMG US MIDCO 2 INC TL 1L 01/23/25 . |....... . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 5,590 [oeeiiiiinnns 5,500 [oooiunnnne 5,590 [.cooiunnnne 5,500 [.ccoeiinnnnns [V FUSURRRRR (VO 0 | (VN 0 e 5,590 |ooeeiiiiiinns (VO 0 | [V 83 . 01/23/2025 . |4.C FE ....
SS&C TECHNOLOGIES INC TL B6 1L Redemption 100.0000
..78466D-BG-8 |03/24/29 ... [ L 01/01/72023 . | eeveneeieiiieeeeeeeiieeees i e (919) [orvvvrrnnnnns (919) |oeeeeeees (896) |.evvvevernnnns (919) |veveiriieens [V FUSURRRRR (VO [V ST (VN [V TR (919) |oeeeeeeeeees (VO 0 | [V 0 | 03/24/2029 . |3.B FE ....
SS&C TECHNOLOGIES INC TL B7 1L Redemption 100.0000
..78466D-BH-6 | 03/24/29 .....ovviiiiiiiiii [ . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 1,412 [, 1,412 | LT P 1,379 [oveiiiiininns 0 e 33 [ [V TR 33 [ 0 e 1,412 |l (VO 0 | [V 24 |. 03/24/2029 . (3.B FE ....
SRS DISTRIBUTION INC TL B 1L Redemption 100.0000
..78466Y-AQ-1 |06/10/28 .......evvvvvrirrnnnnniniininniinnninnninnins [ eeeees L 0173172023 . | evveeiiiiiiiiiniiiniiiiiiiens e e 835 [oiiiiiinnns 835 |l LK I O LK I A, 0 | L 0 | L3 0 v 835 |t (VO 0 | [V 6 |. 06/10/2028 . |4.C FE ....
Springs Window Fashions TL B 1L
.. 78480H-AB-4 | 10/06/28 .......evvvrvvvrrrnnnnnninnninnninininniniins [ eeeeen . 03/31/2023 . . 10/06/2028 . [4.C FE ....
..78516E-AB-8 | SABERT CORP TL B 1L 12/10/26 ...ooee [ oennnnn . 03/13/2023 . . 12/10/2026 . (4.B FE ....
SCIENTIFIC GAMES CORP TL 1L 04/16/29
LBOB7OA-AT-8 [ .eveeeneeeceiii s | s L 01/01/2023 . | eeveeieiieiieeeeeceieeeees i e 1,730 |oeeeeinnns 1,730 |oeeeennenns LPYA VA R 1,718 [ 0 e 12 [ 0 s 12 [ 0 e 1,730 [oveiiniinnnns (VO 0 | [V 6 |. 04/16/2029 . |3.B FE ....
SCIENTIFIC GAMES CORP TL 1L 04/16/29 Redemption 100.0000
LBOB7OA-AT-8 [ oeveeeneeeiiiie e | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiiieeees i e 1,730 |oeeeeiins 1,730 |oeeeeinenns LPYA VA R 1,718 [ 0 e 12 [ 0 s 12 [ 0 e 1,730 [oveeiiiinnnns (VO 0 | [V 39 |. 04/16/2029 . [3.C FE ....
Redemption 100.0000
..81527C-AM-9 | SEDGIVICK CMS INC TL B 1L 09/03/26 . 01/01/2023 . | .. . 09/03/2026 . (4.B FE ....
..81527C-AM-9 | SEDGIWICK CMS INC TL B 1L 09/03/26 . . 02/24/2023 . | Tax Free Exchange . 09/03/2026 . (4.B FE ....
Redemption 100.0000
..825680-AN-4 | SHUTTERFLY INC TL B 1L 10/01/26 ... [....... L 0170172023 . | evvvvivinnnnnnninininiininins e 9,167 | 9,167 | 8,996 [ [ F [ R 139 [ [ R 139 [ [V 9,167 |oeeveveevnnnnns (VR [V R [V 0 . 10/01/2026 . |4.C FE ....
SINCLAIR TELEVISION GROU TL B2 1L
..82025B-AE-5 109/30/26 .....coooiiiiiiiiiiiii [ VKV R V(1 7:< R s R R < VI R 0 R ) I T 1,744 oo [V [ [V [ [V 1,750 [oeeeeeiinnnnnns (VR [V R [0 31 [. 09/30/2026 . |3.C FE ....
SINCLAIR TELEVISION GROU TL B2 1L
..82025B-AE-5 109/30/26 .....coooiiiiiiiieiii [ IR0 VAN V707 O R O <[V R I 0 R 3 I A 1,744 oo [V [ [V [ [V 1,750 [oeeeeeiinnnnnns (VR [V R [V 0 . 09/30/2026 . |4.A FE ....
SORENSON COMMUNICATIONS LLC TL B 1L
..83583K-AH-9 | 03/17/26 ..oovvvviiiiiiiiiiiiiiiiiiiiiiicieeeieeees [ . 03/31/2023 . | evvvriiiniiniiiiiiiiiininiins e e 127,281 127,281 )l 126,008 . 126,250 |...ocoeeeennns [V R 1,080 [oeeeniinnnnee [V R 1,080 [oeeeiiinnnee [V R 127,281 . 03/17/2026 . (4.B FE ....
SPECTRUM BRANDS INC TL B 1L 03/03/28
CBATEN-BP-5 | [ . 03/31/2023 . | .. L..3,327 ... .3,3%% |.. . 03/03/2028 . [3.A FE ....
STANDARD INDUSTRIES INC TL B 1L
..85350E-AB-2 |09/22/28 ....cooiiiiiiiiiiiiii [ . 03/22/2023 . | vvvvviiiinriiniiiiiiniiniiins e 5,078 | 5,078 | 4,964 | 4,969 [.ccennnnnnnne [ R 104 |l [V R 104 |l [V 5,073 |oooeeiiiiennns (VR [V R [0 82 . 00/22/2028 . |2.C FE ....
Sycamore Buyer LLC TL B 1L 07/23/29
CBTTAU-AB-9 | [ . 03/31/2023 . | evvvviviiniiinniiiiiiiniinins e e 1,389 | 1,389 | 1,362 [ 1,363 [cevevviiiinnnns [V P O [V P O [V 1,389 |ooeeeieinnnns (VR [V R [0 25 |. 07/23/2029 . [3.C FE ....
TAVKO BUILDING PRODUCTS INC TL B 1L Redenption 100.0000

..87510E-AB-5 | 05/29/26 ... 03/31/2023 . | .. R ..5,533 .5,528 |. .5,533 . 05/29/2026 . |4.B FE ....
. 01/01/2023 . | Tax Free Exchange . 1,413,047

..89364M-BR-4 | TRANSDIGM INC TL F 1L 12/09/25 ..... 1,413,047 |.... 1,413,047 |.. . 12/09/2025 . |4.A FE ...
Redemption 100.0000

..89364M-BlI-3 | TRANSDIGM INC TL F 1L 12/09/25 ..... |....... . 02/24/2023 . .. 204,645 .0 ... ....204,645 |.. . 12/09/2025 . (4.A FE ....

..89364M-BlI-3 | TRANSDIGM INC TL F 1L 12/09/25 ..... |....... . 02/24/2023 . . 1,208,402 .1,208,402 |.. . 12/09/2025 . |4.A FE ....
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Redemption 100.0000
..89705D-AK-8 | TRONOX FINANCE LLC TL 1L 04/04/29 . |....... TR P 5 | [ O I PO (L) T 0 e 19 [ 0 s 19 [ 0 e N (VO 0 | [V 0 |[. 04/04/2029 . |3.B FE ....
U.S. RENAL CARE, INC. TL B 1L Redemption 100.0000
..90200P-AN-4 1 06/28/26 .......evvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeiens [ . 03/31/2023 . | evveiiiiiniiiiiniiiniiininins e e 10,102 |............ 10,102 |oovvveeeenes 5,625 [..ccounnnnnn 5,625 [.ocooinnnnnnne 0 eeeenn 4,476 ..ol 0 feeeennn 4476 ..ol [ SRR 10,102 [oovvvvvninnnns (VO 0 | [V 122 |. 06/28/2026 . |5.A FE ....
Redemption 100.0000
..90351H-AE-8 |US FOODS INC TL 1L 1/22/28 ..o [oennns . 03/31/2023 . | .. e e [ 3,776 [oeennnnnnnnn 3,776 |oeeeeees 3771 |l 3771 |, [V FUSURRRRR L 0 | L3 0 e 3,776 |ovvvervvnnnnns (VO 0 | [V 33 | 11/22/2028 . [4.A FE ....
ULTRA CLEAN HOLDINGS TL B 1L Redemption 100.0000
..90385Y-AD-3 |08/27/25 ...coovviiiiiiiiiiiii [ . 03/31/2023 . | evveiiiiiniiiiniiiniiiininins e e 80,697 [............ 80,697 |............ 80,587 |ouevvvrennns 80,611 |oevvvrrennnnns 0 e 86 |.ooeeieeeens 0 e 86 |..ocoeieneens [ SRR 80,697 |........oeeent (VO 0 | [V 1,207 |. 08/27/2025 . [4.A FE ....
UNITED AIR LINES INC TL B 1L
. 90932R-AJ-3 |04/21/28 oooeiiiii [ . 03/31/2023 . | evveiiiiiniiiiniiiniiiininins e e 31,247 |l 31,247 |oeennnne 30,933 [ouniinnnen 30,932 [ovvviiiinnnns 0 Jeeeeennnn 315 | 0 s 315 |, [ SRR 31,247 [ooeeeiiiinns (VO 0 | [V 466 |. 04/21/2028 . 3.B FE ....
..92537E-AC-2 | VERTIV GROUP CORP TL B 1L 03/02/27 |....... . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 4,963 |oeeiiiiennns 4,963 [oiinnnnne 4,963 [ooeonnnnnnnn 4,963 [ooeiinnnnns [V FUSURRRRR (VO [V ST (VN 0 e 4,93 |.oooeeeennnnn (VO 0 | [V 59 |. 03/02/2027 . [4.A FE ....
WELLS ENTERPRISES INC TL B 1L
- 92040T-AB-2 | 03/31/25 oo [ . 01/23/2023 . | evveiiiiininiiiiniiiiiiininnn e | 2,413,903 |........ 2,413,903 |........ 2,407,868 |........ 2,410,935 |............... 0 eeeenn 2,968 ..o 0 Jeeeenn 2,968 ..o 0 fnns 2,413,903 |...ovviiinnnnns (VO 0 | [V 11,851 . 03/31/2025 . |4.C FE ....
WATLOW ELECTRIC MANUFACT TL B 1L
.. O4254P-AC-4 103/02/28 .coooviiiiiiiiiiii [ . 03/31/2023 . | evvvniiiiiiiiiiiiniiiiiininnn e e 5,025 [oeeiiiienns 5,025 [counnnnne 5,025 [.ccoonnnnnne 5,025 [cocounnnnnnnn 0 | (VO 0 | (VO 0 e 5,025 |...ooeeeennnns (VO 0 | [V 88 |. 03/02/2028 . |4.B FE ....
WEBER-STEPHEN PRODUCTS L TL B 1L
COATETK-AN-1 110729727 oo [ . 03/31/2023 . | evvvniiiininiiiiniiiiiiinnnnn e e 7,388 [ooeeinnnnns 7,388 | 7,368 |oooeeeeenns 7,370 |ooeeeeeeeens 0 e B | 0 s B | 0 e 7,388 [oevverrrnnnnnns (VO 0 | [V 72 (. 10/29/2027 . |5.A FE ....
..96244U-AF-4 | WIHATABRANDS LLC TL B 1L 08/03/28 .. |....... . 03/31/2023 . ....6,667 ....6,633 |.............6,638 |[.... .6,667 |.. . 08/03/2028 . (4.B FE ....
APPLECARAMEL BUYER LLC TL B 1L
..96350T-AC-4 | 10/08/27 ....vvvvvvrrrrnrnnnnirininnnninnnninnnnnnnnns [ eeeees L 0173172023 . | evveeiiiiiiiiiiiiiiiiiiiiiins e e 4,938 |oeeiiiiinnns 4,938 [oinnnnns 4,900 |..oooeeennns 4,908 |...oooeeeenns 0 e 29 [, 0 s 29 [ 0 e 4,938 |.ooeiinnnnnn (VO 0 | [V 35 |. 10/08/2027 . (4.B FE ....
WHOLE EARTH BRANDS INC TL 1L
..96684X-AD-0 |02/07/28 ....cvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieieenens [ . 0170172023 . | evvveniiininiiniiniiiiinninns e e 5,631 [oeeviiinnnns 5,631 |l 5,602 |............. 5,609 |............... 0 e 23 [ 0 s 23 [ 0 e 5,631 | (VO 0 | [V 49 |. 02/07/2028 . (4.B FE ....
WHOLE EARTH BRANDS INC TL 1L
..96684X-AD-0 |02/07/28 ....cvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeiens [ . 03/31/2023 . | .. ....5,631 ....5,602 |............. 5,609 |[.... .5,631 . 02/07/2028 . [4.C FE ....
VERTICAL US NEWCO INC TL B 1L
..DO000B-AD-4 | 08/11/28 .....vvvvvvvrririrniininininnniiiiiiiiiiniins [ eeeees . 03/31/2023 . | evvviiiiiiiininiiiiiiiiininns e e 2,466 |oeeeveennns 2,466 |............. 2,466 |............. 2,466 |............... [V FUSURRRRR (VO 0 | (VN 0 e 2,466 |.....ooeennnn (VO 0 | [V 98 |. 08/11/2028 . |4.A FE ....
BANIJAY GROUP US HOLDING TL B 1L
..FB456U-AB-9 | 02/04/25 ..o [ . 03/31/2023 . | evveiiiiiiiiiiniiiiiiiiniinnn e e 5,000 [..ccoounnnnne 5,000 |...ooeeenns 4,755 [ 4,865 |............... 0 e LT O 0 s 135 [ovniiniiiinnns 0 e 5,000 [eevvvrrrnnnnns (VO 0 | [V 68 . 02/04/2025 . |4.A FE ....
NUMERICABLE US LLC TL B12 1L
..FB628D-AL-8 |01/31/26 .oovvvvviviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ L 02/16/2023 . | evvveiiiininiiiininnniiininns e | 1,000,000 |........ 1,000,000 |........... 968,284 |........... 968,004 [......evvnnnnne 0 fnns 31,906 |oeevvvvnnnnnnns 0 s 31,906 |ovvvvvviennnnns 0 fnns 1,000,000 |...evvvvvvnnnns (VO 0 | (VO 10,962 |. 01/31/2026 . [4.B FE ....
..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |....o. . 03/31/2023 . | evveiiiiiniiiiniiiiiiiiininns e e 1,285 [oenennnnne 1,285 |oeeeeenenns 1,283 e, {1 [V FUSURRRRR 2 0 | 2 R 0 e 1,285 |ooeeeeeeennnns (VO 0 | [V 14 |. 01/29/2027 . |4.B FE ....
INEOS ENTERPRISES HOLDIN TL B 1L
..G47700-Ad-4 |08/26/26 .....cvvvvviviiiiiiiiiiiiiiiiiiiiiiiiiieieens [ . 0170172023 . | BARCLAYS ..ovvvvviviiiiiins Joeeeeeeieeeeieeeenes e, 910,000 |........ 1,000,000 |.......... 910,000 |.......... 910,000 |...coeeeennns 0 | (VO 0 | (VO 0 eeeennn 910,000 |..ooeveeeennns (VO 0 | [V 0 |. 08/26/2026 .|3.B FE ....
INEOS ENTERPRISES HOLDIN TL B 1L
..G47700-Ad-4 |08/26/26 .....cvvvvviviiiiiiiiiiiiiiiiiiiiiiiiiieieens [ . 03/31/2023 . | .. ..2,5M ....2,571 ....2,318 |.... L0 e 2,571 . 08/26/2026 . 3.B FE ....
..N2014A-AE-2 | CIMPRESS USA INC TL B 1L 05/17/28 . |....... . 0170172023 . | evveniiiiniiiiniiiiiniiiinins e e 5,000 [.cccoeunnnnnn 5,000 |...ooeeenns 4,950 [oonnnnnnne 4,957 [ 0 e A [ 0 s LX) O 0 e 5,000 [.evvvrrnnnnnns (VO 0 | [V 0 . 05/17/2028 . |3.C FE ....
..N2014A-AE-2 | CIMPRESS USA INC TL B 1L 05/17/28 . |....... . 03/31/2023 . | evvveiiiniiniininiiiiiiininns e e 5,000 [..ccoounnnnne 5,000 |..cooeeennn 4,950 [oonnnnnnne 4,957 [ 0 e A [ 0 s LX) O 0 e 5,000 [.evvvrrnnnnnns (VO 0 | [V 101 |. 05/17/2028 . |4.A FE ....
Redemption 100.0000
..N2820E-AD-0 |EG AMERICA LLC TL B 1L 03/31/26 ... | ..ccen . 03/31/2023 . | .. e e [ 1,655 [oennnnnne 1,655 |oevvreeenns 1,618 [ennnnnnne 1,626 [ceevvvvvnnnnns [V TR 2 20 O 0 e 2 2 O 0 e 1,685 |oooeeeeeeiins (VO 0 | [V 19 |. 03/31/2026 . |4.C FE ....
HUNTER DOUGLAS INC TL B 1L 02/26/29 Redemption 100.0000
CNBIBTF=AB-6 [ .evvveneeeieiii e | s L 01/01/2023 . | eeeeieiieiieeeeeeieiieeees i e 3,023 [oeiiiiiinns 3,023 [oeiinnnnns 2,862 | 2,867 |ooeeeeeeeenns [ TR T A 0 s 156 |l 0 Joeeieeenns 3,023 |.ooeeeiinnns (VO [V FUSURRRRRR [V 23 |. 02/26/2029 . [4.A FE ....
HUNTER DOUGLAS INC TL B 1L 02/26/29 Redemption 100.0000
CNBIBTF=AB-6 [ .evvveneeeieiii e | s L 08/31/2023 . | eeeeeieiiiiieeeeeeeiineees i e 3,031 [oveiiiennns 3,031 |l 2,869 |............. 2,874 |l [ TR T A 0 s 156 |t 0 Joeeieeenns 3,031 | (VO [V FUSTTRRRRR [V 85 |. 02/26/2029 . |4.B FE ....
Redemption 100.0000
..P2121Y-AS-7 |Carnival Corp TL B 1L 10/18/28 ... |....... . 03/31/2023 . | .evvvriiiiiiiiiiiiiiiiiiiiiies e | 2,519 |ieeeenes 2,519 [.ocnnne. 2,235 [ooeinnnnns 220 |, 0 Joeeeeeennn AL 0 Jooeeeeeennn 278 |oiiinnnnnnns [ PO 2,519 | [ 0l [ 21 |. 10/18/2028 . |3.C FE ....
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..68371Y-AN-3 | OPEN TEXT CORP TL B 1L 117729 ... |....... . 03/01/2023 . | BARCLAYS ...ovvvvvviiiiiins Joeveeiieieiieeeeens | 1,262,875 |........ 1,300,000 |........ 1,262,875 |........ 1,262,875 |....oevnnnnnnee [V (VR [V (VO [V R 1,262,875 |...cooeennnnns (VR [V R [V 0 [ 11/17/2029 . |2.C FE ....
Redemption 100.0000
..CO102M-AP-0 |Air Canada TL B 1L 08/11/28 ......... A..... RVRVR R V(174 S ORORPPORRPORRR K R 25,063 |........... 25,063 |............ 24,969 |............ 24,963 |...ovvvnnnnnnne [ R 100 |t [ R L [V[V I [ R 25,063 [..ccoeiiiinnns (VR [V R [V 270 |. 08/11/2028 . [3.C FE ....
BAUSCH + LOMB CORP TL B 1L 05/10/27
L.CO7B7F=AB-8 | eeveeeeiiiiiiiiiiiiiieicieeceeeeeee A..... . 01/01/2023 . | BARCLAYS ..oovvvvviiiiiiins Joeeeeiiieiieieeeeees oo, 721,875 |oeeeeeen 750,000 |........... 721,875 |........... 721,875 |l [V (VR [V (VO [V R 721,875 |oooeeeieeenns (VR [V R [V 0 |. 05/10/2027 . |4.C FE ....
BAUSCH + LOMB CORP TL B 1L 05/10/27 Redemption 100.0000
L.CO7B7F=AB-8 | eeveeeeiiiiiiiiiiiiiieicieeceeeeeee A..... . 03/31/2023 . | evvvriiiiiiiiiiiiiniiiinninns e e 3,130 [oveeiiiinns 3,130 |t 3,035 [euennnnee 1,287 [oeeeeiiiiiinns [V [ [V [ [V 3,130 |oeeiiiiiinnns (VR [V R [0 57 |. 05/10/2027 . |4.C FE ....
BAUSCH + LOMB CORP TL B 1L 05/10/27 Redemption 100.0000
L.CO7B7F=AB-8 | eeveeeeiiiiiiiiiiiiiieicieeceeeeeee A..... . 0170172023 . | evvvvvivniiinninniiiiiiininns e o 1,250 [oeenennnnnee 1,250 |oeeeeienenns 1,212 [eeiiiiiiiiiens 494 1. [V KT/ [V 37 [ [V 1,250 |ooeeeeieenenns 0 [ [V R [V 5 |. 05/10/2027 . [5.A FE ....
Redemption 100.0000
..C6901L-AH-0 | 1011778 BC ULC TL B 1L 11/19/26 ... |....... . 03/31/2023 . | evvviiiiiiiiiniiiiiiiiinninns e | 59 | 5081 [ 5041 [ 5941 [, [V (VR [V (VO [V 591 |l 0 [ [V R [0 41 (. 11/19/2026 . |3.A FE ....
BAUSCH HEALTH COS INC TL B 1 L BANK of AVERICA SEC Mont
..COMBP-BD-4 |02/01/27 .ovvvvviiiiiiiiiiiiiiiiiiiiiiiiccccieieeeens [ . 03/01/2023 . | .evvvvviiiniiiiiiiniiiininiins e | 1,177,500 |........ 1,500,000 |........ 1,177,500 |........ 1,177,500 |...ooooeeeins [V (VR [V (VO [V R 1,177,500 |...oevvvvnnnee (VR [V R [V 0 . 02/01/2027 . |5.A FE ....
Redemption 100.0000
..01608U-AE-7 |Ali Group TL B 1L 07/30/29 .......... D..... . 02/28/2023 . | evvriiiiiiiiniiiiiiiniininnns e | 4,003 [oeeeiiiienns 4,003 |............. 3,014 [ 3,889 |l [ R 4 | [ R 4 | [V 4,003 |.oooeeiieenns (VR [V R [0 37 (. 07/30/2029 . |3.A FE ....
BAKELITE UK HOLDING LTD TL 1L Redenption 100.0000
..05710L-AB-9 |05/29/29 ... [ . 03/31/2023 . | .. ....3,513 .3,513 |.. . 05/29/2029 . (3.C FE ....
BAKELITE UK HOLDING LTD TL 1L
.05710L-AB-9 | 05/29/29 ... [ . 0170172023 . | evvvvvviniinnininiiiniinnnins e o 1,000 |t 1,000 [oeeeeiiinnnnnne 990 |ovviiiiiiiiiies 990 |oveviiiiiiinns [V 10 |, [V 10 |, [V 1,000 [ooeeeeennnnnnns (VR [V R [V 1| 05/29/2029 . |4.A FE ...
ALBEA BEAUTY HOLDINGS SA TL B1 1L
L ZBAB-AN-5 | 04/22/24 ..o [ . 03/31/2023 . | Various .......cceeeevvnnnnn Jooverenrninninnnnnns Joeeeeennnns 2017 |oeeiiiinnns 2917 |l 2,900 |ooeeeiennnns 291 | [V L [V L [V 2,017 |, (VR [V R [0 28 |. 04/22/2024 . |4.C FE ....
..24736C-BS-2 | SKYMILES IP LTD TL B 1L 10/20/27 .. |C..... . 01/20/2023 . | .evvviviiinninininiiiiiniiinns feeeeeeeeeeeeeeens [e000e. 500,000 o, 500,000 |........... 518,479 |........... 510,720 |..ooooeeeenins [V R (10,720) [vvvvvveeennnns [V R (10,720) [vvvvveeeeennns [V R 500,000 |...cceeeennnns (VR [V R (VR 10,213 |. 10/20/2027 . (2.B FE ....
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 |C..... IR0 VLR V07 O s R 100 I O 1,000 . 11/05/2028 . 3.B FE ..
..82026B-AF-2 | ALTICE FINCO SA TL B12 1L 01/31/26 |C..... . 01/01/2023 . | JPM FUNDS RECAP . .... 500,000 . 01/31/2026 . [3.C FE ..
CAMELOT FINANCE SA TL B 1L 10/30/26 Redemption
+L2000A-AD-2 | .erreiieeieeii e Cu..n. L 08/31/2023 . | eeveeieiiiiieeeeeieiieeees i e 1,19 | 1,19 | T3 e 1115 [0 4 0 A 0 e 1119 0 0 | [V 21 (. 10/30/2026 . |4.A FE ....
SAMSONITE P HOLDINGS TL B 1L Redemption 100.0000
..L8030P-AF-5 [04/25/25 ...cevvveiniiiiiiiieeer s Cu..n. . 03/31/2023 . | evvvniiiiiiiiiiiiniiiiiininnn e e 2,522 |l 2,522 foveeiiinnnnnn 2,514 [ 2517 0 e 0 A 0 [ 2,522 0 0 | [V 20 . 04/25/2025 . |3.B FE ....
SAMSONITE P HOLDINGS TL B2 1L Redemption 100.0000
..LB030P-AK-4 | 04/25/25 ..o [ L 08/31/2023 . | eeeeeieiiiiieeeeeieiieeees i e 4,987 |oeeeiiiinne 4,987 |oveeieenn 4,987 e 4987 [0 e T [0 [ [0 [ 4,988 0 (D] (1] S 47 |. 04/25/2025 . |3.B FE ....
SUNSHINE LUXEMBOURG V11 TL B 1L Redemption 100.0000
..L8908Y-AE-8 [10/01/26 .....ccevvveniiiiiiiiie e Cu..n. . 03/31/2023 . | evvveiiiiiiiniiiiiiiiiiiiinn e el 7,450 [, TA50 |oeeeeee T 48 TS 0 B el O LB 0 e 7,480 [l O 0 | [V 80 . 10/01/2026 . |4.C FE ....
TRINSEO MATERIALS OPERATING TL B2 1L Redenption
..L9330L-AK-9 [05/03/28 ...evvvriiiiiiiiiiieiiii e Cu..n. . 0170172023 . | evveeeiiiniiiiniiniiniiiiinnn e 2,500 | 2,500 | 2,488 [ 2,489 [ 0 [ 1 L0 T 0 e 2,800 [ O 0 | [V 0 . 05/03/2028 . |3.C FE ....
TRINSEO MATERIALS OPERATING TL B2 1L Redenption
..L9339L-AK-9 ]05/03/28 ... . 03/31/2023 . | .. . 05/03/2028 . [4.A FE ..
..N2611U-AF-2 | DIAMOND BC . 03/09/2023 . | iEl . 09/29/2028 . (4.B FE ..
Redemption
..N2611U-AF-2 |DIAMOND BC BV TL B 1L 09/29/28 ... [ . 0170172023 . | evvvvviiniiniiniiininiininnns e o 1,875 |l 1,875 |oveeeiinnnnn 1,866 [ovvveeennnnnn 1,867 [oveiiiiiiiinnnn O o8 ol 0 8 0 i 1,875 [0 e [V R [V 0 |[. 09/29/2028 . |4.B FE ....
FLUTTER FINANCING BV TL B 1L Redemption 100.0000
.NB233B-AE-2 |07/24/28 ..o D..... . 03/31/2023 . | evvvviiiiiiiniiiiiiiiiinniins v | 1,4% |[ooennnnee 1,496 |ooooveeennn 1,463 [oneeniinnnn 1,463 [0 [t 38 ol 0 33 0 i 1,496 [0 e, [V R [0 31 (. 07/24/2028 . |2.C FE ....
FLUTTER FINANCING BV TL B 1L Redemption 100.0000
.NB233B-AE-2 |07/24/28 ..o D..... 0D VAN V(07 T OO R R 1,500 |t 1,500 |oveevvenennn 1,466 [oeveennnnnnn 1,467 [onnniiiiiiinnnn 0 foinn38 ol 0 33 0 i 1,500 [0 e [V [V 1 ].07/24/2028 . |3.A FE ....
CARNIVAL CORPORATION TL B 1L Redemption 100.0000
..P2121Y-AN-8 | 06/30/25 ... C..... . 03/31/2023 . | .. .. ...82,972 .. AT ........ (1,501)]. .0 | . (1,501) ... .0 | . .0 . .0 . (460) |. 06/30/2025 . [3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 23,863, 154 24,784,077 23,693,048 22,229,167 0 95,634 0 95,634 0 23,821,389 0 41,765 41,765 154,930 XXX XXX
2509999997. Total - Bonds - Part 4 812,386, 184 808,947,567 821,572,522 495,433, 326 5,055 (270,761) 0 (265,706) 0 816,403,682 0 (4,040,821) |  (4,040,821) 7,577,559 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 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
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 812,386, 184 808,947,567 821,572,522 495,433,326 5,055 (270,761) 0 (265,706) 0 816,403,682 0| (4,040,821)| (4,040,821) 7,577,559 XXX XXX
| | ‘JANNEY MONTGOMERY SCOTT
..902973-73-4 |U S BANCORP PREFERRED ..........ccccoviiiiiiiiiiin [oenenn . 01/13/2023 L ININC ..ovvvneniiniiniiinn e 12,211.000 |......... 208,837 |.ieeveeernnns 0.00 J..eoeeee.s 210,102 |........... 189,271 |........ 20,831 |.ooeeieeeenns [ 0 foeeennn 20,831 |ovvveereennes 0 eeeeenn 210,102 |..oooeeeennnn 0 f....... (1,265))........ (1,265) |.oeeeeennn 2,862 |oeeeenns ceeeens 2.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 208,837 XXX 210,102 189,271 20,831 0 0 20,831 0 210,102 0 (1,265) (1,265) 2,862 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 208,837 XXX 210,102 189,271 20,831 0 0 20,831 0 210, 102 0 (1,265) (1,265) 2,862 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 208,837 XXX 210,102 189,271 20,831 0 0 20,831 0 210, 102 0 (1,265) (1,265) 2,862 XXX XXX
S. G. COWEN SECURITIES
..053015-10-3 | AUTOMATIC DATA PROCESSING INC .....ccoeeeeeeeeess [eeennn . 03/27/2023 . | CORP. .eevvvvvvveneiniiiins Joeeeeeeens 330.000 [..eeeunnnn 71,019 foeeiiiiiiiiiiiiii foiininine 64,838 |............ 78,824 |....... (13,986) |-.oeveeeeeenns (VR [V R (13,986) [.evvvenennnns [ R 64,838 |............... [V R 6,181 [.......... 6,181 [oeeeiiinnnnnne LK O
S. G. COWEN SECURITIES
.. 149123-10-1 | CATERPILLAR INC ..ooovveeeiiiiiii [ . 03/27/2023 . | CORP. .evvvvvvveieiiiiinins Joeeeeeees 816.000 |......... 177,941 | i 103,607 |........... 195,481 |....... (91,874) |.eoeeeeeeees (VR [V R (91,874)
S. G. COWEN SECURITIES
..191216-10-0 | COCA-COLA CO ...oovveeeeeeeeeciiieeeieeeeeeeeee [ . 03/24/2023 . | CORP. ...evvvvvveveriiiinnns foeeeees 7,226.000 |.........436,918 [...ccoooiiiiiiiiiins [onnnnnnnn 389,421 |...........450,646 |....... (70,224) |..coooeeiiinn 0 il 0 [ (70,224)
..244199-10-5 |DEERE & COMPANY ........ooooviiiniiiiiinn [ . 03/17/2023 . | Various R 2,236.000 |.. .(619,561) |...
..3030311-10-2 |Meta Platforms, Inc ...ccoovvvvviiiiiiiiiiiiiinnnns [oeeens . 02/01/2023 . | VIRTU FINANCIAL . [ O 4,177.000 |.. ... (3,801) ...
Keefe Bruyette & Woods
..580135-10-1 |MCDONALDS .....evvvmrmmmnnnnniniiiniinininiiinninnnnnns [ eeeeens . 02/07/2023 . |EQ wevvvviiiiiiiiiiiiiiiiiies e 1,428.000 |......... L1V Y R R 274,485 |........... 376,321 |...... (101,836) |-eooveeeeeenns (VR 0 |..... (101,836) [..evvveenennnns [V R 274,485 |.....oevveeneee 0 f...... 105,746 |....... 105,746 |ooovvviviiiiennns [V N I
..58933Y-10-5 |MERCK & CO INC ..oooveeeeeiiiieeiiiiieee [ . 03/20/2023 . |EQ .eevvviiiiiiiiiiiiiiiiiies e 1,926.000 |......... 204,049 | | 151,741 | 213,690 |....... (61,949) |...ooeeeeenns (VR [V R (61,949) |...cooeeeenns [V R 151,741 |l 0 foeeenee 52,308 |......... 52,308 |............. LIV PN N
..681919-10-6 | OMNICOM GROUP ... [ . 03/24/2023 . | CORP. ..evvvvvvvveniiiinnns foeeeees 4,646.000 |......... 404,854 | | 357,961 |........... 378,974 |....... (21,013) |oeeeeeeeees (VR [V R (21,013) [eeevviiiiieens [V R 357,961 |..oooeeeennnns 0 foeeenee 46,893 |......... 46,893 |............. 3,252 [oeeeeees ]| e
..704326-10-7 |PAYCHEX INC ...oovvvriiiiiiiiiiieinieneeneseennnnnnnes [ oeeeenn . 03/27/2023 . | CORP. ..eevvvvvveeeniiiinnns foeeeees 1,536.000 |......... 167,685 |..oooeeeeiiiiiiiiins | 183,375 |.......... 177,500 |.......... 5,875 |ouuveeieninnns (VR [V R 5,875 |l [V R 183,375 |.oooeeeeeeens 0 f...... (15,690) |....... (15,690) [.evvvvennnns L4 K PO N
..718546-10-4 |PHILLIPS 66 ........ccooinniniiniias [ oo . 02/07/2023 . | E R R 3,395.000 |......... 342,673 304,011 |...........353,352 |....... (49,341) .. .. (49,341)|... .304,011 .. 38,662 |........ 38,662
..88642R-10-9 | TIDEWATER INC .. 01/27/2023 . [Morgan Stanley K 14,169.000 ..610,092 ..151,183 |. ..522,128 |...... (370,944) . (370,944) .151,183 . 458,909 |. 458,909 |..
..91913Y-10-0 | VALERO ENERGY CORP .... . 03/24/2023 . |Various ... R O 4,723.000 |......... 618,829 300,439 |...........5%), 160 (298,720) |.oooeeeeeeeenna 0 el 0 s (298,720) |... .300,439 |. . 318,389 |....... 318,389
S. G. COWEN S
..629183-10-3 | EATON CORP PLC ......cccceeeiiiiiiiiiiiiiiis [ oo . 03/27/2023 . | CORP. ..vvvvvvvveveenniinnns |oeeeeeessd 927.000 |......... 152,349 | o 90,113 |..oooinees 145,493 |....... (55,380) |.oeeeeeeennnns [ [ (55,380) |.ooeeeieeennns [ PP 90,113 |ooeeeeeeenns 0 [........ 62,237 |......... 62,237
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 5,057,356 3,209,179 4,961,936 (1,752,754) 0 0 (1,752,754) 0 3,209,179 0 1,848,177 1,848,177
..31337#-10-5 |FHLB CINCINNATI | 03/15/2023 . |PHIVATE PLACEMENT ....... | ....... 97,940.000 |...... 9,794,000 J..oeeiiiiiiiieeees e 9,794,000 |........9,794,000 |.... .0 . 0 0 i 0 9,794,000 |.. .0 ... .0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 9,794,000 9,794,000 9,794,000 0 0 0 0 0 9,794,000 0 0 0
5989999997. Total - Common Stocks - Part 4 14,851,356 13,003, 179 14,755,936 (1,752,754) 0 0 (1,752,754) 0 13,003, 179 0 1,848,177 1,848,177
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 14,851,356 13,003, 179 14,755,936 (1,752,754) 0 0 (1,752,754) 0 13,003, 179 0 1,848,177 1,848,177
5999999999. Total - Preferred and Common Stocks 15,060, 193 13,213,281 14,945,207 (1,731,923) 0 0 (1,731,923) 0 13,213,281 0 1,846,912 1,846,912
6009999999 - Totals 827,446,377 834,785,803 510,378,533 (1,726,868) (270,761) 0 (1,997,629) 0 829,616,963 0 (2,193,909) [ (2,193,909) 7,623,416 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............. Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 [. 07/31/2042 |............. 554 |.eenieeieiiiiees et 0.00 [+nnueieeemnmnnaaee fermmmmnneeennnns foenereermnnnnerees Jornnnnnneerennnns [onnnrrrrnnn foernnnnnnnrernnnnn frrreeeennnnnns [O U FPPPTRTTTUTUPTRTI RPPOTPRTTTT FPTTTTUTTUPTRRTTUTY IRTTTTTTUUTY PPTTTTI RPN
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
WELLS FARGO SWAP
Variable Rate Interest
N/A Interest Rate Interest
WELLS FARGO SWAP ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/10/2022 |. 06/14/2029 |......eevevvnnn foeerees 7,500,000 .. SOFR / (2.88) [--eeeeememmanee Jermmmnnreermnnnns frrreeermnninnnaees Joonnnnns 194,273 | oovvvninn [ 194,273 |....... (182, 319)[- - eeeeeiieeee Jeemmmmnneeeeennes foeeeeeeiiiiannees Jeennins 93,416 | .oovvvnn| et
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 0 194,273 | XXX 194,273 (132,319) 0 0 0 93,416 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 194,273 | XXX 194,273 (132,319) 0 0 0 93,416 | XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 194,273 | XXX 194,273 (132,319) 0 0 0 93,416 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0| XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 194,273 | XXX 194,273 (132,319) 0 0 0 93,416 | XXX XXX
Interest
TBA Forward ... Interest Rate ......... N/A et Rate........... Wells Fargo ..ceee covevvvvvniiiiiiinnies . 02/14/2023 |. 04/01/2053 |.. P AU 15,000,000 |+ +vvveeeeeeee 850 fnieeieiieeeee e oo e [ e e e e e e | ]
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo wcoeee  covivvvvvnsniiiiinnnnnnns . 02/14/2023 |. 04/01/2053 |...cevveeeeeenn founnns 20,000,000 .eeevveeneeeedi00 |oueniiiiiiiines foorernninneerennn fornneeeereinnnnnns Joorrnnnnnneeenenns fevnnnnnnnes forrerrnnnnnreerns foonnneerernnnnnnes foorrnnnanneernnnn foonnrereennnnnnees Jornnnnnnreernnnns forreeennninnnreeee | serereins [ cenieeeiiiiinnn.
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Interest
TBA Forward ........... Interest Rate ......... N/A Lt Rate........... Wells Fargo ..ccooo  coveeeevvnieiiieennnnnnn.s . 02/14/2023 |. 04/01/2053 |......evvvviieen founnns 15,000,000 ....cunveeens 4.50 | foi e L e L e [ e s foi | |

1469999999. Subtotal - Forwards - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 194,273 | XXX 194,273 (132,319) 0 0 0 93,416 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 194,273 | XXX 194,273 (132,319) 0 0 0 93,416 ] XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(o) |
[

Code |
[




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

EO7
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0
93,416

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 194,273 194,273 194,273 194,273

0 0 194,273 0 194,273 194,273 0 194,273

93,416

0999999999 - Gross Totals 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 194,273 0




603

Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Identification Description Fair Value Par Value Value Date (1, V or IV)

. VYVVCKRG3DVZZN70PB21 ..

Type of Asset Pledged

................... 93,987

................ 93,987

............. 93,987

....... Vooonnn

0199999999 - Total 93,987 93,987 93,987 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0299999999 - Total




STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance 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 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| Short term investment from reverse repo program ..........oeeueuemmnininmnnenennnnnnnnnns [ o LG L 35,000,000 [...vvvenrrinne 35,000,000 |....... 04/03/2023 .......
000000-00-0 .........| Short term investment from reverse repo program .......eoeoeeweeeueecicicscsnsuneeienecnes [ fromeeeeeenn 2.6 e | 8,418,543 |.eveieieicicianne 8,418,543 |....... 04/03/2028 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 43,418,543 43,418,543 XXX
9999999999 - Totals 43,418,543 43,418,543 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - ... (2,005,639) Book/Adjusted Carrying Value $ - (2,005,639)
2. Average balance for the year ~ Fair Value $ - ...29,418,007  Book/Adjusted Carrying Value $ .. ... 29,418,007
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ........... 35,000,000 NAIC2 § ........... 8,418,543 NAIC3 $ ..oooiviiine 0 NAIC4 $ .o NAIC5 $ .o 0 NAICE $ .ocriiine 0
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-2B-2 ......... LA ... 1,041,667 |.. .... 1,041,667 |....... 05/15/2024 ...
690353-3C-9 ......... | DFC AGENCY DEBENTURES . LA .568,182 |.. .568, 182 05/15/2024
690353-3H-8 ......... [ DFC AGENCY DEBENTURES .... AL 2,733,245 |.. ..2,733,245 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES .... LA ... 3,857,145 |.. .... 3,857,145 |....... 09/20/2027 ...
690353-4W-4 ......... [ DFC AGENCY DEBENTURES .... AL .... 2,805,000 |.. .... 2,805,000 |....... 06/20/2027
690353-5H-6 DFC AGENCY DEBENTURES . 1.A .... 6,348,300 |.. ... 6,348,300 |....... 04/20/2035 ...
690353-F9-3 DFC AGENCY DEBENTURES . 1.A .o 1,751,887 |.. v 1,751,887 |....... 12/15/2033 ...
690353-M8-7 O 1.A .... 7,000,000 |.. .... 7,000,000 |....... 02/15/2028 ...
690353-SC-2 DFC US Agency Floating Rate 1.A .. ....... 06/15/2024 ...
690353-T5-6 DFC AGENCY DEBENTURES . 1.A .... 8,977,000 |.. .... 8,977,000 |....... 01/20/2035 ...
690353-X0-5 ......... LA .... 1,666,667 |.. .... 1,666,667 |....... 07/15/2025 ...
690353-28-3 .........| DFC AGENCY DEBENTURES . LA .3,97,614 |.. . 3,967,614 07/07/2040
90376P-AB-7 ... INT DEV FIN CORP AL . 2,267,250 |.. . 2,267,250 04/20/2035
90376P-AC-5 ... INT DEV FIN CORP AGENCY DEBENTURES . LA . 9,156,540 |.. . 9,156,540 01/20/2035
90376P-AT-8 ... INT DEV FIN CORP 1A .... 4,987,950 |.. .... 4,987,950 |....... 04/20/2035 ...
90376P-BR-1 ... INT DEV FIN CORP AGENCY DEBENTURES .... LA .... 5,541,667 |.. ... 5,541,667 |....... 09/20/2032 ...
90376P-EU-1 .........| INT DEV FIN CORP AGENCY DEBENTURES .... LA ... 3,941,280 |.. .... 3,941,280 |....... 11/20/2037
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 67,488,564 67,488,564 XXX
0109999999. Total - U.S. Government Bonds 67,488,564 67,488,564 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
626300-MS-3 ......... | TXBL MUNI FUNDING TRUST VARIOU MUNICIPAL ....vvivviiiieeiiiiiieeeeeiniieeeeevnenneeseesnnnns [ oo foeeeeenene LEFE e |, 3,700,000 foooeveverieeeiiinna 3,700,000 |....... 01/01/2054 .......
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 3,700,000 3,700,000 XXX
62630W-CZ-8 .........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .. .FFE ... .. ....... 01/16/2025
62630W-EL-7 TXBL MUNI FUNDING TRUST VARIOU NURSING H AFFE. ... 6,855,000 [.. ... 6,855,000 |....... 09/01/2030
62630W-FV-4 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL .FFE ... .... 1,810,000 |.. .... 1,810,000 |....... 05/15/2056 ...
62630W-JY-4 .........] TXBL MUNI FUNDING TRUST VARIOU TRANSPORT .. .FFE ... .3,000,000 |.. . 3,000,000 12/31/2023
88034Y-UN-8 .........| TENDER OPTION BOND TRUST RECEI GENERAL .FFE ... 10,000,000 |.. 10,000,000 07/01/2041
97689R-AH-7 ......... WISCONSIN ST HSG & ECON DEV AU VAR = TAX .eeieeeeeeneeeeeenne e e e eeeene e e e eeene e e eennnnas DFE e L 1,925,000 |.. .... 1,925,000 |....... 04/01/2046
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 23,605,000 23,605,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 27,305,000 27,305,000 XXX
00206R-MH-2 ......... ATET INC ettt e e e e e e e e e eaa e eanneenaeenneennneennnennnneens | ooiiss [reereeeenn 2BFE e o, 9,271,271 |eeeeeeeeeeeeeeeeeee 9,299,437 |....... 03/25/2024 ...
021752-AA-8 .........| ALTOONA-BLAIR COUNTY DEV ... ...1.FFE .... . 3,600,000 |.. . 3,600,000 04/01/2035
063670-3U-7 .........| BANK OF MONTREAL CHICAGO ... .. LAFE ... 19,867,784 |.. 20,000,000 01/12/2024
06417M-C4-5 .........| BANK OF NOVA SCO .. ...1.AFE .... . 7,691,202 |.. . 7,700,000 08/08/2023
073730-AG-8 .........| BEAM SUNTORY INC .. ....2.BFE ... ....6,669,284 |.. .... 6,683,272 |....... 06/15/2023 ...
12658P-AA-2 ......... | CP CANYONS WFH ... 1.BFE ... ...21,200,000 |.. ...21,200,000 |....... 09/01/2061
14338H-AA-4 CARMEL VALLEY SR LIVING . J1BFE. .... 7,350,000 |.. .... 7,350,000 |....... 09/01/2061
19123)1-AD-5 COCA-COLA EUROPEAN PARTN L2.AFE . ... 12,406,076 |.. ... 12,415,821 |....... 05/05/2023 ...
225350-AE-7 CREDIT AGRICOLE LONDON LG FE. ... 14,908,584 |.. ... 14,909,366 |....... 04/24/2023 ...
316773-CX-6 FIFTH THIRD BANCORP . L2.AFE . .... 8,783,295 |.. ... 8,865,216 |....... 01/25/2024 ...
37331N-AD-3 GEORGIA-PACIFIC LLC LG FE. ... 4,970,232 |.. ... 4,974,415 |....... 07/15/2023 ...
40435R-0G-9 ... .| HSBC BANK USA NA ... ...1.AFE .... ... 29,723,403 |.. ...29,800,000 |....... 01/19/2024 ...
465685-AG-0 .........[ ITC HOLDINGS CORP ... ....2.BFE ... . 7,768,820 |.. .7,777,314 07/01/2023
46655F-AA-5 ........| JMA-RM LLC ....1.BFE ... . 1,910,000 |.. . 1,910,000 03/01/2072
617446-811-2 ......... [ MORGAN STANLEY ...1EFE ... . 7,476,465 |.. ..7,494 552 01/25/2024
65558U-YC-0 ......... | NORDEA BANK ABP NEW YORK ...1.AFE .... ... 13,353,559 |.. ... 13,360,000 |....... 04/28/2023 ...
678858-BII-0 .........| OKLAHOMA GAS & ELECTRIC .... L 1GFE L ... 8,933,391 |[.. .... 8,936,297 |....... 05/26/2023 ...
74368C-AR-5 .........| PROTECTIVE LIFE GLOBAL ...1.DFE .... eee 5,259,696 [ouvveeeeeeeiieeennn 5,274,333 |....... 06/09/2023 ...
78016E-ZV-2 .........| ROYAL BANK OF CANADA .. ...1EFE ... ...15,948,386 |.. ...16,077,561 |....... 07/29/2024 ...
842587-CU-9 SOUTHERN €O ........... .2.BFE. .... 6,958,551 |.. .... 6,961,901 |....... 07/01/2023
86177T-AA-0 .| STONE 2021 IRR TRUST .. J1BFE. .... 4,670,000 |.. .... 4,670,000 |....... 03/01/2072
86565F-YF-3 SUMITOMO MITSUI BANK NY . JLAFE. ... 14,687,367 |.. ... 14,700,000 |....... 01/18/2024
928668-BJ-0 .........| VOLKSHAGEN GROUP ANERICA ... [ I b ZAFE i 1,040,996 s 1,942,108 |....... 11/22/2023 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 235,348,362 235,901,593 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 235,348,362 235,901,593 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 306,536,926 307,090, 157 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 23,605,000 23,605,000 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 330, 141,926 330,695, 157 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ......... | SOCIETE GENERALE CP ... eeeeeee e eeeee e e e e e e e eenn e e eemmmneeeeemmmeneeenmnnnns | oooiiiiiis Jeeemmmeeeee B e |, 15,000,000 [......cceeenennnnn 15,000,000 |....... 08/10/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 15,000,000 15,000,000 XXX
000000-00-0 ......... | Key Bank Money Market Account ............cccoommmeioiiimmmeineeeemiieeeeeenneeeeeeemneeeeeeeee oo Do oo P 265 |ueeeeeeeen eeeeeaaens
9609999999. Subtotal - Cash (Schedule E Part 1 type) 265 265 XXX
262006-20-8 ......... DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. 162,498 |.eeeeeeeeeiiee e 162,498 [ooevviiiiiini e
e[ EIDP NG CP it |, e 28 i L, 5,973,120 |.. .... 5,973,120 |....... 05/02/2023 ...
... | ELEVANCE HEALTH INC CP .... 7,996,667 |.. .... 7,996,667 |....... 04/03/2023 ...
.| EVERGY METRO CP ... .... 9,991,550 |.. .... 9,991,550 |....... 04/05/2023 ...
LEGGETT & PLATT INC CP .eovveenriniiniiniiniesiiesien e siesiesiesnesnesneseeseenneens [ [reeeseeenee 2A i [ 5,495,325 |...ooiiiiiieeeee 5,495,325 |....... 04/05/2023 ...
LIBERTY UTILITIES CO CP .... .. 18,882,990 |.. .. 18,882,990 |....... 04/04/2023 ...
LIBERTY UTILITIES CO CP 12,187,309 |.. 12,187,309 04/06/2023
MONTANA-DAKOTA UTILITIES CP .. ..9,995,583 |.. ..9,995,583 04/03/2023
.| PENSKE TRUCK LEASING €0 CP ..eeeeeeeeeeeeeiie e e e eeee e e e e e e e e e e e e e e e e mmnens ... 15,084,879 |.. ...15,084,879 |....... 04/04/2023 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2

3

4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
....| QUESTAR GAS COMPANY CP ...vvuviiiiirrniiiiiiiniisseeiesnis e s esnsn e s essnnns s ssnnnnnssessnnnnns | ooeeeiiiis [eeeeennnns 2.h i, .. 9,989,850 |... 9,989,850 |....... 04/04/2023 ..
.| QUESTAR GAS COMPANY CP ...3,194,432 |... .3,194,432 |....... 04/10/2023 ..
.| S&P GLOBAL INC CP .. . 14,086,996 |... 14,086,9% |....... 04/06/2023 .......
8P GLOBAL INC CP . | [ 2 7,983,822 |..coveeiiiieeieiiinns 7,983,822 |....... 04/13/2023 .......
TRISTATE GENGTRANS ASSN CP ...ooevviiiiiiiiiiiiiiisiiesiieiinineinsnseenneeneeneeneens [ e 2A e [ 5,094,962 |... ... 5,004,962 |....... 04/05/2023 .......
.| TRISTATE GEN&TRANS ASSN CP . .. 2,668,077 |... 2,668,077 |....... 04/11/2023 ..

.| WECGRP CP ..o
WISCONSIN GAS CO CP ...

.. 4,996,465 |...

4,996,465 |..

.. 04/03/2023 ..

..... ........ 5,195,710 |... ... 5,195,710 04/03/2023
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 138,980,235 138,980,235 XXX
9999999999 - Totals 484,122,426 484,675,657 XXX
General Interrogatories:

1. Total activity for the year Fair Value § ... 59,923,403  Book/Adjusted Carrying Value $ 60,210,235

2. Average balance for the year Fair Value $ ... ....490,982,866  Book/Adjusted Carrying Value $ 489,794,444
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 1.0.000 [ 0 i 0 | (8,061, 772) ... (1,268,417)|........ 104,042,989 |..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 1.0.000 [oeovoverrrrreeeeene 0 i 0 | 1,201,566 ... 1,203,936 |........... 1,199,196 |..
FIFTH THIRD BANK .......ccccoveeenvee GINCINNATI, OH oo o 100,000 [ 0 i 0 [ 13,791,173 (18,908,146)............... 123,621
HUNTINGTON BANK ..... .. COLUMBUS, OH ... .|-0.000 |.. 665,144 .666,531
KEYCORP (KEY BANK) . CLEVELAND, OH .. .|--0.000 |.. 669,193 673,358
PNC BANK ..o CINCINNATI, OH ..o o ...0.000 [.oovoveeriieene 0 i 0 |l (25,757, 722)) (23,973,064)|........ (75,391,523)
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 24,197 24,198 1
0199999. Totals - Open Depositories XXX | XXX 0 0 (17,473,481) (41,587,156) 31,314,173
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (17,473,481) (41,587,156) 31,314,173
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(17,473,481)

(41,587,156)

31,314,173
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STATEMENT AS OF MARCH 31, 2023 OF THE Western-Southern Life Assurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
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 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
EIDP INC CP R O 03/31/2023 05/02/2023 ...ovvvves |oeeiini e 5,973,120 |..
ELEVANCE HEALTH INC CP 03/31/2023 . ..04/03/2023 ...7,996,667 |..

EVERGY METRO CP
LEGGETT & PLATT INC CP
LIBERTY UTILITIES CO CP .
LIBERTY UTILITIES CO CP .....
MONTANA-DAKOTA UTILITIES CP
PENSKE TRUCK LEASING CO CP .
QUESTAR GAS COMPANY CP ...
QUESTAR GAS COMPANY CP
S&P GLOBAL INC CP
S&P GLOBAL INC CP ......
TRISTATE GEN&TRANS ASSN CP .
TRISTATE GEN&TRANS ASSN CP ...
WECGRP CP ....evvveennnnns
WISCONSIN GAS CO CP ...

03/30/2023
03/30/2023
03/29/2023 .
03/30/2023 .
03/31/2023 .
03/28/2023 .
03/28/2023 .
03/29/2023
03/31/2023
03/30/2023 .
03/29/2023 .
03/29/2023 .
03/29/2023 .
03/28/2023

04/05/2023 ...
04/05/2023 ...
..04/04/2023
. 04/06/2023
..04/03/2023
..04/04/2023
..04/04/2023
04/10/2023 ...
04/06/2023 ...
..04/13/2023
..04/05/2023
. 04/11/2023
..04/03/2023
04/03/2023 ...

...... 9,991,550 [..
...... 5,495,325 |..
..18,882,990 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

138,817,737

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 138,817,737
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 138,817,737
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 138,817,737
Q4G75H-29-6 ........ | e A [s0......... [ 01/01/2023 .......... | X R 25,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eeeeuueseeemnnnuseeennnnueseeennnseseesmes e e eeesensaeseeensseseeennssaseeernns s seesnns e seeennnsaaaseennnnnnsseennnnnnns | ........... | ........... 03/31/2028 .......... | ............................ 0.046 | ................................................................. 7,779,826

8309999999. Subtotal - All Other Money Market Mutual Funds

7,779,826

8609999999 - Total Cash Equivalents

146,622,563
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