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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt ettt [ 17,932,947 670 |...coovvvieicnicncrcenes [ 17,932,947,670 |.......... 18,287,948,081
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 41,437,040 | [ 41,437,040 |...covvennee 42,115,033
2.2 COMMON SOCKS ...ttt et ne st essienenas oessenenns 11,292,619,969 |.....cccevee. 57,787,865 |......... 11,234,832,104 |.......... 10,936,654, 360
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 1,781,192,288 |......oooviiiinicnccnes v 1,781,192,288 |............ 1,776,958,875
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDBIANCES) ...ovevviieicecieteie ettt [oebesneneenees 290,511,482 oo [ 290,511,482 |............... 296,053,361
4.2 Properties held for the production of income (less
$ s 0 encumbrances) .........cccooeeneenecnienes |oevvicniennees 32,008,045 ... [ 32,008,045 |....c.cvenee. 25,502,945
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......vvieieieivteteteteeee ettt s st essse et sessss s s eseseseseses [ereseseseenenens 32,226,527 |...oovoeeeeeeeeeeeeeeeeeeeeies o 32,226,527 |.oooveeenn. 32,210,385
5. Cash ($ ....(646,172,380) ), cash equivalents
[ J 307,879,339 ) and short-term
investments ($  .ooooovernnn 9,168,330 ) ..o e (329,124, 7T11) [ [ (329,124,711)
6. Contractloans (including $ oo 0 Premium NOtES) ...... [ eeeierierienieinins. [ eieeies ot
7. Derivatives ............... 12,409,482 |.. 12,409,482 |..
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 6,800,084,012 |.............. 105,812,681 |............ 6,694,271,331
9. ReCeivables fOr SECUMLIES ..........cccriiiiiiiieiiiricceeiee e eeiees [ 884,445 ... e 884,445 ..o
10. Securities lending reinvested collateral assets . 48,354,226 |.. 48,354,226 |.. ... 96,282,349
11.  Aggregate write-ins for iNVESted @SSELS .........ccccvviviveviiiiiieeieie e [ 880,692 ..o e 880,692 |................ 14,864,990
12. Subtotals, cash and invested assets (LINes 110 11) ....ocoovcveveveeeeeeeieicicereens oo 37,936,521,167 |......oceevene 163,600,546 |........... 37,772,920,621 |......... 38,024,224, 721
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............cccueururiiriueiernenireeeeeiseeeseeeieas [ 158,167,279 |.oovivieriene. 2,286,041 | 165,881,238 |.....cccevuve 168,342,518
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 2,934,881,296 |.......ccoe. 54,976,060 |............ 2,879,905,236 |........... 2,774,218,245
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ..........ccccoveveviiiiercrceiieeeeeeeeveeeeee s [eeeeeeeens 3,678,385,207 |...cccceeureenene 6,572,060 |............ 3,671,813,147 |............ 3,611,862,961
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ........cocccveeireiiieennnns 0 ) oo oo e [ [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 552,171,025 |[.ovoeeeeeeeeeeeeeeeeceeees e 552,171,025 |..oooverne 501,348,221
16.2 Funds held by or deposited with reinsured companies .............cccceeeeres forverccniennns 52,195,354 |.oooviieieiiieeieeeens [ 52,195,354 |...covveee 70,070,738
16.3 Other amounts receivable under reinsurance Contracts ...........c.ccoecevees oo s i [
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....c.cccc..... 213,667,842 |....ooeeeeeeeeeeeeeeeeeeees e 213,667,842 |................ 212,572,611
18.2 Net deferred tax asset ..........coocoeerueennne ..2,137,314,201 |.. ..151,747,979 |.. ..1,985,566,222 |.. ..1,923,417,704
19.  Guaranty funds receivable or 0N dePOSIt ...........ccocceveveveveueucceeeeieieeeeeieeees [reeeeeeeeeneens 22,786,043 |....ooeeeeeeeeeeeeeeeeeeeee oo 22,786,043 |...ccvovn 23,379,184
20. Electronic data processing equipment and SOftWArE ............cccovueueveveierenenens freeeeeerienens 600,627,099 |............... 444,145,845 |............... 156,481,254 |................ 183,869,907
21. Furniture and equipment, including health care delivery assets
(B e 0 ) e | 48,629,390 |..oocvriennne. 48,629,390 |..eieiieeeierieernnns [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... oo [ | [ 6,775
23. Receivables from parent, subsidiaries and affiliates ..................ccccoeeeviveeviis forviniiinnnns 558,886,831 | [ 558,886,831 |............... 520,493,525
24. Healthcare ($ oo 0 ) and other amMouNts rECEIVADIE ... [o..cuiicurieeiriiiriiiriiinis ot [oreeerreeinse et [orseesrseesrsees et eseesees
25.  Aggregate write-ins for other than invested assets ...........ccooceeeveieieeeceenenns e 2,144,898,387 |............... 137,770,628 |............ 2,007,127,759 |............ 1,950,204,608
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 51,039,131,121 |........... 1,009,728,549 |.......... 50,029,402,572 |.......... 49,954,011,718
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U] | £ R R RSP N
28. Total (Lines 26 and 27) 51,039,131, 121 1,009,728,549 50,029,402,572 49,954,011,718
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... [ o | [ 11,094,269
1102. Other investment receivables . 880,692 |. . 880,692 |.. ..3,770,721
0 3 R R RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 880,692 880,692 14,864,990
2501, MISCEITANEOUS  ...eeieieeeeeee et [t 56,520,159 |..cccovoirernnne 3,466,935 |....c.ccoeene 53,053,224 |................ 66,643,011
2502. Investment value of life insurance and annuity contracts .......ooofoeeiiinns 159,587,687 |...oooveeeeeeeeeeeeeeees oo 159,587,687 |.....co........ 160,361,184
2503. Third party administrator receivable ... o 50,940,005 |......cccoveeee 7,920,706 |................. 43,019,299 |........co..... 40,212,568
2598. Summary of remaining write-ins for Line 25 from overflow page ..1,877,850,536 |... ..126,382,987 |... ..1,751,467,549 |... ..1,682,987,845
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,144,898,387 137,770,628 2,007,127,759 1,950,204,608




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 3,483,058,673 ) ..ottt ettt 13,689,966,975 |........... 13,192,733,610
2. Reinsurance payable on paid losses and 10Ss adjustMent EXPENSES ...........c.c.cueueueueriieieeereeeeeiceeeieiesesesesessese e esnas |reseenerees 1,043,681,000 |.....ccovenvee 883,977,917
3. LOSS AQJUSIMENE EXPENSES .......evveveieieieieseiieaeeese st s sesese s ssss s s se st s s s s et et s sssseses et ssssssesese s s s s seseses s ssssesesesssssansnassesssanaa]cseseessacs 3,050,721,057 |........... 3,019,433,503
4. Commissions payable, contingent commissions and other similar charges . 303,528,474 |....ccvvene 398,839,421
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........coceviiiiiriveriiiiiiieieiete ettt be bbb s s s s e ee e enenees 142,820,980 |.......cevevne 207,890,043
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccueveviieiiieieiieeteeeeeeee e | 53,702,228 |................ 147,117,364
7.1 Current federal and foreign income taxes (including $ ................. 10,064,393  on realized capital gains (I0SSES)) ......cuven. frererimrimremieiieireireininines foreereeeeseeseseeeeeeens
7.2 Net deferred taX lADITEY ........o.ooiie bbbttt a et e et e eae e s h e e sb e e s be e b e e bt e bt en b e enneeneeeneesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 2,157,393,329 and
including warranty reserves of $  .........ccccco. 8,468,586 and accrued accident and health experience rating refunds
iNClUding $ v for medical loss ratio rebate per the Public Health Service Act) ..........cccccveveveveeccns feeveirinene 8,596,710,593 |............ 8,371,654,643
10, AQVANCE PIEMIUM ....oeveeeeeeeeeeeeceee et eee et ee e sese et s e e eeee e e e s st teseseeesessassssesesesessasesae s seseseseesaesesessassseseseansssssssasesesnananasasnsasesnses [ersereseneneneas 187,035,623 |............... 144,780,275
11. Dividends declared and unpaid:
RS (e el g T Lo =T T UES N RO RO
11,2 POICYNOIAETS ...ttt ettt ettt ettt ettt ettt a e s e s e s et e s et et e s e as s eses e s e s et et essae s esssesesesesesessssssssasesesesesesnnnssssss|eeseeneneneinanaens 4,425 713 oo 5,682,206
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........cvviuiveviiiiiieieereteiee ettt sssse s e nees 1,355,102,135 |............ 1,315,386,920
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiieieieteteeieeee ettt ettt et saes st s e s sesess s s sseseseses et nesnereneeis 10,951,564 ..o 7,387,120
14.  Amounts withheld or retained by company for aCCOUNt Of OtETS ............ccueuiiiiiieiiiieiieiceecie et 1,484,679,325 |........... 1,609,588,645
15.  Remittances and items not allocated ... .. 23,812,214 [ 1,161,369
16.  Provision for reinsurance (including $  ..covvveveccrnncccccecenc 0 CEIAIEA) couieieiiiiccec s e 23,733,200 |.ooveennnn. 23,733,200
17.  Net adjustments in assets and liabilities due to foreign eXChange rates ..........ccccoveiriririreieieiiie et 32,068 ..o
R T B =i o0 53 ¢ g Lo 1 T TSP KPS NPT
19. Payable to parent, subsidiaries and @ffilIAtES ..............cceviueueueieieiiecieieii ettt | 305,257,376 |................ 354,690,778
20, DEIVALVES .....voveveeececeeteteeeeeecee et ee e aete et ee s s e etetesesenssaeaesesesensssetesesaseesssetetesasassssseetsaseesnsseetesasensnssaetesesesansnaetesesennsnaetetesasenandeeber ettt 790,200 |.oovvecrieciieenee 19,800
21. Payable for securities .. 36,803,553 |..ccvevnen 50,777,396
22, Payable fOr SECUMLIES IBNAING ........c.c.eveviviiiiieieieteteteteee et ettt et es et et e st e b et et s ese s esss et et et et essss s st et et esesesessssssasssesesesesesssnsssasanesesdeeesereteiranaen 52,386,494 |................ 100,476,263
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiee et e e e nens |ore sttt e s te e stestees [oreteeteesesteere st
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccovvvevicvirnnnnne L0 HOSTO TR ROTR TP RPTRTRRI RESTOTTTTRRTRTRPRON
25.  Aggregate Write-ins fOr HADIIHES ................c.ovevoieeeeeeceeeeeeeeeeeeeeeeeeeeeeee et eeetee e eee e eee s ee e eee s ensseen s e e e een s ensseensseensstensreenanennas 1,142,291,799 1,209,309, 821
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25) ..........ccccvueveriiriiieiieieieieeeeeeeie et 31,508,432,571 31,044,640,294
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 AN 27) .....cviviuivireviiieieeeeteietseseseeete et sssesete st ssseses b s st s st s st ssssses e bbb s sesesebe b st snsesebessassnsnsesesesassnas]ocsessses 31,508,432,571 |......... 31,044,640,294
29. Aggregate write-ins for SPeCial SUMPIUS FUNAS .......oiuiiiiiiiiiii ittt b e bttt e bt et e saeesaeesbeesbeesbeeneoreaneesneesbeesbeeabeesbeesteenes [entesnsesseesseesneeareeareereens
30.  COMMON CAPILAI STOCK .....cuvieuiieiiieiieeieetie ettt e e et e et e et e e st e eseeeaeesseeeseesseesseesseesseesseesseeseeeseesseesseesseenseenseesseesseessesnsenssensees|ossssnssbessbessbessbessbeesneenns [resnessnssinssseesaessressreesne s
31, Preferred Capital STOCK ........o oottt et et ea e oo st e e a e e ea e e a e e bt e s e e st e ae e en e e en e e eneeeneeeneeaeeaeeneannean
32. Aggregate write-ins for other than special surplus funds
33, SUIMPIUS NOLES ..ottt ettt et et et e s s e s s et et e s e s e s e s s s st et et esessasas st s esesesesessass s st et et eseasss s s ansesesesennane ettt 3,542,033,382 |........... 3,541,743,248
34. Gross paid in @and CONHDULEA SUIPIUS ........cc.eiiiiiieiiiieie ettt ettt e e et e et e et e esteeseeeseesseesseeseesseesseesseesseeseesnsenssensees|oesssessessressbeesbessbeesreenns [resensinssaessaeesaeesressreesre s
35, UNASSIGNEA FUNAS (SUPIUS) .....v.veveeecececeeteieeeescecte et eeeeseeeae et esessseeaetesesensssssesesesensssesesesesenssssaesesesenssssaesasassnsnsssesesasannsnansesassnnnsnaedfesesnenes 14,978,936,619 |......... 15,367,628,176
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 ...0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ccurvieivereriiiiiiieieteiseesssese st sessse e ssesese s sssssse s ssssnsnsees 18,520,970,001 18,909, 371,424
38. Totals (Page 2, Line 28, Col. 3) 50,029,402,572 49,954,011,718
DETAILS OF WRITE-INS
2501, Contingent SUIT THaDTTiTy oot b ettt et 4,909,273 |..covoveirnnne 8,023,378
2502.  Agent's SECUTITY FUNA FESEIVE ....oovivieieieieieee ettt s s st s s n s ss e st sesesnnensnsse e e 755,670,498 |................ 788,792,889
2503, MiSCElIaNEoUS [1aDTTITIES ...iuiiiiiiiiiciciei et bbbttt ene e 36,992,955 |......cconnen. 43,470,717
2598.  Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cueveueiieieiieeeieiieeieieiei st s 344,719,073 ..o 369,022,837
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,142,291,799 1,209,309,821
b2 0 T OO TP TY OO TP SR UR PO RSP RROTPP TP PP PTRPOPRPPIN
2 PP R PP TTTI
P2 01 T OSSP O PP P PP PP PPN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP RO PP PTPTRTI
1< 7220 7T OO TP TY OO TSP O PSP PR PO RSP RO TPP PP PP OTRPOPPPPIIN
£ 7201 Y PP PTOT RO P T TRTI
3298. Summary of remaining write-ins for Line 32 from OVerfloW PAgE ...........couiiiiiiiiiieceeeee s [t [t
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $  ...c....... 1,975,861,465 ) oo e 1,969,802,438 |............ 1,865,693,619 |............ 3,780,867,992
1.2 Assumed (written $  ............ 9,784,553, 111 ) o s 9,528,549,179 |............ 9,030,483,116 |.......... 18,418,603,408
1.3 Ceded (written $ eeeeeenn 2,821,987 871 ) o ..2,285,038,817 |. ..2,109,906,289 |............ 4,391,489,961
1.4 Net (written $§  ............ 9,438,427,105 ) ..o 9,213,312,800 |........... 8,786,270,446 17,807,981,439
DEDUCTIONS:
2. Losses incurred (current accidentyear $  ............ 6,376,032,788 ):
2.1 DHFCE ..ttt e 1,363,133,327 |.......... 1,181,184,178 |............ 2,428,514,754
2.2 Assumed 6,882,956, 136 5,638,424,785 |.......... 12,298,741,389
2.3 CABM ...ttt bbbttt nenaene o 1,334,396,551 1,255,943,550 |............ 2,671,067,311
24 Net ..o ..6,911,692,912 |.. ..5,563,665,413 |.......... 12,056, 188,832
3. Loss adjustment EXPENSES INCUITEM ...........c.cueveiiieeueeeieiiieseeeie st sese s ssssesesesss st s sans [eesesericecnenns 894,657,506 |................ 825,495,476 |............ 1,758,217,518
4. Other Underwriting @XPENSES INCUITEA ..........c.c.eveviuieeerieieiesieaesesesesesese s sssssesesesssessssesesesssssssesesns [eosseeeseces 2,920,470,350 |........... 2,732,519,238 |............ 5,535,364, 100
5. Aggregate write-ins for underwriting dedUCHIONS ............ccuiiiiiiiiiiicceeee | .
6. Total underwriting deductions (LINES 2 throUGh 5) ...........ccceueueiiiiiieiieteiniieeeeiete e e 10,726,820,768 |............ 9,121,680, 127
7. Netincome of protected cells
8.  Net underwriting gain (10ss) (Line 1 MiNUS LiNE 6 + LiNE 7) ...ceeuiiiiirieieieieeeeieieeieieeeee e e (1,513,507,968)|.............. (335,409,681)|.......... (1,541,789,011)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuriiiuriieiieeiniieirei ettt 334,458,722 |......c.c..... 547,448,097 |............... 984,753,893
10. Net realized capital gains (losses) less capital gains tax of $ ................. 10,064,393 ... 12,941,041 (22,958,996) (60,654,005)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviririririeieieieiiiie sttt seseses s oo s seenenens 347,399,763 |............... 524,489,101 |............... 924,099,888
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ e 506,061 amount charged off $  ...cccccvvenae 25,587,379 ) ..o [ (25,081,318)[....cccccneee (24,904,031)|.....cccvenvne (48,849,710)
13.  Finance and service charges not included in PreMiUMS ...........c.oceueuiveiieeiiereieiieseeee s 52,710,318 |ocviie 42,586,413 |................. 88,553,066
14.  Aggregate write-ins for MisCellangous INCOME .............cucveviieieeiereiiieeie et 88,563,862 (88,575,311) (47,558, 126)
15.  Total other income (LiNes 12 throUGh 14) ........ccccvieiueuiiiiiieeciete sttt ensssesena 116,192,862 (70,892,929) (7,854,770)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) ........ccoiuiviioeeeceeeeeeee et e (1,049,915,343)|.....cccnvvne. 118,186,491 |.............. (625,543,893)
17.  Dividends t0 POIICYNOIAETS ........c.ovveecececeeeeeecceeee ettt se e se s es s ssaesesesensanasaesenennas 2,415,974 2,611,013 4,674,028
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17) .......ccuevoiiriecieieiiieieie et e (1,052,331,317)]...cccveceenne 115,575,478 |.............. (630,217,921)
19.  Federal and foreign inCOME taxes iNCUITEM .............ceueueuiuiririiieieieieieeeee et ens (185,256,626) (77,052,198) (239,811,737)
20. Netincome (Line 18 mMinus Line 19)(t0 LiNE 22) .........cccviurueueieiieieieieieieeeeieieseisesesese e (867,074,691) 192,627,676 (390,406, 184)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEar .............ccovoveeveveiriieeeeereiiseiesesesesssseens 18,909, 371,424 18,017,389,377 18,017,389,377
22, Netincome (from LiNE 20) ......c.ovieieeueuiiriietieieeseneneeeietes st ses st eeese s sesse et s esssesessssssesssesesasnes [orsesecicusnns (867,074,691)]......cecvvevne 192,627,676 |.............. (390,406, 184)
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccciiiiiiiiiiiiiiie e e [ o
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 32,487,608 ..304,574,387 |.. . 816,624,515 ..958,346,615
25.  Change in net unrealized foreign exchange capital gain (I0SS) ...........ccocvueueviiriieirereeisieeeese e e 2,064,668 |.. ... (3,649,386)|......ccverrnene. 198,743
26. Change in net deferred iNCOME tax ..........cccoeevvvrieervereriirinnnnn. ...88,269,442 |.. ..(70,056,857)|... ..(95,703,351)
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiieieireteiiiie ittt ssses bbbt sse b snsnsens [oceeeeeeeeenees 58,100,760 (34,226,670)|................ 423,722,629
28.  Change in ProviSion fOr FEINSUMANCE .........cuiuiuiririiriiieisieistee ettt se sttt st besessesessesenes rsssessstese s st se s snnres [oeressnsessstesestessressrnnnaes [onseesenensenens 22,251,800
29, Change in SUIPIUS NOES ......c.cuiiiieiiereriiieisetete st ettt be s ss st be b ss s bbb s ssns bbb s s snsesetanas ..290,133 |.. . 288,956 |... ... 578,494
30. Surplus (contributed to) withdrawn from protected Cells ............cccooiiiiiiiiiiiiccceeee
31. Cumulative effect of changes in accounting prinCIpIES ............ccoviiiiiiiiiiiiiiieeeeeeeeeeeeee e [ o
32. Capital changes:
32,7 PaAIA TN ettt et ettt
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ciiiiiiiiiie ettt sttt e beebeebeennesneesreesbeesbeenseens
33.  Surplus adjustments:
G TR e T I P R U Y
33.2 Transferred to capital (Stock DIVIdEN) .........cccciiiiiiiiiiiniis e e [ e
33.3 Transferred from CAPItal ...........coiuieiieiecieceee ettt sae e ene e e e neennen
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........ciiiiiiiiiiie ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............cevevevriieriereiiiieseeeie e 25,373,878 12,019,213 (27,006,699)
38. Change in surplus as regards policyholders (Lines 22 through 37)...........cccceeveieiieuerereisiesseeienns (388,401,423) 913,627,447 891,982,047
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 18,520,970,001 18,931,016,824 18,909,371,424
DETAILS OF WRITE-INS
0501. Premium deficiency reserve ...
0502, o
(05101 T T RO TP T TP F T PSP P PP PRPT) RSP UP PP PTRPOPPPPIN
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceieriiiiiiiiiiiiciiiicceeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
0 T 0] { Y TSV PPV NESTRTT 40,296,972 |..ooovveenne 40,779,795 |.ooeoirienne 86,559,376
1402. Change in contingent sUit 11ability ..o 3,114,105 |.. ... (2,526,122)|... 498,927
1403.  COLI = income = Change 1N CSV ...ttt es et 45,152,785 |............. (126,828,984)|.............. (134,616,429)
1498. Summary of remaining write-ins for Line 14 from overflow page ............ccoeveiiiiieiiiiiiiiicceeeesee e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 88,563,862 (88,575,311) (47,558, 126)
3701, Prior period adjuUSTMmENT ...ttt eneies [ereretete e [oererereennas (39,407,124)
3702. Change in surplus - agent security compensation plan ... .. . 114,182,452
3703. Change in surplus - pension and postretirement benefits ........ccocooiiieiiiieiiiicccceeeee o 23,409,575 |...ccvvee.. 12,541,661 |................ (99,735,008)
3798. Summary of remaining write-ins for Line 37 from overflow Page ..........ccceveueueveieiiecieieieieeee e e 1,964,303 |.ooceeerrenee (522,448)......cune... (2,047,019)
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 25,373,878 12,019,213 (27,006,699)




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 9,350,135,010 |............ 8,867,843,337 |......... 18,108,699,202
2. NetiNVESIMENT INCOME .......vuiiiiieiiieei ettt [ers s 363,657,263 |............... 590,241,581 |........... 1,055,409,533
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 88,915,459 85,378,601 143,410,448
4. TOtal (LINES 110 B) ..ot 9,802,707,732 9,543,463,519 19,307,519, 183
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 6,304,560,857 |............ 5,964,006,581 |.......... 11,834,435,229
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........cccce. foeriiiiiiiiiiiiiiiiiiiins o e
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 4,073,708,617 |............ 3,815,734,476 |............ 7,215,579,830
8. Dividends paid t0 POIICYNOIAETS ..........c.cooviviveviieeiiieceeee ettt ettt sesesnn s [eeereneeneneneen 3,672,467 |...ocovevenee 2,239,419 | 5,055,831
9. Federal and foreign income taxes paid (recovered) netof $ ................ 4,124,789 tax on capital
GAINS (IOSSES) ...ttt b e b e b bbb (174,097,002) (293,943,968) (288,477,915)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 10,207,844,939 9,488,036,508 18,766,592,975
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (405,137,207) 55,427,011 540,926,208
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 1,211,810,021 1,270,428, 386 2,792,298,424
12.2 Stocks .............. ... 27,648,278 |.. ... 21,443,273 |.. ... 30,112,823
12.3 Mortgage loans ... . 117,704,867 |.. ..236,253,292 |.. ..479,017,322
L o =T e (= OO OO A O S
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieirei ettt [eesssinensnees 213,313,593 |....ccevnnee 720,784,167 |...oocvneene 903,113,561
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceeees |oevveeininnencne 4,063,069 |.....cocnc... (5,495,928).....ccccvenne (6,087,674)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 62,341,022 159,262,547 60,783,822
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,636,880,850 |............ 2,402,675,737 |............ 4,259,238,278
13. Cost of investments acquired (long-term only):
131 BONAS .ottt eninien [oeeenennanaeaas 837,254,608 |............ 1,828,232,956 |............ 3,102,433,773
13,2 SEOCKS ...ttt £ttt ens [oeseteeen e 38,343,167 |.ccvvieeneee 13,506,199 |.ooivine. 92,117,536
13.3 MOMGAGE I0NS ...ttt [oneenennnanaeaas 116,173,964 |.....cccecvnee. 99,501,577 |..ccvvveernne 259,195,371
13.4 REAI ESHALE ...t [oeaeteien s 15,910,081 [.ocovicinee 11,559,325 | 29,465,712
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eeessinessinans 401,596,330 |...cccvvvennne 574,825,517 |........... 1,070,697,540
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 15,158,011 17,281,440 62,889,815
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 1,424,436, 156 2,544 907,014 4,616,799,747
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 212,444 694 (142,231,277) (357,561,469)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoooeiiiiiinies o [
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (168,861, 163) (379,445,327) (465,481,852)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (168,861, 163) (379,445,327) (465,481,852)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....c.cc..... (361,553,676)|.............. (466,249,593).............. (282,117,113)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 32,428,965 |............... 314,546,078 |............... 314,546,078
19.2 End of period (Line 18 plus Line 19.1) (329,124,711) (151,703,515) 32,428,965
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... [ 107,563,995 |......coccvuee. 92,457,347 |...oeenea. 168,666,350
20.0002. Capitalized interest on DONAS ..o e 781,788 |.cooveeenn 1,533,609 |...cooveveveene 3,567,528
20.0003. Capitalized interest on mortgage loans .................. ..6,107,584 |.. 12,517,837
20.0004. Exchange of equity investment to equity investment ... o [
20.0005. Movement of assets from bonds to alts ... [ 12,007,080 [
20.0006. Bond to be announced commitments (purchased/sold) .........ccovoiveiiiniiiniieciesee e 47,981,094
20.0007. Intercompany transfer of securities in ............. ...60,550,838 |.
20.0008. Intercompany transfer of SECUrities UL ..ot ses [ ...60,522,897 |.
20.0009. Tax credit commitment liabilities ....... ..5,337,288 |.




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate Organizational
Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle
has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting practices and
procedures manual. The prescribed practice changed the subsidiary’s valuation by $130.1 million and ($117.6) million as of June 30, 2023 and
December 31, 2022, respectively.

Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled in
the State of Ohio. The Company has an indirect ownership of NLIC and NLAIC through the Company’s ownership of Nationwide Corporation. See
the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a prescribed practice that
utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed products, respectively, in
order to better align the measurement of indexed product reserves and the derivatives that hedge them, which were adopted effective January 1,
2021. The prescribed practice changed the subsidiaries’ valuation by $55.3 million and $261.1 million as of June 30, 2023 and December 31,
2022, respectively.

Olentangy Reinsurance, LLC (Olentangy) is a special purpose financial insurance company domiciled in the State of Vermont. The Company has
an indirect ownership of Olentangy through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate Organizational
Chart, which appears as Schedule Y of this statement. Olentangy was granted a permitted practice from the State of Vermont which increased
the subsidiary’s valuation by $67.0 as of June 30, 2023 and December 31, 2022.

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

SSAP F/S F/S

# Page Line # 2023 2022
Net Income
Nationwide Mutual Insurance Company state basis (Page 4, Line 20,
(1) Columns 1 & 3) XXX XXX XXX $ (867,074,691) $ (390,406,184)
(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (867,074,691) $ (390,406,184)
Surplus
Nationwide Mutual Insurance Company state basis (Page 3, Line 37,
(5) Columns 1 & 2) XXX XXX XXX $ 18,520,970,001 $ 18,909,371,424
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 3 35 130,067,816 (117,580,936)
Subsidiary valuation -- NLIC and NLAIC 51 3 35 55,251,296 261,056,572
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Olentangy 20 3 35 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 18,268,650,889 $ 18,698,895,788

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

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

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

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

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

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

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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

Note 3 — Business Combinations and Goodwill

A. Statutory Purchase Method

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



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Statutory Merger

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

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

Note 4 — Discontinued Operations

Not applicable.
Note 5 — Investments
A. Mortgage Loans
There were no changes that were considered significant to the Company from prior year end.
B. Troubled Debt Restructuring
Not applicable.
C. Reverse Mortgages
Not applicable.
D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

3. Not applicable.
4. Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when
a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

—_

Less than 12 Months $ (96,484,174)
2. 12 Months or Longer $ (212,164,871)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $  1,141,204,191
2. 12 Months or Longer $  2,048,941,208

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

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

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

b. Not applicable.
c. There were no changes that were considered significant to the Company from prior year end.

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

6.1



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

value.

2. Type of Repo Trades Used

a. Bilateral (YES/NO)
b. Tri-Party (YES/NO)

1 2 3 4

First Quarter Second Quarter Third Quarter Fourth Quarter
NO NO - -
YES YES - -

3. Original (Flow) & Residual Maturity

a. Maximum Amount

Open - No Maturity
Overnight

2 Days to 1 Week

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

No oD~

b. Ending Balance

Open - No Maturity
Overnight

2 Days to 1 Week

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

7. >1Year
4. Not applicable.

I O o

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$109,793,428

$95,510,716

5. Fair Value of Securities Acquired Under Repo - Secured Borrowing

$100,393,693

$45,371,116

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount
b. Ending Balance

$111,989,297

$97,420,930

$102,401,567
$46,278,538

6. Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE

$-

$-

7 8

None

NAIC 1

NAIC 2 NAIC 3

NAIC 4 NAIC 5

Does Not
Qualify as
NAIC 6 Admitted

Bonds - FV

LB & SS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

T Te~oao0 o

$-

$46,278,538

$- $-

$- $-

$- $46,278,538

$-

$46,278,538

6.2

$- $46,278,538




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $109,793,428 $ $100,393,693 $- $-
2. Securities (FV) - -
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $95,510,716 $ $45,371,116 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - R
4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $45,371,116 $45,371,116
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

oo op

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

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

Not applicable.
J. Real Estate

Not applicable.
K. Low-Income Housing Tax Credits

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

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

Not applicable.

N. Offsetting and Netting of Assets and Liabilities

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 1%
(2) Cash equivalents 90%
(38) Short-term investments 9%
(4) Total 100%

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 — Investment Income

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

Note 8 — Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives
1-7. There were no changes that were considered significant to the Company from prior year end.

8. The Company has no premium cost due in each of the following four years and thereafter.
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B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees
Not applicable.

Note 9 — Income Taxes
There were no changes that were considered significant to the Company from prior year end, except for the following.

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

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

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

In accordance with INT 22-02, the Company did not include an estimate of the impacts of the CAMT because a reasonable estimate cannot be made
as of June 30, 2023.

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

There were no changes that were considered significant to the Company from prior year end, except for the following.
The Company has reinsurance agreements with Geneva Re Ltd., a related party for which the Company has partial ownership.
Note 11 — Debt
A. All Other Debt
There were no changes that were considered significant to the Company from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)
1. The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. The Company has determined the actual maximum

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

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ 45,000 $ 45,000 $
(e) Aggregate Total $ 20,045,000 $ 20,045,000 $
0 Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock - Class A $ - $ - $
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $
(c) Activity Stock $ - $ - $
(d) Excess Stock $ 45,000 $ 45,000 $
(e) Aggregate Total $ 20,045,000 $ 20,045,000 $
®) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Current Year
Membership Total Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ -3 - $ - $ - $ $
Class B $ 20,000,000 $ 20,000,000 $ -3 -8 $
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3. Collateral Pledged to FHLB

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 735,538,052 $ 854,453,067 $ -
2. Current Year General Account Total
Collateral Pledged $ 735,538,052 $ 854,453,067 $ -
3. Current Year Separate Accounts Total
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 697,798,428 $ 769,575,692 $ -
b. Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
1.
Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3) $ 735,538,052 $ 854,453,067 $ -
2. Current Year General Account Maximum
Collateral Pledged $ 735,538,052 $ 854,453,067 $ -
8. Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 697,798,428 $ 769,575,692 $ -

4. Borrowing from FHLB
The Company had no outstanding borrowings with the FHLB as of June 30, 2023 and December 31, 2022.

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

A. Defined Benefit Plans

1-8. There were no changes that were considered significant to the Company from prior year end.

4. Components of net periodic benefit cost

Pension Benefits Postretirement Benefits
December 31, December 31,
June 30, 2023 2022 June 30, 2023 2022

a. Service cost $ 54,386,541 $ 152,708,637 $ 673,523 $ 750,360
b. Interest cost 137,474,476 202,514,553 2,398,314 3,121,197
c. Expected return on plan assets (149,415,794) (411,463,760) (3,211,755) (11,675,530)
d. Transition asset or obligation - - - -
e. (Gains) and losses 46,128,418 67,792,246 (3,089,227) (8,584,154)
f. Prior service cost or credit (16,926,766) (33,853,532) 3,519,954 6,396,484
g. (Gain) or loss recognized due to a settlement

or curtailment - - - -
h. Total net periodic benefit cost $ 71,646,874 $ (22,301,856) $ 290,809 $ (9,991,643)

5-21. There were no changes that were considered significant to the Company from prior year end.
B-1. There were no changes that were considered significant to the Company from prior year end.

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

A-l. There were no changes that were considered significant to the Company from prior year end.
J. Changes in Unassigned Funds

The portion of unassigned funds (surplus) represented by cumulative unrealized capital gains is $6,194,489,649.
K-M. There were no changes that were considered significant to the Company from prior year end.

Note 14 — Liabilities, Contingencies and Assessments

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

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.
Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.
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The following table summarizes assets held at fair value as of June 30, 2023:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ -3 869,997,198 $ 278,448,847 $ - 1,148,446,045
Securities lending collateral assets - 2,775,450 - - 2,775,450
Preferred stocks unaffiliated - 24,206,776 17,230,264 - 41,437,040
Common stocks unaffiliated 52,681,615 20,190,063 22,037,608 - 94,909,286
Total Assets at Fair Value/(NAV) §$ 52,681,615 § 917,169,487 § 317,716,719 § - 1,287,567,821

The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2023:

Total gains

Beginning and (losses) | Total gains and

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

3/31/2023 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2023
Assets at Fair Value
Bonds $272,122,619  $31,696,078 $(33,366,224) $(122,754) $(1,576,774) $14,057,124 $ $(4,819,363)  $458,141 $278,448,847
Preferred stocks unaffiliated $13,821,903 $- $- $- $1,719,278  $2,151,994 $- $(462,911) $17,230,264
Common stocks unaffiliated $21,704,319 $- $- $- $333,289 $- $ $- $22,037,608

Total Assets at Fair Value $307,648,841  $31,696,078 $(33,366,224) $(122,754) $475,793  $16,209,118 $ $(5,282,274)  $458,141 $317,716,719

Transfers into and/or out of Level 3 during the period ended June 30, 2023 are due to either changes resulting from application of the lower of
amortized cost or fair value rules based on the security’s NAIC rating or changes in sources used to price certain securities.

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

30, 2023:
Not Practicable
Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
Assets
Bonds $15,572,780,930 $16,784,501,625 $2,103,484,909 $11,913,990,642  $1,555,305,379 $-
Mortgage loans, net of allowance 1,378,233,790 1,781,192,288 - - 1,378,233,790
Cash, cash equivalents and short-
term investments (329,124,711) (329,124,711)  (632,542,719) 303,418,008
Derivative assets 26,187,406 12,409,482 26,187,406
Securities lending collateral assets 45,664,885 45,578,776 45,371,116 293,769 - -
Total Assets $16,693,742,300 $18,294,557,460 $1,516,313,306 $12,243,889,825  $2,933,539,169 $-
Liabilities
Derivative liabilities $(2,183,223) $790,200 $- $(2,183,223) $- $-
Total Liabilities $(2,183,223) $790,200 $- $(2,183,223) $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.
E. Measured using net asset value

Not applicable.

Note 21 — Other Iltems

A-B. Not applicable

C. Other Disclosure

Effective June 1, 2023, the Company renewed the Property Catastrophe Program as follows: National Tower with varying placements totaling
$2.835 billion for losses per event between $500 million and $3.60 billion. This includes the catastrophe bond, Caelus Re 2020-1, issued in 2020
providing national coverage at 37.5% of $400.0 million excess of $1.95 billion, and Aquila Re 2023-1 issued in 2023 providing national coverage
at 31.25% of 400 million excess of $1.55 billion, 31.25% of 400 million excess of 1.95 billion, and 20% of $250.0 million excess of $3.15 billion.
The national tower includes two 'Drop' layers which 'drops' following second loss event over $500 million from 60% of $250 million excess of
$3.15 billion to 60% of $150 million excess $350 million, and from $100 million excess of $3.5 billion to 40% of $150 million excess of $350
million. For the 2023 risk period, the Caelus Re 2020-2 aggregate catastrophe bond has expired and was not renewed. See Note 21G for
additional information regarding the Caelus Re and Aquila Re catastrophe bonds.

Effective June 1, 2023, the Company renewed its Property per Risk program on an enterprise-wide basis covering risks underwritten by the
Company. The structure remains unchanged at $115.0 million excess of $10.0 million. Risk period 2023 for Property per Risk program will expire

on May 31, 2024.

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

G. Insurance-Linked Securities (ILS) Contracts

Caelus Re Series 2020-1 provides indemnity protection on a per occurrence basis now with two different classes of notes. For the 2023 risk period,
the Caelus Re 2020-1 catastrophe bonds provide national coverage at 37.5% of $400M excess of $1.95 billion. The coverage, effective March 1,
2020, expired on May 31, 2023 for Class A-1 Note, with Class B-1 Note set to expire May 31, 2024. Caelus Re Series 2020-2 provided indemnity
protection on an annual aggregate basis with three different classes of notes for 2022 risk period. For the 2022 risk period, the Caelus Re 2020-2
catastrophe bonds provided national coverage at varying placements of annual aggregate losses between $1.26 billion and $1.80 billion. The

coverage was effective June 1, 2020 and expired as of May 31

, 2023.
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On May 23, 2023, the Company and certain of its subsidiaries and affiliates entered into an agreement with Aquila Re | Limited, a Bermuda Special
Purpose Reinsurance Vehicle, for the purpose of securing collateralized, multi-year property catastrophe loss protection through the capital
markets. The catastrophe bond, Aquila Re 2023-1, was issued as part of this agreement provide reinsurance coverage to the Company and certain
of its subsidiaries and affiliates for catastrophic events, including hurricanes, winter storms, convective storms, wildfires, meteorites, volcanic
eruptions, earthquakes, and the fires following earthquakes and other perils. Aquila Re series 2023-1 provides indemnity protection on a per
occurrence basis now with three different classes of notes. For the 2023 risk period, the Aquila Re 2021-1 catastrophe bonds provide national
coverage at 31.25% of $400M excess of $1.55 billion, 31.25% of $400M excess of $1.95 billion, and 20.00% of 250M excess of $3.15 billion. The
coverage is effective June 1, 2023 and expires on May 31, 2026 for Class A-1 Notes, Class B-1 Notes, and Class C-1 Notes.

Number of Outstanding Aggregate Maximum

ILS Contracts Proceeds
Management of Risk Related To:
(1) Directly-Written Insurance Risks
a. ILS Contracts as Issuer $ '
b. ILS Contracts as Ceding Insurer 4 $ 450,000,000
$

c. ILS Contracts as Counterparty

(2) Assumed Insurance Risks
a. ILS Contracts as Issuer - $
b. ILS Contracts as Ceding Insurer - $ -
c. ILS Contracts as Counterparty - $

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

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 4, 2023 for the statutory statement available to be issued on August 10, 2023.

There were no material Type | events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that
have not already been reflected as required.

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 4, 2023 for the statutory statement available to be issued on August 10, 2023.

There were no material Type Il events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that
have not already been reflected as required.

Note 23 — Reinsurance
A. Unsecured Reinsurance Recoverables
There were no changes that were considered significant to the Company from prior year end.
B. Reinsurance Recoverable in Dispute

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

C. Reinsurance Assumed and Ceded

1. The following table summarizes ceded and assumed unearned premiums and the related commission equity at June 30, 2023.

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

d. Direct Unearned Premium Reserve

$1,616,942,966

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

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

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

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

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

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

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

Not applicable.
J. Reinsurance Agreements Qualifying for Reinsurer Aggregation

Not applicable.
K. Reinsurance Credit

Not applicable.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 — Changes in Incurred Lo and Loss Adjustment Expenses

A. As of December 31, 2022, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $16.2 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $4.0 billion for the six months ended June 30, 2023. As
of June 30, 2023, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $12.8 billion. The
Company experienced unfavorable prior-year development of $641.5 million during the six months ended June 30, 2023, primarily driven by higher
than expected severity in Standard Commercial and Homeowners lines due to inflationary pressures on non-weather claims and development on
Q4 2022 CAT and weather events.

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

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

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

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

As of June 30, 2023 and December 31, 2022, the companies in the Nationwide Pool assuming a proportionate share of the pool are:

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

The following represents amounts due to/from the lead entity and pool participants as of June 30, 2023:

Name of Insurer Amounts Receivable Amounts Payable
Nationwide Mutual Insurance Company (Lead Insurer) $ 5,281,860,782 $ 1,327,348,295
Nationwide General Insurance Company $ 206,745,130 $ 679,971,388
Nationwide Property & Casualty Insurance Company $ 141,943,485 $ 456,171,865
Nationwide Assurance Company $ 15,829,105 $ 184,896,097
Nationwide Lloyds $ 5,354 $ (97,947)
Nationwide Insurance Company of Florida $ 7,044,893 $ 47,729,241
Nationwide Affinity Insurance Company of America $ 19,725,523 $ 106,812,621
Crestbrook Insurance Company $ 31,855,283 $ 182,009,222
Nationwide Insurance Company of America $ 196,499,099 $ 612,073,725
Allied Insurance Company of America $ 12,625,680 $ 43,732,990
AMCO Insurance Company $ 42,939,285 $ 290,218,136
Allied Property & Casualty Insurance Company $ 36,218,007 $ 146,535,397
Depositors Insurance Company $ 40,215,440 $ 171,163,567
Nationwide Agribusiness Insurance Company $ 241,161,000 $ 530,136,443
Victoria Fire & Casualty Company $ 463,254 $ (546,919)
National Casualty Company $ 150,563,505 $ 405,016,575
Scottsdale Insurance Company $ 118,743,283 $ 1,098,472,690
Veterinary Pet Insurance Company $ 15,910,769 $ 95,076,689
Nationwide Indemnity Company $ 11,445,152 $ 206,051
Harleysville Insurance Company of New York $ 4,001,248 $ 32,901,983
Harleysville Lake States Insurance Company $ (3,388,874) $ 1,283,464
Harleysville Insurance Company of New Jersey $ 5,886,039 $ 35,501,832
Harleysville Worcester Insurance Company $ 8,775,441 $ 57,047,781
Harleysville Insurance Company $ 15,600,669 $ 80,266,250
Harleysville Preferred Insurance Company $ 6,629,890 $ 25,281,642

Note 27 — Structured Settlements

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

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

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

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

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

Note 33 — Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvccecueieieeeeeceeae et ettt e et ees e ae et eeee s ae e s e s en e s eaetesesenssseaeses et ensnssaesesesassnssaesesesensssssesesasansnssaesasanen Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIEY ..ottt Yes[ 1 No[ ]
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
TEPOTHING ENELY? «...ovveeecececeeee et ceceete e et s aeaetete s s sssaese s s s sssassese s sasssassese s s s ssasseees s s asssseses s s ssansese s s s sssnsesesas s sssseses s ssassnsnseses s ssssansesesamsnassnsesara Yes [ X] No [ ]
LT F= (=N el i =g Lo L USSP 01/18/2023
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
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 Yes[ 1 No[X]
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 Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............ccccoovvveeeeccierinees Yes [ X] No [ ]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
Nationwide Mutual Fire Insurance COMPaNY ..........cococooiimrrninieenninneeeseneseneneeseeees | creeenenens 28779 e [ OH..oovieee
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes I No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiicccceen 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............cccoceveveveveccrereereeecennns 12/31/2021
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). vevuteteeie ittt h s E bbbttt 05/31/2023
By what department or departments?
OH ettt ettt et ettt h ettt e s £t e R £t e h £t e s £t eh et e e et eh oA £ et e e £ s e R £t eh £t eh et eh et eh e £ eb e st et e R e et st et e s et e b et eh ettt e et e e
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ooiiviiieeeeee ettt e et e et s e e e e e s e st e s et e e e e e s s s es et e s eaee e s s et esesesessaseenssaseseanananaens Yes ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ...........cvrueueieiiieieieieiieeeeie ettt sttt n s sesesnsnas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccoiieiiiiiiiiiiieeeeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............coo s Yes [ X] No[ ]

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.

1 2
Affiliate Name Location (City, State)

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

Columbus, OH
Columbus, OH
Columbus, OH
. [Columbus, OH ..
... {Columbus, OH ..
. [Columbus, OH ..
Columbus, OH
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16.

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
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).

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 $

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: ............ccccceeoeeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Preferred Stock ....
Common Stock ....
Short-Term Investments

Mortgage Loans on Real Estate

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes[ ] No[ X]

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

.. 38,095,726

37,397,492

LoLoee e

All Other 1,699,301,933 1,728,284,975
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 12,626,061,198 .... 12,963,393, 150
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiiiiieeieeeee et see e D e D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccocoiiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoooeviiiiiicene 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. .........cociiiiiiiiiii e $

7.1

... 48,440,336
... 48,354,227
................. 52,386,494



17.3
17.4

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
The Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........ccooieioeeeeeeeeeeeeeeeeeeeee
ROYal TRUST oeeeieiie et e 77 King St., York, ON MON L4 ..o
Federal Home Loan Bank of Cincinnati ..........cccooooovoeioviiiiieeee 221 E. 4th St, Suite 600, Cincinnati, OH. 45202 .........cocoevveveveennnee.

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

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

If yes, give full information relating thereto:

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

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

1 2

Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution .......cccooovivviiiciiiciienn, |
Gramercy Funds Management LLC ........c.cccoovrenunnne
Ares Capital Management LLC ....
HPS INVESTMENT PARTNERS, LLC
T. Rowe Price ....ccccoeveuenee.
20 GATES MANAGEMENT LL
NINETY ONE PLC .....coovinneee .
Guggenheim Securities, LLC ..o (VR
BlackRock Financial Management INC. ......cccocoooiiiirininiiieieecee e [V

cCcccec

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
U.S. Securities and Exchange
152209 ..o Gramercy Funds Management LLC ........cccocoeeiiieniiiniiceeceeene 54930052ZV4VR1WGBB62 ........ CommiSSion ....coveveveeiiiiaas NO..oviie
SEC Registered Investment
131619 .o Ares Capital Management LLC .......coooiviiiieieiriiiiceceeeeee 3MO9BESSOPEUTBOI8LSS ........ ADVISEr o NO..oviie
The U.S. Securities and
282125 .o HPS INVESTMENT PARTNERS, LLC ..ot 5493001 W7540H8HMBF38 ........ Exchange Commission ............. NO..oene
The U.S. Securities and
126032 ..o T. ROWE PriCe .o FAJS9K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..oeeine
The U.S. Securities and
1565480 ......ococevinnne 20 GATES MANAGEMENT LLC ....cvviiieieerierni et 549300P9T431XY751068 ........ Exchange Commission ............. NO..oeeine
The U.S. Securities and
168310 ..o NINETY ONE PLC .o 549300G0TJCT3K152G14 ........ Exchange Commission ............. NO..oene
The U.S. Securities and
40638 .......cceeeinnne Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO..oviie
Securities and Exchange
Commission (SEC), National
Futures Association (NFA),
Commodity Trading Advisor
(CTA) and Commodity Pool
BlackRock Financial Management INC. ....cccccoovvieeiiiinirininnn 549300LVXY [VJKE13M84 ........ Operator (CPO)

7.2



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

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

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

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

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

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

7.21



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes [ X] No[ 1 NAT[ ]
If yes, attach an explanation.
Effective January 1, 2023, in conjunction with the merger of Nationwide Mutual Fire Insurance Company into Nationwide Mutual
Insurance Company, the Nationwide Pool structure was revised. Nationwide Mutual Insurance Company's assumed pooling
percentage iNCreased fTOM 71% t0 94%0. ...ouuii it bbb bbb bbb bR bbb bbb Rt bbb bbbttt b et nre e
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, FEINSUIEA? ............c.c.cvoccurueuereeecceeeeeeeeeeeeaeee e seee e sesess e sesennanaees Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................oovcueueueveeeeceeueeeeeeeceeae e eeseseeeae e es s s nenans Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
interest greater than zero? ..... Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Non-renewable for
stated reasons only .|............... 0.1 | 0.043 |.......... 20,498 |...cooven. 901 e o 21,400 |.ooooee (1,628) e (T e o (1,699)
TOTAL 20,498 901 21,400 (1,699)
5. Operating Percentages:
5.1 ABH 10SS PEICENL .......veeeeeecveteieeeeeecteteteeeeeeacaeteteseesssaesesesesssssassesesessssesesesasessssseetasasassssetesesaseesssesesesasansssesesasesensssesesesasensssesesasasensseeseses s £4eEeEebeenEntatEeb e b e e n et eb et b et s 69.000 %
5.2 A&H COSt CONTAINMENT PEICENT ........o.vveieeececeecite ettt ettt eae s sttt e s e s e s e s e s sas st s et et e s esessa s s s s s eseseseses e s s s as s s et esesesessasas s es et et eseasasas e e ehebebebee et et et e e eb bbbttt 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ..........c.c.cueuiuiuiiieieeeteeeaeaeseeieteseseseseaessesssesesesesessssssasesesesesesessssssasasesesesess Seebebebeetat et nene et b ebebseent et e neee 32.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cuevevecceeeeee et ee et s s ae e s s s asaeae s s s s ssasaesesessssassesesensananansanas Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueuevieeeececeeteeeeeeeeete et eeeeeseae e aesee s ssaesesesesenssaesesesesensssesesesssensnansesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccooiiiiiiiine e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............ccccoccevevuenee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIlE OF thE FEPOTHING ENELY? .......cviveviiceetetetei sttt ettt ettt ettt s et b et s s ettt s s bbb st b et s s e s bbbt s bbb sn st b s s s Yes[ ] No[ ]




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
00000 .... 38-3207001 Accident Fund Insurance Company of America Unauthorized....
27154 . 13-3362309 ... ...|Atlantic Specialty Insurance Co. ... |Unauthorized
00000 . 61-1805491 ... ...|Equinox Underwriting North America Inc. .|Unauthor i zed
31925 . 42-1019055 ... ...|Falls Lake National Insurance Co. ..... .|Unauthorized
00000 . 03-0311204 ... ...|ICI Mutual Insurance Company ...... .|Unauthor ized
00000 . 35-2671646 ... ...|McGill Global Risk Solutions LLC .|Unauthorized
00000 . .00-0000000 ... ...|Nephila Capital Limited .......... .|Unauthor i zed
12537 . 20-3145738 ... ...|United Specialty Insurance Co. |Unauthorized
00000 . .00-0000000 ... ..|Aquila Re | Limited ......... .|Unauthor ized
00000 .... AA-3191454 AXA XL Reinsurance Ltd. ....... ....|Unauthorized....
00000 .... 00-0000000 Elementum Re LTD ..|Unauthor i zed....
00000 . .00-0000000 ... ..|Leadenhal | Capital Partners LLP .. .| Unauthorized
00000 . 98-1325942 ... ..|Sutton Reinsurance Co. ......cc....... .|Unauthor ized
............ 00000 00-0000000 .............| Zdravstvena Zavarovalnica D.D Triglav ..[Unauthorized....




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

2. R - Registered - Non-domiciled RRGs

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

(other than their state of domicile - see DSLI)

10

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ........ccccee AL [ [ I, 18,205,261 |.............. 22,081,447 |.............. 30,854,571 |............ 22,884,112 |............. 19,688,945 |.............. 21,384,631
2. Alaska ......ccoeeveeeee . AK | [ ISR 306,711 | 223,239 | (18,918) ... (51,554) [ 427,562 |....ocvee 392,754
3. Arizona......oiii. AZ e [ IS 17,254,286 |............. 16,069,321 |............... 9,443,924 |............. 10,178,182 |.............. 23,383,665 |.............. 23,133,104
4. Arkansas ... . AR s Lo forriis 14,807,314 |............. 14,655,081 |.............. 13,694,312 |............ 14,944,686 |............. 18,600,780 |............. 14,285,310
5. California .......ccccceceeece.. CA | Lo frnis 331,093,833 |........... 308,250,383 |............ 220,639,504 |............ 155,608,314 |............ 413,858,787 |............ 378,538,099
6. Colorado ....... L. ....36,422,536 |.. ....39,132,980 |.. ....20,875,024 |.. ....23,040,503 |.. ....49,430,370 |.. ....43,095,280
7. Connecticut .......cce.e... CT |eeens [ IS 23,498,655 |............ 21,982,014 |............. 13,642,986 |............. 14,288,171 |.............. 36,420,633 |.............. 32,946,583
8. Delaware ..........c.cc.ec.... DE |eieiis [ I, 21,851,445 |............ 22,871,279 |............. 14,154,648 |.............. 13,385,457 |....c........ 23,753,203 |.............. 25,384,606
9. District of Columbia .....DC |-......... Lo e 6,175,935 |....coceee. 6,832,111 |..cccoce. 6,383,478 |............... 4,018,279 |..cocvcvee 5,101,853 |...cco.oe. 5,832,196
10.  Florida .....ccoeoveviiens FL [ Lo forrris 74,005,905 |............. 52,425,145 |............ 35,028,569 |............. 23,903,284 |............ 57,666,356 |.............. 48,789,222
11.  Georgia . .. GA L. .28,347,979 |.. .36,478,362 |.. .26,065,705 |.. 19,136,284 |.. .32,159,633 |.. .37,174,659
12.  Hawaii ... LLHE e [N ISR 801,992 [ 332,407 | e 33,280 |...coveeenane 468,439 |......cc...... 613,372
13. Idaho..... LD [ Lo e 2,848,194 |......... 3,018,781 |.cocoee 2,688,884 |......... 1,213,165 |.............. 7,250,693 |............... 8,576,731
14, lNOIS ..o L Lo forriis 14,574,510 |.............. 14,884,271 |............. 11,899,560 |............. 10,699,918 |.............. 24,930,873 |.............. 29,627,995
15. Indiana .......ccccccoeeeene IN e Lo forriis 17,250,658 |.............. 19,305,104 |..cccooenee 9,120,456 |.............. 11,973,700 |............. 16,467,242 |.............. 20,059,603
16. lowa ...... A L. ..9,803,967 |.. .13,526,813 |.. ..5,960,614 |.. ..4,984,783 |.. .33,543,701 |.. .30,279,124
17. Kansas .. L KS e Lo forrrs 49,232,853 |...ocnvee. 48,833,342 |.............. 28,481,671 |............ 29,920,401 |.............. 38,135,708 |.............. 37,567,298
18. Kentucky ... CKY e Lo forriis 18,823,892 |.............. 19,873,229 |............. 17,336,553 |..cocvvne 14,459,873 |............. 26,047,580 |............. 24,466,274
19.  Louisiana ........c.ccoeevene LA | Lo e 6,612,227 |............... 5,709,858 |.............. 5,024,493 |............. 6,517,768 |............... 5,124,385 |....cocoee. 3,950,316
20. Maine ....ccooeveiies ME [ Lo e 3,062,398 |.............. 3,002,753 |.cooenee 1,960,407 |.............. 1,570,786 |............... 2,897,596 |....ccooe.. 2,254,380
21. Maryland ....... ... MD L. 65,226,079 |.. .70,574,593 |.. 41,415,149 |.. .33,049,414 |.. 96,712,273 |.. 88,589,088
22. Massachusetts . L MA | Lo e 6,217,075 |...cooneee. 6,468,207 |............... 2,649,967 |.....c........ 1,365,229 |.............. 6,032,467 |............... 4,121,906
23. Michigan ....... LML e Lo e 6,325,975 |.....c........ 6,650,825 |.............. 6,286,632 |............... 5,032,153 |............ 261,154,120 |............ 267,920,406
24. Minnesota .........ccoccune MN [ Lo forred 63,301,801 |.......c.... 49,767,037 |...covenee 55,606,881 |............. 60,875,965 |............. 46,901,938 |............. 51,794,041
25.  MissisSippi ....cccovvvereene. MS [ Lo forriis 15,260,779 |.cccoeneee. 16,812,565 |............. 9,384,889 |............ 10,895,500 |.............. 18,253,556 |............. 15,162,566
26. Missouri .... ...MO | L. .35,636,265 |.. .37,970,284 |.. .39,377,482 |.. ... 24,896,415 |.. .34,282,260 |.. .26,933,458
27. Montana .... W MT e Lo forriis 11,636,807 |.coocveeenene 9,743,125 | 5,680,481 |.............. 4,187,909 |..cococvenee 7,769,444 |.............. 4,358,237
28. Nebraska .. .NE | Lo forrris 67,457,341 |............. 63,271,128 |............. 44,584,452 |.............. 50,572,241 |............. 42,771,538 |.............. 70,280,412
29. Nevada ... NV | Lo forriis 13,541,359 |.............. 13,642,075 |............. 13,196,699 |............... 8,556,880 |............. 19,496,104 |.............. 17,654,485
30. New Hampshire .......... NH [ Lo e 5,661,877 |...ccconcc... 5,400,456 |......ccc...... 2,911,413 | 2,780,137 |..cocoe. 4,980,186 |............... 4,371,441
31. New Jersey ...... L. ..8,294,119 |.. ..6,331,682 |.. ..2,832,713 |.. .. 3,131,495 |.. 48,747,926 |.. .59,035,536
32. New Mexico .................NM [.......... Lo oo 3,232,448 |............... 3,722,156 ..o 1,097,907 |.coovveee 2,133,418 | 3,355,963 |............... 2,824,320
33. New YorK ....cccoeeveeee. NY [ [ ISR 64,341,199 |............. 79,999,780 |............ 110,776,528 |.............. 62,135,054 |........... 136,262,351 |............ 147,290,919
34. North Carolina ............NC [......... [ IR 141,118,957 |........... 148,160,439 |.............. 87,037,142 |............. 91,438,812 |........... 117,084,331 |............ 107,968,390
35. North Dakota ..............ND [.......... Lo oo 5,666,051 |.............. 6,060,037 |............... 3,934,617 |............... 6,068,384 |............... 4,935,994 |............. 6,265,291
36. Ohio ...ccceeeee L. ..114,834,669 |.. ..123,406,817 |.. .76,702,490 |.. .67,560,743 |.. ..116,897,017 |.. .. 113,224,779
37. Oklahoma ........c..c...... OK e Lo oo 3,729,476 |................... 947,892 ... 1,952,652 |..coovveeeee 648,337 |.ccveeennn 1,594,655 |.............. 5,947,389
38. Oregon ........ccceceeeveeen. OR [ [ IS 13,053,197 |....c.c...... 14,445 177 | 8,749,370 |............... 5,226,287 |.............. 19,147,147 |.............. 20,133,145
39. Pennsylvania .............PA |[......... [ IR 131,400,822 |............ 133,537,819 |.............. 82,871,111 [............. 71,961,622 |............ 370,576,368 |............ 383,459,102
40. Rhodelsland ............ Rl |oeeeee. [ IS 16,567,455 |.............. 17,420,708 |............. 12,249,397 |............. 12,455,565 |............ 18,851,185 |.............. 16,219,729
41. South Carolina . ...SC L. ....43,279,918 |.. 46,230,941 |.. 27,817,626 |.. ....31,358,555 |. ....37,648,254 |. ....32,087,763
42. South Dakota ... .SD | [ I, 21,244 121 | 15,703,253 |.............. 11,187,177 | 11,761,643 |............ 13,158,040 |............. 18,604,895
43. Tennessee ... TN s Lo forriis 28,521,378 |............ 20,968,460 |.............. 22,263,676 |.............. 8,924 947 |.............. 29,117,141 (... 21,062,542
44, TexXas ....ccoceevvveeiec TX e [ IR 197,996,200 |............ 133,997,690 |............ 116,123,247 |.............. 76,573,115 |............ 123,481,482 |.............. 80,271,984
45, Utah ...ccoocoeveeeeeee. UT e Lo oo 9,972,139 |............. 11,621,834 |............... 4,304,575 |coevernn 5,438,186 |.............. 12,278,437 |.............. 9,665,147
46. L. 6,577,941 |.............. 6,883,520 |.. .. 3,848,700 |.. .. 3,853,451 |.. ..6,191,776 |.. .. 4,953,502
47. Virginia ....c.oooeveeveeeee . VA [ IS 97,025,078 |............ 100,660,482 |.............. 53,490,911 |............. 51,057,426 |............. 94,722,971 |............ 109,387,958
48. Washington ................ WA |......... [ IS 36,249,151 |............. 33,318,759 |.............. 24,457,638 |............. 18,893,783 |.............. 37,582,064 |............. 33,310,760
49. West Virginia .............. WV |occcee. [ IS 35,617,281 |............. 40,377,063 |.............. 18,068,076 |............. 21,137,588 |.............. 5,020,435 |.............. 76,613,540
50.  Wisconsin ......ccoeeeeee. WL e Lo oo 7,765,740 |............... 7,789,937 |............... 3,383,091 |.............. 7,893,314 |............. 21,803,695 |............. 22,757,493
51.  Wyoming L. ..4,128,216 |.. ..6,616,136 |.. ..1,850,253 |.. .. 1,460,641 |.. ..3,841,129 |.. .. 4,307,765
52.  American Samoa ........ AS |.......... Nerreres oo e e e
53. Guam ......cceeeeeveeeee. GU [ Lo e e eees e o [ [t
54. Puerto RicO ............. PR [l Lo e e eees e o [ [t
55. U.S.VirginIslands ...... VI |......... Lo e oo e o e 1510 500
56. Northern Mariana
Islands ......ccooeoeieeies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX vevoe e o e fe
58002, .oiiiiiiiiiieeeeeeeeeeeee e XXX o e fe
58003, .iiiiiiiieeieee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........ccceceevee o XXX | eereeeieeereeneeeiiees feeeeiiiicciiiciies o e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccocvnviees wenee 54 4. Q - Qualified - Qualified or accredited reiNSUrer.................c.ccevcueiees cevrenees

5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .........

6. N - None of the above - Not allowed to write business in the state... .......
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

ALLIED INSURANCE
COMPANY OF AMERICA

|Common Stack: 21,000 Shares

VICTORIA FIRE &
CASUALTY COMPANY

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

‘ommon Stock; 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

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

NATIONAL CASUALTY
COMPANY

NATIONWIDE INSURANCE

PURCHASING GROUP, INC.

Single Member Limited

'WORCESTER
INSURANCE COMPANY

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

Common Stock:300,000 Shares|

Common Stock: 1,000 Shares.

Casualty-97%

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

|Comman Stock: 5,690 Shares

Common Stock: 58,334 Shares

Single Member Limited
Liability Company

1 Common Stock: 100 Shares

Commonstock: 2,375,000 Shares]

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

|Common Stock: 1,750 Shares  ——

Casualty-100%

OH

Liability Company

Casualty-100%
4 OH

Liability Company

Casualty-100% DE

DANFORTH, LLC
..... Single Member Limited

Liability Company

Casualty-100% OH

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

AMCO
INSURANCE COMPANY
(AMCO)

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

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

—

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

RETENTION
ALTERNATIVES LTD.

Common Stock: 120,000 Shares

Casualty-100% BER

Common Stock:

,963 Shares|

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

|Common Stock: 10,000 Shares

Common Stock: 1 Share

Casualty-100%

ICommon Stock: 20,000 Shares|

|Casualty-100%
1A

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

KCommon Stock: 333,837 Shares|

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

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

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VPI)

Common Stock: 6935,387
Shares

SIC-100% OH

Depositors - 4.23%

REINSURANCE, LTD.

Common Stock: 11,000 Shares

NAMC-100% T&C

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

VPI-
100% cA

Common Stock: 1,000 Shares

V.P.I SERVICES INC.

VPI-100%
CA

Subsidiary Companies
Contractual Association

(VICTORIA FIRE)
Common Stock: 2,525 Shares

Casualty-100%
OH

VICTORIA SELECT
INSURANCE COMPANY

,000 Shares

Common Sto

Victoria Fire-100%

OH

— Solid Line
= DoubleLine

Limited Liability Company - - Dotted Line

June 30,2023

Page 1
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JEFFERSON NATIONAL

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY

(CASUALTY)

(See Page 1)

OH

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

T
NATIONWIDE CORPORATION
(NW CORP)

Common Stock: 13,642,432 Shares

Casualty-100% OH

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

FINANCIAL CORP.
(INFC)

Common Stock: 8300 Shares
NW Life-100% DE

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(INLIC)

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

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

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

Commonstock: 3,814,779 Shares

Liability Company

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

REINSURANCE, LLC

Single Member Limited
Liability Company

NLAIC - 100% VT

NATIONWIDE INVESTMENT
SERVICES CORPORATION

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

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

NATIONWIDE FUND
ADVISORS

INES - 100% Managing Unitholder |
DELAWARE BUSINESS TRUST
DE

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

Common Stock: 201,300 Shares

NFS-100% ™

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: - 2,800,000 Shares

NFS-100% occ

NFS DISTRIBUTORS, INC.
(NFsDI)

Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100% PA

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

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

June 30,2023 Page 2



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

'Ll

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

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company



cl

SCHEDULE Y

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC .... Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1015 Long Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC .. . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .............. ..|NWD Investments, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 245 Parks Edge Place, LLC .. ..|NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1486309 .. 275 Rivulon Boulevard, LLC . . [NRI-Rivulon, LLC .... . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 300 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 343 N. Front, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 400 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, LI NWD Investments, LLC .. [Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 410 Rivulon Boulevard, LLC . [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 425 \lest Nationwide Boulevard, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 500 Neil Avenue, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 38-4118665 .. 515 Kilbourne Street, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 75 Rivulon Boulevard, LLC . |NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 775 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 780 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 795 Rail Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 808 Yard Street, LLC . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 820 Goodale Boulevard, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 825 Junction Way, LLC .... . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 828 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 840 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 840 Yard Street, LLC .. . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 845 Yard Street, LLC .. GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 855 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 860 Third Avenue, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 875 Flrst Avenue, LLC .... GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 880 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 880 Yard Street, LLC .. .. |GVY Residential, LLC ................. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-4939866 .. 895 W. Third Avenue, LLC . |NRI Equity Land Investments, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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0140 ...|Nationwide ... ...| 20-4939866 .. 950 Dorchester Way, LLC .....cceeeeeeeeeenenennnns LOH ] NIA....... GVY Residential, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... ...| 20-4939866 .. 950 Goodale Boulevard, LLC ......cceeeeeeeeeennns L OH] e NIA....... NRI Equity Land Investments, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 960 Bobcat Avenue, LLC .....covvvvvvviiiiiiiiennnns . Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 975 Rail Street, LLC ..ooovviriiiiiiiiiis Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. 995 Yard Street, LLC Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. 18615 Claret Drive, LLC . .. OH... «...... |NBI Cavasson, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18655 Claret Drive, LLC .... o OHL NIA....... NRI Cavasson, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18700 Hayden Road, LLC .......ccovvivveriiienninnns L OH] e NIA....... NRI Cavasson, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18750 Hayden Road, LLC .....covvvvveveiieiiieeeennns LOH ] NIA....... NRI Cavasson, LLC ........eevvvevevvvveeninnnnnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1580283 .. AD DORA, LLC oo L OH] e NIA....... NWD Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1580283 .. ADTV, LLC . |NWD Investments, LLC .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...|52-2227314 .. AGMC Reinsurance, Ltd. ........ ..TCA... Nationwide Advantage Mortgage Company ...... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .|27-0114983 .. ALLIED Insurance Company of America ........... L OH] IA........ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
ALLIED Property and Casualty Insurance
0140 ...|Nationwide .|42-1201931 .. COMPANY .t sree e s LA Nationwide Mutual Insurance Company ........ Ounership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 42-1527863 .. ALLIED Texas Agency, Inc. .....ccccoriciinnnennne LT .| ANCO Insurance Company ..............cccceeeennne Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 42-6054959 .. AMCO Insurance Company ........ Nationwide Mutual Insurance Company . Ounership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 59-1031596 .. American Marine Underwriters, Inc. . . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 81-4532504 .. American Tax Credit Fund 2017-A, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...|82-2001573 .. American Tax Credit Fund 2017-B, LLC Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 82-4591498 .. American Tax Credit Fund 2018-A, LLC Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 83-0620232 .. American Tax Credit Fund 2018-C, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 83-3900932 .. American Tax Credit Fund 2019-A, LLC . . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...|83-3953721 .. American Tax Credit Fund 2019-B, LLC Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 84-3443067 .. American Tax Credit Fund 2020-A, LLC Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 85-2359702 .. American Tax Credit Fund 2020-B, LLC Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
American Tax Credit Fund 2021-A, LLC (fka
0140 ...|Nationwide ... ..| 85-2649655 .. American Tax Credit Fund 2020-C, LLC) ........ LOH ] NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 86-2502912 .. American Tax Credit Fund 2021-B, . [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 87-1349942 .. American Tax Credit Fund 2021-C, Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
American Tax Credit Fund 2023-B,
0140 ...|Nationwide ... ...|87-4753681 .. American Tax Credit Fund 2022-A, Nationwide Life Insurance Company .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 874771309 .. American Tax Credit Fund 2022-B, Nationwide Life Insurance Company .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..|92-1389304 .. American Tax Credit Fund 2023-A, Nationwide Life Insurance Company .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1580283 .. Arena District CA I, LLC .............. .|NWD Investments, LLC ............ . | Ownership.. .|Nationwide Mutual Insurance Company ...
.......... 90-0280710 .. Arena District Owners Association .. | Other non-Nationwide ... . |n/a .. ..|Other non-Nationwide ....
0140 ...|Nationwide 31-1486309 .. Cavasson Hotel, LLC ............... . | Cavasson Hotel Holdings, LLC . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. Cavasson Hotel Holdings, LLC ..................... . NRI Cavasson, LLC Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 20-1618232 .. CNRI-Cannonsport Condominium, LLC .. CNRI-Cannonsport, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-1618232 .. CNRI-Cannonsport, LLC . [Nationwide Realty Investors, Ltd . [Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... | 74-1061659 .. Colonial County Mutual Insurance Company .... Other non-Nationwide ............... . | contract .. ..|Other non-Nationwide ....
0140 ...|Nationwide . | 68-0066866 .. Crestbrook Insurance Company ... Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1486309 .. Crewville, Ltd. ..oooeveeviiiiinneee Nationwide Realty Investors, Ltd. .... . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 84-5052608 .. Danforth, LLC Nationwide Mutual Insurance Company .... Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . [42-1207150 .. Depositors Insurance Company ... . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Discover Affordable Housing Investment Fund
.......... ..|46-4104813 .. LLC s [ Other non-Nationwide L..0.000 .... |Other non-Nationwide ..............cceee
0140 ...|Nationwide 33-0096671 .. DVWM Insurance Agency . CA... . | Veterinary Pet Insurance Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... . [47-4523959 .. Eagle Captive Reinsurance, LLC .................. . OH..... Nationwide Life Insurance Company . . [Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ... [...NO.....f.ccee ..onn
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0140 ...|Nationwide ... 26-3260559 .. E-Risk Services, L.L.C. ..cccovuvrrunnnnnnn Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... .. | 75-6013587 .. Freedom Specialty Insurance Company .. Scottsdale Insurance Company .................. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . onnn
0140 ...|Nationwide ... ...| 20-4939866 .. Grandview Yard Hotel Holdings, LLC ............. . NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee unn
0140 ...|Nationwide ... ..| 20-4939866 .. Grandview Yard Hotel, LLC ..........ceeeeeiiiiins . Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide ... 20-4939866 .. GVY Residential, LLC ...ccoeeeeeeeeeeeeeiieeieeeenns NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... . [41-0417250 .. Harleysville Insurance Company .................. . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oeen
Harleysville Insurance Company of New Jersey
0140 ...|Nationwide ... e [28-2253669 .. | e | e | e e .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |23-2864924 .. Harleysville Insurance Company of New York . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |38-3198542 .. Harleysville Lake States Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |23-2384978 .. Harleysville Preferred Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 04-1989660 .. Harleysville Worcester Insurance Company .... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 20-3289512 .. Jefferson National Financial Corp. ............ Nationwide Life Insurance Company ........... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 75-0300900 .. Jefferson National Life Insurance Company ... Jefferson National Financial Corporation . |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
0140 ...|Nationwide ... . [47-1180302 .. New YOrk ..o Jefferson National Life Insurance Company [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... [....NO......|..... .....
0140 ...|Nationwide 31-1486309 .. Jerome Village Company, LLC . Nationwide Realty Investors, Ltd. .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 74-1395229 .. Lone Star General Agency, Inc. .................. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 38-0865250 .. National Casualty Company .............ccceeeen. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ... Nationwide ..oooeeeeeeeeeeeeeieeieeeeeeeeeeeees | ] e National Casualty Company of America, Ltd. . .|National Casualty Company ...................... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.....
0140 ...|Nationwide 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance Company ...............eeeeeveenns Ownership ..87.300 ....|Nationwide Mutual Insurance Company ... |....YES..... 1.
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... ...|42-1154244 .. Nationwide Advantage Mortgage Company COMPANY e e e e e e e e e e e e e e e e e e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ... [ R
0140 ...|Nationwide .. .| 42-1154244 .. Nationwide Advantage Mortgage Company Depositors Insurance Company Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ... [ R
Nationwide Affinity Insurance Company of
0140 ...|Nationwide . | 48-0470690 .. LT e TN L OH] s IA........ Nationwide Mutual Insurance Company ........ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance
0140 ...|Nationwide ... 47-1923444 .. Agency, INC.) wivviiiiiiiiiiiiiiiiieeeeeeeeeee s . OH..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. |42-1015537 .. Nationwide Agribusiness Insurance Company ... |.. IA..... Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1578869 .. Nationwide Arena, LLC NRI Arena, LLC .oovvvviiiiiiiiiiiiiiiiieeeeeeeeeees Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . | 95-0639970 .. Nationwide Assurance Company ... Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1036287 .. Nationwide Cash Management Company . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-4416546 .. Nationwide Corporation ..........ccceeevvuuunnnnnnn Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1667326 .. Nationwide Financial Assignment Company ..... Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 23-2412039 .. Nationwide Financial General Agency, Inc. ... |..PA... ....... |INFS Distributors, Inc. ........... . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust |..DE.....|...... NIA....... Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 52-6969857 .. Nationwide Fund Advisors Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 31-1748721 .. Nationwide Fund Distributors LLC . NFS Distributors, Inc. . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ....|31-1399201 .. Nationwide Indemnity Company ..........ccccceeee. . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |95-2130882 .. Nationwide Insurance Company of America ...... . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .[31-1613686 .. Nationwide Insurance Company of Florida ...... Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 41-2206199 .. Nationwide Investment Advisors, LLC . . [Nationwide Life Insurance Company . . [Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 73-0988442 .. Nationwide Investment Services Corporation .. |.. Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance Company
0140 ...|Nationwide ....oooeeeeieeeeeeeiiiiiiieeeeeee e 92657 ... | 31-1000740 .. | .iiiiiiiiiiiis | eirrirriiririnne | euiuiiiiiiiiiiiiiiiiiiiiiiiiiiee | e L OH ] IA........ Nationwide Life Insurance Company ........... OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .100.000 ...[Nationwide Mutual Insurance Company ... [...NO.....f.ccee ...
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. 0140 ...[Nationwide .....ccooeevveiiiiiiiiis | e 66869 ....|31-4156830 .. | ..ecovvvviiiis | eereieiiiiiiiie | e Nationwide Life Insurance Company .............. COHe] e IA........ Nationwide Financial Services, Inc. ........ ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
Nationwide Life Tax Credit Partners 2002-A,
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 13-4212969 .. | v | e LLC LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......ccoovvvvrivuiniiiiiiiiniis [ e 01-0749754 .| ooovveviiin [ e, LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ...0.010 .... |Nationwide Mutual Insurance Company ... [....NO...... A IO
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 54-2113175 .. LOH ] NIA....... Nationwide Life Insurance Company ... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......ccoovvvvrivuiniiiiiiiiniis [ e 58-2672725 .. | .eovvciiiinn [ e, LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ...0.010 .... |Nationwide Mutual Insurance Company ... [....NO...... A IO
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-0382144 .| eereriiiiiinn | e, LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......ccoovvvvrivuiniiiiiiiiniis [ e 20-0745965 .. | ..ooocvvviiinn [ eeeriiieinnn, LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ... 0.010 .... |Nationwide Mutual Insurance Company ... [....NO...... A IO
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-1918935 .. | .eevvrvvriiinn | e LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......cocovvvvriiviniiiiiiiinins [ e 20-2303694 .. [ ..ooooiiiiinn [ e, LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ... 0.010 .... |Nationwide Mutual Insurance Company ... [....NO...... A IO
L0140 L..INationwide ooooeeeeeeeeeeeieieieeiieieeeeeeees | eeveeiees e 20-2303602 .. | .eeeerrrriinnn | e LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-2450960 .. LOH ] NIA....... Nationwide Life Insurance Company ... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
L0140 L..[Nationwide .ooooveeeeeeeeeeieieeeeiiieieeeeeees | eeveieees e 20-2774223 .| eereeeiiininn | e, LOH ] NIA....... Nationwide Life Insurance Company ........... Other. e 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...|Nationwide ...coooeeeeeeeeieeeieiiiiiiiiieeeees | rviiiies e 21-1288836 .. | .eevvvrrrrrnnn | e LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee .0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...|Nationwide ...coooeeeeeeeeieeeieiiiiiiiiieeeees | rviiiies e 27-1362364 .. | evvvrrrriinnn | e, LOH ] NIA....... Nationwide Life Insurance Company ........... Other. e 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners No. 1,
0140 ...|Nationwide ...coooeeeeeeeeieeeieiiiiiiiiieeeees | rviiiies e 450469525 .. | ieiiiiiiiiinn | erereeririiiinen | e | PP COHe] e NIA....... Nationwide Life Insurance Company ........... Other. e 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...|Nationwide ....oooeereeeeeeeeiiiiei | e 42110 ... | 751780981 .. | cooeiiiiiiiiis | eeeeieiiiiiiiiee | e Nationwide Lloyds .....cooovveeieiieiiiiiiinins JR U IR IA........ N/2 i contract ... e e Nationwide Mutual Insurance Company ... [....NO...... 2
Nationwide Sales Solutions, Inc. (fka
0140 ...|Nationwide 42-1373380 .. Nationwide Member Solutions Agency Inc.) .... |.. 1A....|...... NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 75-3191025 .. Nationwide Mutual Capital, LLC .......cceveeeenns COHe] e NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide . [31-4177100 .. Nationwide Mutual Insurance Company ........... COHe] e RE........ Other non-Nationwide N Other non-Nationwide ........cccevvveernnes
0140 ...|Nationwide 34-2012765 .. Nationwide Private Equity Fund, LLC ........... LOH ] NIA....... Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
Nationwide Property and Casualty Insurance
0140 ...|Nationwide .. . [31-0970750 .. Company . .|Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 31-1486309 .. Nationwide Realty Investors, Ltd . [Nationwide Mutual Insurance Company . | Ownership.. 97.000 ....|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 31-1486309 .. Nationwide Realty Investors, Ltd. . . [Nationwide Indemnity Company ...... .. | Qunership.. 3.000 .... |Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 31-1486309 .. Nationwide Realty Management, LLC . . [Nationwide Realty Investors, Ltd. ... .. [Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. J IR Nationwide Realty Services, Ltd. ..... . [Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 73-0948330 .. Nationwide Retirement Solutions, Inc. ........ NFS Distributors, Inc. ....ceeeeiiiiiiiiiiis Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 83-2250056 .. Nationwide SBL, LLC Company Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 36-2434406 .. Nationwide Securities, LLC .... . [NFS Distributors, Inc. ..... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . Nationwide Life Insurance Company ... ... 0.010 .... |Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 46-1971926 .| .eovvrvrrenns Nationwide Tax Credit Partners 2013-B, LLC . Nationwide Life Insurance Company ........... .]..0.010 .... |Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 31-1592130 .. [ 2729677 . Nationwide Trust Company, FSB ... . [Nationwide Financial Services, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 20-5976272 .. Nationwide Ventures, LLC Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 31-0871532 .. NBS Insurance Agency, Inc. . Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 85-4193218 .. NCS Arizona, LLC . [Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 11-3651828 .. ND La Quinta Partners, LLC .... Nationwide Realty Investors, Ltd. ........... Ownership ..95.000 ....|Nationwide Mutual Insurance Company ... |....
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0140 ...|Nationwide 31-1630871 .. NFS Distributors, Inc. ............ Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 82-5195340 NLIC REO Holdings, LLC ... . [Nationwide Life Insurance Company ... .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 82-5194959 NMIC REO Holdings, LLC . [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-3762545 NNOV8, LLC ..eeeeeeeeeees .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 North of Third, LLC . . |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Arena, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Brooksedge, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Builders, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Cavasson, LLC ... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Corporate Housing, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Cramer Creek, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 NRI Equity Land Investments, LLC .. . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}..80.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-0212217 NRI Equity Tampa, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Office Ventures, Ltd .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NRI Telecom, LLC ..... .|NWD Investments, LLC ........c.eueeeee .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. NRI-Rivulon, LLC Nationwide Realty Investors, Ltd. ... .. | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
0140 ...|Nationwide 90-0729552 .. NTCIF-2011, LLC Nationwide Mutual Insurance Company ........ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| .... 1.
0140 ...|Nationwide .. ..| 27-4700627 .. NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company ... . |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO.. 2
0140 ...|Nationwide 46-0741029 .. NTCP 2012-A, LLC .. Nationwide Life Insurance Company ... Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... L2
0140 ...|Nationwide 46-3309896 .. NTCP 2013-C, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO...... L2
0140 ...|Nationwide .. ..| 46-4111078 .. NTCP 2014-A, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO.. 2
0140 ...|Nationwide 47-1404116 .. NTCP 2014-B, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO......[.... 2 ...
0140 ...|Nationwide 47-1413242 .. NTCP 2014-C, LLC .. Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... [....NO......[.... 2.
0140 ...|Nationwide .. ..| 47-3909345 .. NTCP 2015-A, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO.. 2
0140 ...|Nationwide 47-4148470 .. NTCP 2015-B, LLC .. Nationwide Life Insurance Company ... Other.... ... [Nationwide Mutual Insurance Company ... [....NO...... L2
0140 ...|Nationwide 81-3836925 .. NTCP 2016-A, LLC .. Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 82-2015065 .. NTCP 2017-A, LLC .. . [Nationwide Life Insurance Company .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-1969518 .. NW Fyrebyrd, LLC NNOVB, LLC e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 85-3363961 .. NW Next, LLC NNOVB, LLC oo Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 81-0936428 .. NW Private Debt, LLC . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 26-1903919 .. NW REI, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-1294202 .. NW-Adams, LLC NWRET, LLC ooeeeeeeeeeee e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-1087011 .. NW-Asheville, LLC . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-3942108 .. NW-Beloit, LLC .... N REI (NMFIC), LLC weeeeeeeeeeeeeeeeeeeenees Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-2674633 .. NW-Brandon LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-0847675 .. NW-Broadway at Surf, LLC . |NMIC REO Holdings, LLC . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 88-2152576 .. NW-Col fax, LLC NW REI (NLAIC), LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-0292630 .. NW-Conroe, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3648595 .. NW-Corazon, LLC . [Nationwide Life Insurance Company .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-2920247 .. NW-Cranberry, LLC ... NW REI (NLIC), LLC wevereeeeeeeeeeeeeeeeeeeeans Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 86-3529884 .. NW-Englewood, LLC .... NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 84-4388876 .. Ni-Escalante, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-1538532 .. NW-Escalante |1, LLC .. NW REI, LLC .... .. | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-3310596 .. NW-FSU, LLC Nationwide Life Insurance Company ... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 205 Vine, LLC . |NWD Investments, LLC .. . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 225 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 230 West, LLC NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 240 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 250 Brodbelt, LLC . . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
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0140 ...|Nationwide 31-1580283 .. NWD 250 West, LLC ... NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1580283 NWD 265 Neil, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 275 Marconi, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 300 Neil, LLC .... ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 300 Spring, LLC .... ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 355 McConnel |, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 425 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 500 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena Crossing, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District |, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District MM, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District PW, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District V, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD Athletic Club, LLC ... . |NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 88-2975730 .. NW-Boise, LLC Nationwide Life Insurance Company ... . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD Brodbelt, LLC NWD Investments, . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 30-0876022 .. NWD Franklinton, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-4118665 .. NWD HP, LLC NWD Investments, LLC . | Ownership ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NID Investments, LLC ... Nationwide Realty Investors, Ltd. ... Ownership ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. NWGH, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3124154 .. Ni-Gallatin, LLC .. Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 85-1262262 .. NW-Gator Walk, LLC NW REI (NMFIC), LLC vooeeeeeeeeeeeeeeeeeeeeeeens Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. .| 92-2943602 .. Ni-Holly Springs, LLC . . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-2431839 .. NW-Hub13, LLC N REI, LLC woeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-3558072 .. Ni-Huntersville, LLC ... Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 47-2482818 .. NW-Jasper WAG, LLC .. . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3767006 .. NW-Kingsbury, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-5146596 .. NW-Logan, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-1565013 .. Ni-Midtown, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 85-1246853 .. NW-Oakbrook, LLC NW REI (NLAIC), LLC . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 88-2595124 .. NW-0G, LLC ....... NW REI, LLC .ooeeeeeeeeeiieeeeens . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 83-2260477 .. NW-ORBPD, LLC . |NW REI' (NVFIC), LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 93-1728625 .. NW-Pleasant Prairie, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-2449044 .. NW-Promenade at Madison, LLC .... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|83-2173918 .. NW-Radius, LLC .... . |NW REI (NLIC), LLC . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-1367836 .. NW-Rancho, LLC .... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 88-1405151 .. NW-Riverchase, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 86-3702669 .. NW-RPG Cranberry, LLC . . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-0890277 .. NW-Ruby, LLC NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-3273918 .. NW-San Marco, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3289289 .. NW-San Pablo, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-4326171 .. NW-Southbank, LLC ... NW REI, LLC .... .. | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-3212025 .. NW-Springfield, LLC NWRET, LLC ooeeeeeeeeeee e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|93-2022585 .. NW-Spring Hill, LLC . . [Nationwide Mutual Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-2878794 .. NW-SR-16, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO......[..... .....
0140 ...|Nationwide 85-0536537 .. NW-Sweetwater, LLC .. NW REI (NLIC), LLC .... Ownership ..|Nationwide Mutual Insurance Company ... [....NO......[..... .....
0140 ...|Nationwide 92-0677233 .. NW-UNCC, LLC NW REI (NLIC), LLC .... Ownership .100.000 ...[Nationwide Mutual Insurance Company ... [...NO.....f.ccee ...nn
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Nationwide Life and Annuity Insurance
0140 ...|Nationwide 81-1603024 .. NW REI (NLAIC), LLC COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..|81-1619428 .. NW REI (NLIC), LLC .. Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 81-1861190 .. NW REI (NMIC), LLC .. . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-0947092 .. OCH Company, LLC .... U Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
........................................................... 26-0263012 .. 0ld Track Street Owners Association, Inc. ... |..OH.....]......OTH....... [Other non-Nationwide .........ccoovrrrieieieeeas IN/@ ceneiiieeiiieeiieeeeeeeeeeeeeeeeeee b eeees neeen.. | Other non-Nationwide ...oooevvnneennnnnnn,
Nationwide Life and Annuity Insurance
0140 ...|Nationwide .. |27-1712056 .. Olentangy Reinsurance, LLC ............cccceeeees VT IA........ COMPANY ..eeeiieee e Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. Perimeter A, Ltd. ..ooovviiviiiiiiiiiiiiiiiiiiiieeeens LOH ] NIA....... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 20-4939866 .. Rail Street Parking, LLC e [ OHof s NIA....... NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Registered Investment Advisors Services, Inc.
0140 ...|Nationwide ... ..| 75-2938844 .. Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 82-0549218 .. Retention Alternatives Ltd. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |31-1117969 .. Scottsdale Indemnity Company ... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... [31-1024978 .. Scottsdale Insurance Company .................... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 86-0835870 .. Scottsdale Surplus Lines Insurance Company . .| Scottsdale Insurance Company .................. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1610040 .. The Waterfront Partners, LLC ... Nationwide Realty Investors, Ltd. .... . [Ownership.. ..50.000 ....|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 86-0619597 .. Titan Insurance Company ....... Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-1284530 .. Titan Insurance Services, Inc. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 33-0160222 .. V.P.1. Services, Inc. ....cceeeee Veterinary Pet Insurance Company .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |95-3750113 .. Veterinary Pet Insurance Company .| Scottsdale Insurance Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company ............... Nationwide Mutual Insurance Company ........ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ...
Victoria Fire & Casualty Insurance Company
0140 ...|Nationwide ....cooeeeeeeeeeeeeeiie | e 10105 ... [ 341777972 .| eeeeiiiiiiiie | eeeeeeenieieieen | Victoria Select Insurance Company .............. L OHe] e T e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
0140 ...|Nationwide ...coooeeeeeeeeieeeieiiiiiiiiieeeees | rviiiies e 31-1486309 .. | .eevvvvviirins | ervrrrrireiiines | e Wellington Park, LLC ...ccoovveeeeeeeeiiiiieieeens LOH ] NIA....... Nationwide Realty Investors, Ltd. ........... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
Asterisk Explanation
) T For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-0wned by @ NationmWide BNtity. ...ooooeiiiiiii oottt e e e et e et e e e te e e e s e e e saseeeaseeeeaseeeaseeeasseeenseeeasseeaaseeeasseeeasseeeasseeanseeenseeansseesnseeensseeensseennseeennseennnnen
2 e Other ownership indicates a non-ounership CircUMSTANCE DY @ NationWide @Ntity. ..ottt ettt e bt e bt e s bt eaeeea e e eaeeeaeesa e e b e ea b e ea s e ea s e em e e ea e e eheeos e e st e e e ea s e em s e ea e e oa et oe e e ea e e a e e et e a s e em s e ea s e emeeee e e eeeeee e e e e e a e e ea s e eaeeeaseoaeeoa e e ea e e Rt e aeeaseeaseen e e em e e ea s e ea e e Aa e e b e e b e em s e ea s e ea b e en s e em e e eh e e naeenbeebeenbeenbeenneannennnennns




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

1. FITE vttt 44,379,596 |................. 38,849,793 ..o 87.5 [ 7.7

2.1 AIEA LINES .ottt n et es s snns [ee s senecnna 74,612,297 | 66,748,227 | 89.5 [ 60.7

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

2.3 FEAEral flOOM .......evveeeeeeeeceeeee ettt ettt nne [eeee e 90,800 |- [

2.4 Private crop ..

2.5 Private flood .......cocuiiiieeee ] 297,997 oo 132,573 [ Q4.5 [ 3.4

3. Farmowners MUItPle PEFil .........cc.ccoviveieierieeetieeceee e e 5,881,798 |...coccvrvrnne 7,202,431

4. Homeowners multiple peril ...................c....... ..638,473,186 |.. ..545,302,962 |..

5.1  Commercial multiple peril (non-liability portion) .............ccceeveveveeeerereree e 72,134,576 |....covveene 15,320,822 . .

5.2  Commercial multiple peril (liability portion) ............ccceeveveveveveveeecceeeeeee e 46,738,376 |........c.c...... 27,794,339 | 59.5 | 47.4

6. Mortgage guaranty

8. OCAN MAMNE ...t

9. INIANd MAFINE ...
10. Financial guaranty
111 Medical professional liability - OCCUITENCE ............ovveveueriiiniririsieieieieeenes e oot (500) v e
11.2  Medical professional liability - claims-made ............ccooriiiiiiiininienene e i [ [
12. EAMNQUAKE .....coeiiiice et | 3,781,970 | 691,909 [ 18.3 [ 3.6
131 Comprehensive (hospital and medical) individual .............cccoooiiiiinnnnien fori e [ [
13.2  Comprehensive (hospital and medical) Group ..........covveereeeereneririrsee|oeeereennens 12,988,613 .o 15,086,170 |...cocvvveeiiine 1161 | 11.7
14. Credit accident and health ... [ [ [
151 AT o] 0 O S O OO UORUORU (SOOI
LT 0 1= T = o) o O A A RO PP RN
15.3  DiS@bIlity INCOME .....cucveuiiiiiiiiriiieieie ettt (84,340) [....eeeccieirices e [ 2.8
154 MediCare SUPPIEMENT ........ococvviieceeieeieeeee ettt et es e |re s 3,628 | (1,179) | (32.5) [ 8.3
15.5 Medicaid Title XIX ......cooiiiiiiiiiiiii et [ [ [ee e
156 Medicare Title XVIII .......ccooiiiiii e
16.7  Long-term care
15.8  Federal employees health benefits plan
15.9  Otherhealth ... [
16. Workers’ compensation ...... ...25,910,202 |.. ... (2,923,253)|..
171 Other liability - OCCUITENCE ......cvovveieiieecieiiieieieie e s 96,068,589 |.......cccvnvne 85,063,558
17.2  Other liability - ClaIMS-MAAE .......ccoveeeeiereeeeeeeeee e |re e 4,625,751 | 2,479,961
17.3 EXCeSS WOTKErs’ COMPENSALION .......cceeiuiiiiiiiiiieiie e siesieesieesieesnesnesee e ot eins |orteeieere s s s seene [oeresteesieenie e e e e e e snesne [oreeteene s e e e see e saeeaes
18.1 Products liability = OCCUITENCE .........c.cveveeeeieeiieieieeeieeeeee e e 3,381,389 |..coeeenne (1,625, 137) [ (48. 1) | (108.6)
18.2  Products liability - claims-made ...........cccccciiiiiiiiiiiiiiiieiciccicceeececee e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ..............ccccoev.ferrrrcennnns 19,650,849 |................. 11,465,002 |...oooeoeicceee 58.3 | (93.2)
19.2  Other private passenger auto liability ..............cccovrivieeeeeeeneriieeeeeee e 327,170,163 |..evenee 187,703,965 |.....oveeicne 574 | 55.0
19.3  Commercial auto no-fault (personal injury protection) ..............ccceevevevereeeefervnscccinenne 261,257 oo (955,940)].-ecvceeecrieieins (365.9) ] 43.6
19.4  Other commercial auto Iability .............ccceveviveiriiieiieieieicieceeie e e 74,772,088 |.....cocvevnnne 39,200,901 | 52.4 [ 441
21.1  Private passenger auto physical damage ................ccccceueueeeeeeeiererereveeees e 290,745,035 |....ccevenee 175,875,591 oo 60.5 | 63.2
21.2  Commercial auto physical damage ............ccoeueueuieririnieeeieeeeeeeee e e 18,634,007 |..coovvveneeee 14,183,558 |..coviiiiiiie T6.1 | 57.5
22. P Lot =i =1L oY= ) Ol S SO OO PO PO
23. FIAEIILY .vvveiceciett et 949,191 | 25,734 | 2.7 | 14.7
24. EST014=1 YT TSTUUTTSTVTRTY NUVIUUOROROTN 66,303,772 |....coovnvee. 12,179,962 | 18.4 | 11.6
26. BUrglary and theft ...........coceeiiiiieieiececte et s 725,336 |.ooeeeeinns 102,165 |ovveeciciee 141 e (0.6)
27. Boiler and MACKHINETY ........c.cvoiiiiiiieieteiceeeee ettt 5,479,015 [ (1,534,032) .o (28.0) e 9.7
28. Credit ..o e [ e [
29. INternational .......... ..o
30. Warranty
31. Reinsurance - Nonproportional Assumed Property .............ccoeeveveveveveeuenfresessnnens D, 0, TR R, D&, ¢, TR R, D& ¢, TR RO, XXX
32. Reinsurance - Nonproportional Assumed Liability ...............c.coeveveueeeeeresferesesnnnens XXX e [ XXX [ XXX v [ XXX
33. Reinsurance - Nonproportional Assumed Financial Lines .................c.......fererereeenes D, 0, TR RS, D&, ¢, TR R, D& ¢, TR RO, XXX
34. Aggregate write-ins for other lines of business ...........c.cccocevinininiinn
35. Totals 1,969,802,438 1,363, 133,327 69.2 63.3

DETAILS OF WRITE-INS

L0 AP SO PSP PTORN TP
B0, ettt et e et e e e e e aar e e e aeeeetneeeaneeeaneeennne el reenare e e et et e ebr e e nare e e srreeane [ereeeenee e r e e s e e e naneesnaneenan [oreeene e e e e e e e e e e ene [ree e e e e e e e
01 AP OO TP TP PTORN TP
3498. Summary of remaining write-ins for Line 34 from overflow page ...............Joeoi e e [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

Allied Lines
Multiple peril crop

Federal flood

Private crop

Private flood

Farmowners multiple peril

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

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

Comprehensive (hospital and medical) individual

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

43,419,981

....................... 277,604
................... 1,777,165
................ 388,463,809
25,041,999
16,893,773

................... 4,618,026

...20,872,219 |..

83,439,645

....................... 309,887
................... 3,821,918
................ 676,419,414
................. 55,115,105
36,807,618

....49,842,884 |.

... 37,625,157
57,382,980

281,003
11,828,676
................ 566,378,521
79,751,801
52,487,719

VISION ONY <.ttt ettt e e e s a e sae e s e e e e e s s e en e e eneeeseeeseenseenseenseenneenneannennd

DENEAL ONIY ...ttt b e nne e [ e

DiSADIlILY INCOME ......ovececveee ettt ettt et s e ssa et esee s st e s esen s setesesesennssaesesasenensrenseeas (229,414)|..

MEICAre SUPPIBIMEN .......ooivieiiiieiiteei ettt ettt ettt te st te et et et et ebe s esessstensssessssesessesessenoereneebenestenesbenentens 3,088

LY L=Yo Toz= o I 1 {510 OO P PO PF OO
MediCare Tile XVIII .....cc.eiiiiiii it sin e e [
[ TaTe B Y4 oz TS O P OO OO
Federal employees health benefitS PIaNn ..o [ s oo oo
[ (g T=T gl 3 1= 1o OO RO RO OPOTPRP RO
WOTKErs’ COMPENSALION ......c.o.vvveeeeeeeeieeeeete et te et s s e e e ea s s s e sessseseaeasenasnsesesnseeafersssssesesesens 11,889,313 [ 24,895,706 |................. 23,103,260
Other liability = OCCUITENCE .......cvcvevceeueeieiieieteteeeeeee ettt s et ses e e s s ssessesesens |eeeseneneneneea 48,923,073 |.coeeeeenne 92,771,371 | 107,506,934
Other liability - CIAIMS=-MAUE .......c.c.euiiiiiieieieieeee ettt et 2,655,609 |...oooovnennn 4,240,088 |.......ccvurenne 5,860,814
EXCESS WOTKErs’ COMPENSALION ......eitiiiiiiiiiieiie e riee sttt sttt ettt seeesbeesbeesbe e beebesneennesnne s fesses s s [oeeie e [
Products liability - OCCUITENCE .......c.cueueuiriiiieieieieieeeesesieeieeeee e sesesseseseseneesenssssssseses|renennneneneeneene 1, 190,419 |l 2,621,542 | 3,903, 168
Products liability = ClaIMS-MAAE ........ooeiiii et ee s [rr s oo [
Private passenger auto no-fault (personal injury proteCtion) ............cocoereeveeeeerenrerseeeerenesesessdrenseeeenen 9, 118,027 |l 18,521,404 |.....ccoeee. 21,166,118
Other private passenger auto liability ..............ccccovoveveveueueieieeieieeeeeccceeeeee e 108,480,819 | 320,864,582 |.....ccccvenve 342,547,286
Commercial auto no-fault (personal iNjury ProteCtioN) ..........cccccvririeieieieeeeeiirieeeeeeeseseseeeeeeseees freeeeneneseeeeeenn 99, 186 [ 144,427 (.o 366,996
Other commercial auto liability .............. 27,175,446 |.. ...59,020,851 |.. ... 84,297,156
Private passenger auto physical dAmage .............ccccueuiieiveueiiiniieiiereieisesesesese s se s | eeeensenees 148,527,710 292,887,916 297,156,700
Commercial auto PhySICAl AAMAGE ........c.c.curuiiiiieieececeecee ettt s st snenenenen 6,317,992 |....coooneee. 14,450,082 |......ccoene.. 22,137,188
F (e il T 1T ) T KPP OO SO
L1011 13T PSTSTRUPRTSTT REOTOTOPOUTOTOTN 402,143 | 1,029,623 | 1,035,844
SUMBLY ..ttt b bbbt bbbttt 38,507,348 |.....cvvernne 75,951,108 |......c.ccoecc. 64,935,820
BUIGIAry @nd theft .........cocooviviviieiieieiieccee ettt ettt s s et b et et eseas s s s st sesene et 248,984 ..o 497,780 | 802,412
BOIlEr @Nd MACKHINEIY ....uouiviiiiiiiieieieietee ettt ettt se s e s s s sesene oo s 2,239,268 ..o 4,541,005 |..ooieiiine 5,364,681
(07 =T L1 ST PR NPT OO KT TURP RO
INEEINALIONAL ...ttt sene s e [ [
L= T =10 YOO NPT P RO TP OPPTPRP RO
Reinsurance - Nonproportional Assumed Property .........cccccvieiiciiiiiniiniicicneeseeseeseeseeee s o, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
Reinsurance - Nonproportional Assumed Liability ............ccccooiiiiiiiiiiiiicececeeeeefo, D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
Reinsurance - Nonproportional Assumed Financial LINeS ..........ccccceeiiieiiiieniiiiieeceeseeeseeesee s D, 0.0, CHUR RS D, 0, CHUTRIY ST XXX i
Aggregate write-ins for other lines of DUSINESS ..........ccoiiiiiiiii i

Totals 1,039,470,817 1,975,861,465 1,907,988,790

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

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

PART 3 (000 omitted)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2023 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2023 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2023 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2020 + PriOT oo oo 3,787,789 |............ 3,269,971 [ 7,057,760 |............ 1,206,135 | 37,469 [ 1,243,604 |.............. 3,053,827 | 58,562 |.ccccoenne 2,649,133 |............ 5,761,522 |...covvvnnee. 472,173 (524,807)|....cocvevenee (52,634)
2. 2027 e 1,428,893 |.... 1,710,173 |.. ... 3,139,066 |.... . 585,013 |.. 1,124,529 ... ....96,148 |. ... 1,497,456 |.... ..2,718,133 |. 200 282,037 oo (87,957)].. ....164,080
3. Subtotals 2021 + Prior ..........c..foeercene 5,216,682 |............ 4,980,144 |........... 10,196,826 |............ 1,762,536 |...................66,081 |.......... 1,828,617 | 4,178,356 154,710 |............. 4,146,589 |............. 8,479,655 |......c......... 724,210 (612,764) ... 111,446
4. 2022 oo 2,384,896 |............. 3,630,445 |............. 6,015,341 |..cceenee 1,864,913 | 342,142 |............. 2,207,055 |....cccene 1,571,011 | 216,210 |............. 2,551,147 |...ccoon 4,338,368 |............. 1,051,028 |.....cccocenve (520,946)|.......cccvnvne 530,082
5. ... 1,601,578 |.... ....408,223 |.... ..4,035,672 |. 370,920 |.. 6,697,736 12,818,023 |. 1,775,238 (1,133,710)|.. ....641,528
6. 2023 ..o XXX 3,242,157 ..o 3,242,157 | . XXX oo 1,204,501 2,718,164 |............ 3,922,665 |.......... DO & S R DO & S R XXX
7. 7,601,578 8,610,589 16,212,167 3,627,449 3,650,380 7,277,829 5,749,367 1,575,421 9,415,900 16,740,688 1,775,238 (1,133,710) 641,528
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 18,909,371 Line 7 Line 7 Line 7
1. 234 2. (13.2) 3. 4.0
Col. 13, Line 7
As a % of Col. 1
Line 8

4. 3.4




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccooveeiiiiiiienicieee NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccoiiiiiiiiinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviine NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ..........c.ociiiieiieiie e YES

Explanations:

Bar Codes:

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

(]

o
—

[
[
[

o
—

16



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Deposits and prepaid assets ......cccoooooiiiiiieieieeeececee s [ 62,384,256 |...cccvnne.. 62,384,256
2505. Qther assets nonadmitted ...63,675,054 |... ...63,675,054 |...
2506.  Recoupment reCeivable ..........occoooioieieioieicecicceeeee e oo 62,719,912 oo e 62,719,912
2507.  Funds held equity pools & associations .......ccccocooeeeeveiciieeeicicicccceeees | 118,568,665 |....coeeveeeeeeeeeeeeeeeeeeeeens oo 118,568,665
2508. Deductible receivables ........cooooioioioieececcceeeeeeeec s o 3,295,565 |... 323,677 | 2,971,888 |...
2509. Corporate owned investment value of life insurance ... forererennnes 1,567,207,084 |..oooeoeeeeeeeeeeeeeeeeeeeeeies o 1,567,207,084 ,522,054,
2597. Summary of remaining write-ins for Line 25 from overflow page 1,877,850,536 126,382,987 1,751,467,549 1,682,987,845
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504, ESCIOW THADT ITTY ooeeeieiceecee ettt ettt a et et et e s e s st e s et es st e s et e s et e s et et e s et e e et ens et ens et ensetenen forreseeseses et eneaeanas 5,381 | 52,370
2505.  State surcharge/recoupment PAYADTE ..ottt [eree e 13,976,363 |.......co..c.... 11,494,053
2506. Reserve for state escheat payment .. . 140,092,494 |... ..135,822,753
2507. TPA assumed payable summary ........ ... 17,962,911 |... ... 12,305,427
2508.  P00liNg EXPENSE PAYADIE .....vivieieiiieiieiiiccee ettt ettt ettt n s annen [oeseresesinnas 172,681,924 |............... 209,348,234
2597. Summary of remaining write-ins for Line 25 from overflow page 344,719,073 369,022,837
Additional Write-ins for Statement of Income Line 37
1 2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
3704. Change in surplus — pooled nonadmitted premiums in the course of collection offset ... 1,964,303 [.cooeeeee. (522,448)......ocn.. (2,047,019)
3797. Summary of remaining write-ins for Line 37 from overflow page 1,964,303 (522,448) (2,047,019)
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

2. Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after acquisition . 15,910,081 |... ... 29,465,712

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

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

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

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

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

8.  Deduct CUITENt YEAIr'S AEPIECIALION .......c.c.cveveeeeeeeeeeeeeeeeececeeeeteeeeeaesetesesessaeaesesesesssassesesesessassssesesessssssssesessssssassesasasssassnsnsannns [oeseeesseneaesees 14,840,718 |...ccoevnneee 33,091,449

9. Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+6-7-8) ........ccocveveevererereeeeeeeeeeieeeeeseeeesenesesenes oesereeneeeenes 354,836,056 |.....cccoeenee 353,766,693
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 354,836,056 353,766,693

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 1,791,032,508 |........... 1,998,336,618

2. Cost of acquired:

2.1 Actual cost at ime Of ACQUISITION .........c.oiiieeeeeeeecececceeeee ettt s s eseseseasasesasssesesssesessanasnnannn |oeeeeseseeeannens 75,080,210 |................. 214,423,001
2.2 Additional investment made after acquisition . e 41,093,754 |................ 44,686,408

3. Capitalized deferred interest and other ............. IO FO 6,406,901 |................ 12,603,799

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

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

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveieniniencncnenes foovmne e
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccciiiiiiiiiiiiii e [reeseesee e eeienies [eeee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..1,795,908,502 |........... 1,791,032,503
12, TOtal VAIUGHON BIIOWANCE ........veeieiaieiaiteia et s et s ettt [ronesnineenineas (14,716,218)[...cecvennee (14,073,634)
13.  Subtotal (Line 11 plus Line 12 IO 1,781,192,284 |............ 1,776,958,869
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 1,781,192,284 1,776,958 ,869

SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 6,586,285,517 |............ 6,491,540,291

2. Cost of acquired:

2.1 Actual cost at ime Of ACQUISIION ..........ccueveieicccecee ettt e aeaet et ssasaese s s s s asssaesesssassssesesenssnsssssssannanans [ereeesenasienenes 27,921,990 |.oooveinnne 226,798,422
2.2 Additional investment made after acquisition . U 380,851,043 |....ccoevnee 838,236,367

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

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

5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens 13,884,473 | (69,974,144)

6. Total gain (loss) on disposals .................... ...26,980,900 |... ... 36,774,667

7. Deduct amounts received on disposals . i [ 213,788,033 |....cocveeee 903,113,561

8. Deduct amortization of premium and dEPreCIAtION .............cccccviviviueueuieiieeieietetetet ettt es e esessss s s s s sesesesnannes |oeeeeeeeeaeeeiens 10,685,441 |.....ccoeee 27,919,327

9. Total foreign exchange change in book/adjusted CarTYiNG VAIUE ............c.c.cvoveucueueeeeeeeeceeteeeeesecae e esesasae e eesesenssae e ssssnensnaeas [oeseseeansseeeens 1,899,196 |..coovvinnne (4,154,922)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceeveveveveveuererieieeeeeseeeeteteses s eseseses s snsnans [eoeseeeneneneeas 13,265,632 |..cooceceiieie 1,902,276
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,800,084,013 |... ..6,586,285,517
12.  Deduct total NONAAMIEA GMOUNES ...........cvcveueuieieiieiieteeetceeeceeeeee ettt sttt s s e s s st es et esesessass s s sesesesessssanasasssesesesesnanas [ereseinenennnas 105,812,680 |............... 119,814,561
13.  Statement value at end of current period (Line 11 minus Line 12) 6,694,271,333 6,466,470,956

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 29,318,483,971 |.......... 28,063, 105,698

2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e e 983,943,552 |........... 4,404,022,076

3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 19,619,020 |..ccccoveneee 29,264,906

4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen 323,486,976 |................ 918,637,870

5. Total gain (I0SS) ON QISPOSAIS ......c.cueuiiiiieieteieteieietiete ettt ettt st e s et esese e e et s et esesesesesesssesesesesesesessasesesesnnnns [oeeeseseesaseanens 6,562,582 |... ..(24,191,881)

6. Deduct consideration for bonds and stocks disposed of . I 1,359,128,262 |............ 3,987,060, 185

7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 29,371,023 | 70,182,925

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............oiueueueuiiiniririsieieieteseese sttt se s sesesesensseses[oeeesenseseseenens 5,251,692 |.cooocinne (7,989,328)

9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 1,892,516 .o 9,067,682
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccoevvvveeeereeeienenns e 48,761 | 1,945,422
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceerrrrrrrieiririeieieieeeeesesesieienes [oeeens 29,267,004,753 |.......... 29,318,483,971
12.  Deduct total NONAAMItEEA BMOUNTS ........c..iuiiuiieieiieiiteiciei ettt snenes [ooneninininaas 57,787,865 |......cc.c...... 51,766,423
13. Statement value at end of current period (Line 11 minus Line 12) 29,209,216,888 29,266,717 ,548
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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

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 11,305,142,913 |.........c....c. 174,546,127 |.............. 222,681,049 |....cccoeee. 99,841,520 |.......... 11,305,142,913 |.......... 11,356,849,511 [ e 11,483,880,210
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 5,218,296,689 |................ 143,180,660 |............... 173,528,500 |..........c.e... (14,484,484)|............ 5,218,296,689 |........... 5,173,464,365 |......cccvvvviiicrirriics o 5,309,826,390
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 865,596,719 |....occeveenve 25,220,911 | 44,899,181 |....c.co.c.. (62,336,040)|...ccvvnnne 865,596,719 |.....cocenveevee 783,582,409 |....ooooeeeceeeeeecceeeenen [ 861,541,955
4. INAIC 4 () oottt e ekt ekt bt bt bt bt bt bt e ea ettt b e et et be s tene s [rer e 582,270,823 |....cccoveuune 70,363,531 [ 88,017,078 |.....cccvvvnve. (18,654,540)|................ 582,270,823 |......coec.. 545,962,736 |...ooevvceriienicirinnens oo 562,436,716
5. NAIC B () ittt ettt b et be s [rr e 55,333,389 [.coveiricieae 1,822,250 |..occoviecinnee 15,867,938 |....ccoveeevee 26,528,716 |..ccveenee 55,333,389 [...ccoceuenne 67,816,417 | e [ 54,502,128
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 15,755,212 275,584 1,715,749 125,521 15,755,212 14,440,568 15,827,357
7. Total Bonds 18,042,395,745 415,409,063 546,709,495 31,020,693 18,042,395,745 17,942,116,006 18,288,014,756
PREFERRED STOCK
8. INAIC 1 bbb bt b et b et b et saebe s [rrese e 438,926 |.....coveiieiiercnienes [ 440,100 ..o 1,174 | 438,926 ... e e
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 15,384,126 |...covoviecnnne 2,151,994 | 462,911 | 1,734,157 | 15,384,126 |....cooveneeee 18,807,366 ... o 26,797,495
TO0. NAIC 3 bbb e bbbttt b ettt [sere e 12,265,157 |.coviecinn. 1,597,775 [ocoviciciee 2,020,036 |....ccocveererennee 253,518 .o 12,265,157 |.ooviieenee 12,096,414 | oo 8,621,237
TR 72 (PSSO TR SETSRRSTSRSTTRRPRY NSRS 6,848,693 |.....ccvviirn. 954,600 [....cooveeieeiieeirieinieees e 145,200 |.....ccccevvenenee 6,848,693 |......ccceennne 7,948,493 [ [ 5,385,858
T2, NAIC B bbbt b ettt b ettt eas [seeee et 1,521,002 [ 761,200 [oeveecciceeececeeees e (5,070)]..cceececenne 1,521,002 |..ooeeiieenee 2,277,132 [ o 728,922
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 584,043 99,075 490,000 114,517 584,043 307,635 581,521
14, Total Preferred StOCK ..o 37,041,947 5,564,644 3,413,047 2,243,496 37,041,947 41,437,040 42,115,033
15. Total Bonds and Preferred Stock 18,079,437,692 420,973,707 550,122,542 33,264,189 18,079,437,692 17,983,553, 046 18,330,129,789
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ e 9,168,330 ; NAIC2 $ oo i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oie




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 9,168,330 XXX 9,130,182
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

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

2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 21,727 167 .o 31,634,020

3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 149,361 [ 535,913

4. Unrealized valuation iNCrE@SE (JECIEASE) ..........cecvevviviuereeieieieeeeeteteteseseseeessessesetesesesssssssssesesesessssasssssasesesesesssssssssesesesesesnanas [ereessasssesessaenens 246,817 oo (246,817)

5. Total gain (I0SS) ON QISPOSAIS ........c.ccuiuiiieieteteeeeceeeeietet et eteae sttt et sese e st st s et esesessasas st et et esesessssasassesesesesesssnssssssesesans [oenesenssseseseseaenenn 247,325 | (956,424)

6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 13,269,009 |....ccoveneee 56,798,234

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

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

9. Deduct current year's other than temporary impairMent FECOGNIZEA ............cccveveviviueueuieiieeeeeeeeteieteseeee et seseseesessssssseseses |oeeeeseseseeeseeeseaseseessesenes [oeseseneienensnneeeeas 101,789
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 9,168,330 | 66,669
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 9,168,330 66,669
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceueiriiuiuererieieisisesessessssssesesessssssssesessssssssesesesessssssesesessssssssssesesass  sssssssssseesenns 16,714,619
Cost Paid/(Consideration RECEIVE) ON @UAIIONS ..ottt s e e e s e st e e e e st et e st e st et et et et e e et enane Sabesbeassatsaressesrearesaearnanas
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiieieiet ettt et et e et e st et e s e e s e e s e e s e ea s ea e ea e e s e ea e ee e e s e e a e e e e e st e st e s e e s b es b e st e e et et et et e e eees oheabeassstessesssarearesensananeas

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieitetiiitiesesete ettt te st st ses st bessssesss bbb st e s s ebe s s ss e s e bbbt e e se s e bbb s sns bbb s ss s b et s es s et ebebesanes eattssietesasnenes 1,470,000
Considerations received/(paid) ON tEMMINGHIONS ..ottt ettt s e st e st ea e e st e st e st e s e et e st e st e e e e e e et et et et et et etes Sabeaseareare e

LN q L4 (7= (1] o E TSP

................. (5,095,337)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......ccccviuiuruereiieieieieieiieesesese st sesesenans | seeesssssiesenns 13,089,282

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCt NONAAMILIEA @SSELS ......ccuiiiiiiitiiiiii bbbttt a et h et s bt e bt oo b e e b e e bt e b e oot e ehe e eh b e 4 bt o1 b £ e b e e b e et e et e e ab e ebe e s beeabeesbeeabeeate eeabeeareeareenteanreaeeaeearees

Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.oviiiuereiiiiceeteteieisiesete ettt ss et be et s bbb ss s s bbb s snses et bes s snsnsebesans ftsteesesasnenes 13,089,282

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiauiaieeieeiieeie ettt ettt et et et e e st e eaeesa e e sse e s e e b e easeemeeemeeeseeeseeaaeans Sasesssesnessaeaasesaaeaaaeans (1)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cciiiiiiiiiiiiiii e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinUS ..........cccceeiiiiiiiiiis i,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiiiiie ittt ettt ree s eesieese s s e s e bbb sae s saabeeaesssessaessaessressreeareeas

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MinUS ............ccccoeveveveeeies covrerereeneneens (1,205,060)

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeieriiiiiiis v,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiie sttt sttt ettt see s oesseesbes s e e s e e b e s b s b sae s seabeeaesssesssessaessressresareens

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ...........cccccoeveveveeeees covverereeneeeens (1,205,060)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvcveveveeeeeeeeieieteresiseeeeeies eeereresseseeeees (1,182,809)
3.25 SSAP NO. 108 @QJUSIMENLS ........cvcvevivieieieieietetetee ettt eaes e s eseas esetasseseeseseses e et aeseaaeaete saeteseseneneaesenees (22,251) o (22,251)
10} o) =TI (I Lo iy o g U TS I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ............cc.cooveueueueuiieiereeieeievercees e (977,075)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...t eseseasans eeseseseseeasaesees (977,075)
4.23 SSAP NO. 108 AQJUSIMENLS ......c.oviiiieieteteeieieee ettt e sttt seseas eeseseseseseeaeaesesaeseseseseeae ereseasasasssesesens (977,075)
103 o) =TI (g Lo o o g UL IR 1= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT YA .........oiuiiitiiiieie ettt ettt ettt ettt eh e e eae e sheeeheeshe e ke e bt ea et ea bt ea et ea e e sheeeheeebeeabeebeen Semeeeasesaesaeeaesaesaaeanaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PriIOT YEAT ..ottt e et eeae e s Seeseeeaeesaeesaesaesaesaaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......coovueueueeeeeeeeeeeeeeeeeeeeeeeteeeseeasassesesesesasassesssesessassesesesesssasssassasnas 25esesasssssesesasasssananseen (1)
Deduct total NONAAMIEA @MOUNLS ..ottt e e et a e e h e e e e oo e £ e e e e e e e e £ R e SR e £ Ee £ R e £ R e e R e SR e £ R e e R e e R e e R e e e e ea e eeeseeseeseeseeame s Saeemeeseeeeneessensee e e eneenees

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovcurueueieeeeececeeteteseeeescaeteteseeeeseaesetesesesssaetesesesssseesesasasssssesesesasassssssesasassssssssesasasas S4ssssssesesesasnsnsssesasanns (1)
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt et ee s eae e e e e e e e e e e 2 e e s e e s a2 e S e e s e ee s st s et ne et et ene febsiebaseesses 11,619,282

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccooiiiiiiiiiiiiiiiiiis i

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt sa e s st esesesessasannseseseseseansnneneneneneneeines e 11,619,282
Part D, SECHON 1, COIUMN B .......ouiuiitieieeiete ettt ettt a e s e s s e s e s e s n s s e s s e s s e st n s s s s s ensesensess febsiebseesses 12,409,482

Part D, SECHON 1, COIUMN 7 ...ttt s s e s a2 s s e s s e s s e e s s e s s st n s s st e s ns et ensesnse eebessiesiseesneas (790,200)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt st s nbesbesnesnesnesnesies e

Fair Value Check

Part A, Section 1, Column 16 28,370,629

Part B, SECHON 1, COIUMN 13 ... oottt ettt ettt et et ettt ettt ettt et et et et et et et et et e e s e et et e e e e e e e e eeseseee ateeseeressesseaseans (457,094)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae et et esesessanannsssesesesesnsnnsnensneneneesns s 27,913,535
Part D, SECHON 1, COIUMN O ......uiiiiiiiit ettt ettt s s s s s e s s e s e e s s e e s s s et ensesensesenieis febsiebseesses 28,370,629

Part D, SECHON 1, COIUMN 10 ..ottt ettt s e es et e s e s s e s s e s 2 s n s s e s e e s ee s s s s e s s s s nsesnsesensesnse sebebssiesisienneas (457,094)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt ettt sbesbesnesnesneneesiees i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uiiiiiteiieeiieeirtee sttt seee e es b ee e es b es e es bbb b8 bbb bbb b eb bbb bbb bbbt ebens fessntesneesanees 4,747,338

Part B, SECHON 1, COIMN 20 ......cuuiuiuieireireiieiseiseeetsessessessesssse st sse s ssesse st sttt 8 e 82828 s s s s bbb bbbt entenies | esbessessessensenns 8,592,801

Part D, SECHON 1, COIUMN 12 ...t sesns eeiensensetsinni 13,340,139

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee ettt nsennenens i
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieeeieteeeeeeeee ettt eseass s sesesesesesssnnas [ereeeeeeneennens 584,783,639 |.....ccoee... 717,810,355
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 15,110,164,282 |......... 29,227,257,415
3. ACCTUAN OF GISCOUNL ...ttt ettt e s e e eee e e eseseseee e eseseseeee e e esesesesee a2 e aeseseeee e s e e s e s eseeee e nsesesesesasansnsesesessnnnsnsesasannnns [oeteessenaniciceseinnas 25,847 |
4. Unrealized valuation iNCrE@SE (QECIEASE) .........cecvivvivivereretieeeieeeeteteteteseseseeses st sseaesesesssss et st esesesesesess s st ssasasesesesssnssssssssaseseseans [eoesensaeneesessseseneneeenes (1) ] O 3
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiieeieeeieeeeceeeiceie et eteteasaee et e s se et se s et esessas s st et et et esesssssssssesesesesssssssssseseseseseseanas |oessesesesesenenenenaes (1R 210 ]
6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 15,387,090,209 |.......... 29,360,284,134
7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 307,879,339 |..coenee 584,783,639
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 307,879,339 584,783,639
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
One Nationwide Plaza, Home Office . | Columbus 01/01/1976 ..........

... 1,797,747
...01/01/199 .. ... 142,301 |..

01/01/1989 610,428
01/01/1998 .......... ....81,840

...... 5,229,523
. 142,301

Plaza 2, 280 N. High St, Office .
Plaza 3, 245 N. High St, Office
215 N. Front St, Office
3945 Bridgeway Ave, Airport Hangar .......
100 Green Meadows Dr, Hotel & Conference Ctr .
281 East Powel| Rd, Data Center North
1100 Locust St, Office
0199999. Acquired by Purchase

.| Columbus ..
.| Columbus
Columbus
..|Columbus ..
.|Lewis Center
. [Lewis Center
Des Moines

2 718,529 6,523,276

0399999 Totals

2,718,529 6,523,276

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's i Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses

Disposal Disposal Disposal Disposal brances Incurred

Description of Property i Name of Purchaser iati Recgan (11-9- 10)

0399999 Totals




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
99-0000092 ... ASHEVILLE . 1272272021 .. .. 10.750 |.. ..3,595,222 |.. .. 88,900,000
99-0000095 ... . 05/27/2022 .. .. 11.000 |.. ..9,404,532 |.. .. 66,800,000
99-0000097 ... ANN' ARBOR . 02/11/2022 .. ..1,082,222|..
99-0000106 ... COLLEGE STATION .. . 12/16/2022 .. ... 604,531].. .
99-0000107 ... MONTVALE ... .01/13/2023 .. 11,099,108 |.. .214 500,000
99-0000109 ... MONTVALE ... . 04/28/2023 .. . .. . .. .. 54,300,000
99-0000115 CHANDLER .. 06/29/2023 250 [ 47,080,210 i [ 108,800,000
0699999. Mortgages in good standing - Mezzanine Loans 56,080,210 26,685,614 627,081,818

0899999. Total Mortgages in good standing 56,080,210 26,685,614 627,081,818

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 56,080,210 26,685,614 627,081,818

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
00-1102470 .. | COLUMBUS .. ... 10/12/2018 .. ..04/21/2023 6,270,213 |. 6,227,664 |. .6,227,664
00-1102548 .| SALT LAKE CITY .. 03/01/2017 .. .05/05/2023 . 26,117,149 |. K . 25,078,727 |........ 25,973,727
00-1103176 ... 07/01/2020 ....06/30/2023 .....|eeeennnn L 1 O AP N 9,401,198 |. .9,401,198 |...
00-1103177 ... CINCINNATI . 07/01/2020 ....06/30/2023 .....|cccoennnn 4,700,599 [...ovvenniiiiiiiiis foeeiiiiiiiiiis e fo e s o 4,700,599 |. .4,700,599 |...
99-0000082 . CHANDLER . 06/10/2020 ....06/29/2023 34,661,105 [...cooeeeeeeiiiiieees v foveeveeveeeeeiieeeens L. 1,035,200 ... 1,036,290 |ovveveeevieiiiiiiinns founnnens 36,702,482 |........ 36,702,482 |...
0199999 Mortgages closed by repayment 81,150,263 83,005,669 83,005,669
00-1001038 .....ovvvvvvennnienennns ITHACA e el N e | 1070172002 ... |oeeeeeeeeees e [ Lo Lt O N N RO R AR R 145,740 |t 145,740
00-1101969 ... JACKSONVILLE oo i Fla s s e 09/12/2013 ...2,046,9% |.... .. 173,259 |. .. 173,259 |...
00-1102024 ... L s | ) ) N 10/11/2013 793,561 |.... ...29,866 |.
00-1102034 ... SAUK RAPIDS ..o v M e e 10/12/2018 ...4,035,716 |....
00-1102058 ... MANCHESTER .. 10/12/2018

00-1102131 ... HOUSTON ... 10/12/2018 . . .
00-1102163 ... STERLING . 06/04/2014 ) P 22,007,885 |.... ... 118,487 |...
00-1102262 ... DALLAS .... 06/30/2021 LT911,479 | .. 245,732 |...
00-1102398 .. | RENTON . 08/06/2015 .. 1,392,915 |. 122,370 | 122,370
00-1102417 . [NATICK ... .09/30/2015 .. 2,680,769 |. .73,944 |. ..73,944
00-1102466 ... WILMINGTON .. 10/12/2018 ...6,739,050 |.... ...43,3717 ).




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

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

AIE

1 Change in Book Value/Recorded Investment 14 15 16 18
Book Value/ 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Than- Capitalized Change |[Total Foreign| Excluding Exchange Total
Accrued Temporary Deferred in Exchange Accrued Gain Gain
Interest Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on
Loan Number Prior Year Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal
00-1102560 ... FAIRBORN ... ... 117,010 |...
00-1102588 ... CARLE PLACE .. 132,501 |...
00-1102591 ... LEXINGTON ...
00-1102633 .. | POWAY .....
00-1102694 .| CHARLESTON ..
00-1102717 WASHINGTON ..14,243,955 |.
00-1102752 ... HOUSTON ...6,338,920 |....
00-1102757 ... BALTIMORE 10,019,668 |....
00-1102779 ... FAIRFAX ... JUR 6,606,552 |....
00-1102788 ... STANTON ... [ 1,818,454 |.... .
00-1102798 ... WALTHAM ... O 14,422,684 |.... 75,795 |, .
00-1102803 ... NASHVILLE ... JU 12,124,878 |.... 104,056 |. ... 104,056 |...
00-1102809 ... CHICAGO O 27,627,856 |.... 148,477 |. .. 148,477 |...
00-1102816 ... WALNUT ... B O 7,717,329 |.... ....43,469 |.
00-1102817 . | TORRANCE . 16,336,989 |. .86,951 |.
00-1102820 .. | ONTARIO 4,508,117 |. .27,300 |.
00-1102821 . | CHICAGO . 13,285,797 |. 110,007 |.
00-1102831 ... PHOENIX ... 12,238,076 |.... 134,051 |.
00-1102862 ... CLAYTON 11,099,561 |.... ....84,640 |.
00-1102865 ... BIRMINGHAM .. 10,047,473 |.... ...46,603 |.
00-1102884 ... FARMERS BRANCH .. ...3,771,859 |....
00-1102889 ... LEWISVILLE coe ferennnn.. 19,422,574 |....
00-1102894 ... MOORESVILLE JUR R 4,472,804 |....
00-1102896 ... CHANDLER .... B 13,822,313 |....
00-1102901 ... MECHANICSBURG .
00-1102906 .. | CANOGA PARK .
00-1102910 .. | ALBUQUERQUE .
00-1102935 . |NEW YORK .
00-1102939
00-1102959
00-1102978 ...
00-1103032 ... CARLE PLACE ...
00-1103037 ... GARDEN GROVE ..
00-1103051 ... WARRENVILLE ...
00-1103057 ... SCOTTSDALE
00-1103066 ... CHATTANOOGA ...
00-1103078 . | PHILADELPHIA
00-1103140 . | OGDEN ...
00-1103160 . | WEST SACRAMENTO .
00-1103164 . | MENOMONEE FALLS . . 10,582,054 |.
00-1103166 PHOENIX ...... 6,794,116 |.
00-1103259 ... SAUK RAPIDS . coefereennn...8,135,364 |.... ... 127,641 |...
00-1103261 ... HUNT INGTON BEACH ... O 10,164,310 |.... ... 57,810 |...
00-1103264 ... FAYETTVILLE B 17,479,495 |.... .. 132,542 |...
00-1103295 ... MILWAUKEE ...
00-1103323 ...
00-1103361 ... , .
00-1103466 ... GRAND RAPIDS .....evvvnvenmnnnnnnnnnnnnnnnnns feeveeennneeeeneee Ml e s [0000008/01/2022 | i [ 10,159,818 .. o e ... 184,951 |...
99-0000066 .....oeeeeeiiiennnn BAYTONN oo I T 4,788,677 |.ooeeeeeeeeeeeieiiees Jeveeeiiiiiiiiiiiiiees foviiiiiiiiiiiiiiiins [ 142,91 )............ 42,921 oo | 1 043,337 |.......... 1,043,337 |ooeeeeeeeeieeiieeees eveeiiiiiiiiiiiiiiies o,
0299999. Mortgages with partial repayments 533,253,130 142,921 142,921 6,939,386 6,939,386
0599999 - Totals 614,403,393 1,178,211 1,178,211 89,945,056 89,945,056




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

2 6 11
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Type
Name of Vendor strative and Investment Made Amount of Additional
Name or Description or General Partner Symbol Strategy After Acquisition Encumbrances Investment
.| Cyprium Investors IV LP Cleveland .[Cyprium Investment Partners ... ... 2,658,935 |...
MCP Private Capital Fund II, L.P. Luxembourg City Metric Capital Partners 2,903,488
GSO European Senior Debt Fund LP Wilmington .... Blackstone ..... 9,940,100
..|NW Private Debt, LLC Los Angeles .. . [Kayne Anderson ........ceeveueiiiiiiiiiiniiineineieieeeieee ferieeenn s cevneeens [2..01/01/2016 L.l 5,002,947 |...
.| GSO Capital Opportunities Fund II1 LP .. Wilmington .... L [BIACKSTONE ..vvveeeeiieie e e et eeeinee eeeeeeen s ceennees [....06/03/2016 ... |...... 8,792,574 |...

.. |Newstone Capital Partners IlI, L.P. .....
..|Vista Credit Opportunities Fund I, L.P.
..| 1CG SDP Fund 4B
..| TCW Rescue Financing Fund LP
.. |HPS Specialty Loan Fund V-L, L.P. ..
. |HPS Specialty Loan Fund V, L.P. .......
Oaktree Opportunities Fund XI, L.P.
Ares Capital Europe V ...
Owl Rock Diversified Lending Insurance Fund L.P.
1CG Senior Debt Partners Fund 5

. |Wilmington ....

. |Grand Duchy ..

Wilmington ....

Los Angeles ..
New York
New York
Grand Cayman .
Wilmington .
New York ...
Grand Duchy ..

.| Intermediate Capital .

..|Newstone Capital Partners ...
.|Vista Equity Partners ..
...| Intermediate Capital ....
.| TCW Group
.|HPS Investment Partners
.|HPS Investment Partners

Oaktree Capital Management
Ares Management .
Blue Ol ..........

PO WPORWORNDRONNDN

...631,369 |...
... 2,051,349 |...
.. 14,624,817 |...
.. 7,014,242 |...
... 7,9%,026 |...
..12,160,000 |...

5,976,037

.. 12,393,312
...960,000
.. 23,750,000 |...

Venture Interests - Fixed Income - NAIC Designation

N

ot Assigned by the SVO - Unaffiliated

116,855, 196

€03

.| TPG Asia VII

Silver Lake Partners IIl, L.P. ..
Lovell Minnick Equity Partners II1, L.P
S Trident V, LPe e
..|Carlyle Europe Partners |11, L.P.and Parallel Vehicle ..
. |Actis Global 4, L.P. .eeeeieeeeeeeee e
..[Silver Lake Partners IV, L.P. .
..|Energy Trust Partners IV LP ...
.| Yukon Capital Partners Il, L.P. .......
.| Sorenson Capital Partners I, L.P. ..
. |Energy Spectrum Partners VII LP ....
Siris Partners III, L.P. .
Ampersand 2014, L.P. .
True North Fund V LLP, fka (IVF V)
.. |EnCap Energy Capital Fund X, L.P.
..|TPG Partners VII, L.P. .............
.. [L Catterton Growth Partners II1, L.P. ..
..|Vista Equity Partners Fund VI, L.P.
.. [L Catterton VIII
..|Dyal Capital Partners Ill, L.P. ....
.. [MBK Partners Fund IV
.| Yukon Capital Partners [11, L.P. ...
Sierra Private Investments L.P. .
One Rock Capital Partners II, L.P.
Silver Lake Partners V, L.P. .....
Vista Equity Endeavor Fund I, L.P.
Fundamental Partners 111, L.P.

.. |EnCap Energy Capital Fund XI, L.P. ...
..|Clearlake Capital Partners V, L.P. ...
..[Siris Partners IV, L.P. ..ccccounnnnnnnn
.| Ampersand 2018 Limited Partnership ...
Carlyle Asia Partners V ..iiu.oieeeiiesiiiniiiniiiniciinieiiseeiinenanns

. |New York ...

Menlo Park .
El Segundo .
Greenwich

London ...
Menlo Park
Dallas ...
Minneapolis ..

. | Wilmington ....

Dal las
Wilmington .
Boston ...

Wilmington .
Fort Worth .
Greenwich ..
Dover
Greenwich ..
New York
Grand Cayman ....
Minneapol is ..

Wakefield ..
New York
Wilmington .
Grand Cayman .
Wilmington .
Fort Worth .
Hous ton
Santa Monica .
New York ...

Port Louis, Mauritius .

..|Stone Point Capital
..|Carlyle Group, The
.JActis
.|Silver Lake
.|Energy Trust Partners ..
.| Yukon Partners
.|Sorenson Capital ...
.|Energy Spectrum Capital ...

..|L Catterton ...
..|Vista Equity Partners ..
..|L Catterton
..|Blue Oul
.|MBK Partners ..
.| Yukon Partners ..

.| TPG Capi tal
..|EnCap Investments .
..|Clearlake Capital ..
.|Siris Capital
.| Ampersand Capital Partners .
Carlyle Group, The t.veevuieiuuieiuieinieinnnaens

Silver Lake .
Lovell Minnick Partners

Siris Capital ............

Ampersand Capital Partners

TRUE NORTH ...........
EnCap Investments
TPG Capital ...

Siris Capital ....
One Rock Capital Partners
Silver Lake ...............
Vista Equity Partners
Fundamental Advisors

W w W w w

WO LW WLWWLWWNWWLWWWWWWWWWwWN

3,811,383

... 2,313,579 |...
.. 2,064,531 |...
1,214,617 |...

..2,823,141 |...
5,451,167 |...
...993,750 |...

9,935,074

1,272,339 |...
.2,539,225 |...
5,832,642 |...
.. 18,575,191 |...
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SCHEDULE BA - PART 2

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

..|HPS Strategic Investment Partners V, L.P. ...
.. [Advent International GPE X, L.P.
..|Public Pension Capital, LLC
..|SVB Capital Partners VI, L.P. ....
..|Dyal Finance Investors (US) LP ..
.| Temple Holdings | LP

Advent Global Technology I, L.P.
Upfront VII ....
BPEA Private Equity Fund VIII, L.P.
Whitehorse Liquidity Partners V LP
Yukon Capital Partners (IC) Parallel IV, L.P

Warren Equity Partners IV, L.P.
Dyal Capital Partners V
Berkshire Digital Infrastructure Fund, L.P.

. [Dover .

Grand Cayman .
New York
Hong Kong ..
Wilmington .
Minneapol is
New York

. [Grand Cayman ....

New York

San Francisco ...

Dover
Dover ....

New York
Boston

Advent International . ..02/22/2022 .
Upfront Ventures
EQT Exeter .....
Whitehorse Liquidity Partners
Yukon Partners ..............
.|HPS Investment Partners ..

.| Advent International

. |-...08/04/2022 ...|......
o |----09/26/2022 ... |......
o |[----05/10/2022 ...|......
o |---.08/25/2022 ... |......
o |----07/20/2022 ... |......
o|--e.07/720/2022 ... ...
o |-...01/24/2023 ... |......

....10/28/2022 ... |......

..06/12/2023 .

..|Public Pension Enterprises ....
..|Silicon Valley Bank ..
.|Blue Oul
.[Whitehorse Liquidity Partners ...
..|Warren Equity Partners
.|Blue Owl
Berkshire Associates, LP .

.2,534,250

....032,834
. 3,937,500

.321,000 |..
. 344,004 |..

. 1,787,4%
. 1,500,000

..21,470,600
6,688,084
... 205,598

...465,614 |...
..15,077,679 |...

.. 19,090,693 |...
.. 19,187,500 |...
.. 13,014,107 |...
.. 4,250,000 |...

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
. |Blackstone Infrastructure Partners (Supplemental Account I1) L.P. [New York ... .|Blackstone ....04/13/2020 ... 3 ....315,128 .. 5,437,063 |... ..1.130
Landmark Equity Partners XVI, L.P. Wilmington . Landmark Partners . ..12/06/2018 . .3 722,976 0.250
Peppertree Capital Fund VII, LP .... Wilmington . Peppertree Capital Management . ..11/28/2018 . .3 .. 72,000 2.440
.. | TPG Heal thcare Partners, L.P. & Affiliated Partnerships .. Fort Worth . ..| TPG Capital .|....10/01/2019 ... |[...... 3 2,558,148
..| TPG Partners VIII, L.P. & Affiliated Partnerships . Fort Worth .... .| TPG Capi tal .|....10/01/2019 ...|...... 3 .. 3,281,653
..|Navis Asia Fund VITI, L.P. toiiiiiiiiiiiiiniciiceens Grand Cayman . .[Navis Capital Partners . .|....05/08/2019 ...{...... 3 1,058,500
..| ICG Europe Mid-Market Fund .. Grand Duchy .. .| Intermediate Capital . . |....04/09/2020 ... |...... 2 . 2,434,169
..|SL SPV-2, LP New York .|Silver Lake o |-...02/14/2019 ... |...... 3
.| Advent International GPE IX, L.P. .......... Grand Cayman .... ..|Advent International .|....10/21/2019 ...|...... 3 .... 562,495 ... 1,461,062 |...
.|Global Infrastructure Partners IV, L.P. .. New York .|Global Infrastructure Partners .. o |--.-10723/2019 ... |...... 3 .... 155,49 ... 4,904,406 |...
.|Brookfield Infrastructure Fund IV . Toronto .. ..|Brookfield Asset Management ... ...11/05/2019 ...|...... 3 .... 225,364 .. 2,068,219 |...
BIF IV Renewable Sidecar-B, LP ..... Toronto .. Brookfield Asset Management ... .3 144,147 |.. 2,940,650
Whitehorse Liquidity Partners |11 LP Wilmington . Whitehorse Liquidity Partners .3 .. 69,870 |.. ... 997,305
MBK Partners Fund V .............. Grand Cayman . MBK Partners .. . .3 . 1,617,128 |.. .. 14,079,001
..|L Catterton IX Offshore, L.P. . Greenwich .|L Catterton ... o |-.-.05/22/2020 ...|...... 3 ... 1,413,941 ... 5,367,434 |...
.| Ampersand 2020, L.P. ...cooeviiiriniennns . .| Ampersand Capital Partners . . |....11/12/2020 ... |...... 3 . 1,495,770 .. 4,028,346 |...
.. | One Rock Capital Partners |11, . |New York ... .|One Rock Capital Partners ... .|....06/21/2021 ...|...... 3 .... 434,702
..|FP Solar Finance LP New York ... .|Fundamental Advisors ... . [--..07/30/2020 ...|...... 3 ... 759,717
..|Silver Lake Partners VI, L.P. . Wilmington . .|Silver Lake . |-...01/06/2021 ...|...... 3 . 2,082,508 .
.. [Rev1 Fund 11, LLC Columbus ... .|Rev1 Ventures |- 0771572021 ... 1 .. 2,145,000 |...
..|Whitehorse Liquidity Partners IV LP .. Wilmington . .[Whitehorse Liquidity Partners ... . )....11/25/2020 ... |...... 3 .... 263,941
SISLSPV-3, LPe i New York ... .|Silver Lake . A2/17/2020 . K N R R 3,490
Alplnvest Co-Investment Fund (Onshore) VIII, L.P. Wilmington . Alplnvest Partners 10/11/2021 .3 . 1,332,820 |.. .. 10,658,608
SVB Capital Partners V, L.P. Silicon Valley . Silicon Valley Bank 03/25/2021 A .135,000 |.. 2,640,000
EETF Sidecar I, L.P. ....... New York ... EnCap Investments . 04/21/2021 .3 .370,386 |.. 2,039,010
. |EnCap Energy Transition Co-Investment Fund I-A, L.P. New York EnCap Investments . ..04/21/2021 .3 . 189,752 |.. 2,214,197
.. |EnCap Energy Transition Fund I-A, L.P. . Houston .. EnCap Investments ..04/21/2021 . .3 .619,203 |..
..|Veritas Capital Vantage Fund, L.P. ...... Wilmington . ..|Veritas Capital .... .|....07/01/2021 ... |...... 3 .... 165,921
..|EQT Infrastructure V .... Stockholm .. ..|EQT Exeter o |-...08/13/2021 .. ]...... 3 . 1,19,307
..|PPC Il LP Dover ..|Pritzker Private Capital .... .|....09/2172021 ... |...... 3 .... 326,284
..| GTCR Strategic Growth Fund I, LP ... . | Chicago .| GTCR o|---.09/29/2022 ... |...... 3 ....314,000
.|NB Specialty Finance Fund I1, LP ... . | Wilmington . . [Neuberger Berman ... . |....12/2072021 ... |...... 3 . 7,500,000
. | Peppertree Capital Fund IX, LP ... Chagrin Falls ... .|Peppertree Capital Management . ...03/24/2022 ... |...... 3 . 6,400,000
.3
A
.3
.3
.2
2
3
3
1
2
3
3
3
.3
3

EnCap Energy Transition Fund Il ....

Dallas ...

...02/07/2023 ...

.|EnCap Investments ....

....637,500

.. 25,048,048 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Theory Ventures, L.P. ........... . |Palo Alto .| Theory Ventures ....04/28/2023 ... 404,689 |... 3,595,311 ... ..1.700
VEPF VII1 Co-Invest 3-A, L.P Wilmington . Vista Equity Partners ..04/25/2023 . .3 2,323,000
EQT X Co-Investment (E) SCSp Luxembourg . EQT Exeter .......cco..... ..05/25/2023 . .3 3,072,084
.|BPBB Co-Investor, L.P. .......... .. |Opelika .|Berkshire Associates, LP . .|....05/10/2023 ... |...... 3 350,582 |...
....................... Silver Lake Strategic Investors VI, L.P. .........ccccceeeeenneneee..... [ Wilmington Silver Lake ......eeeeiiiciieiiiiiiiiiiiiiei i sseiiiieeee e aeieeeee s eeeeeenns |122.06/02/2023 L[l Bl 2,400,000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 14,614,005 59,290,165 462,988,117 XXX
.|Nationwide Private Equity Fund, LLC .. Columbus ... .[Nationwide Mutual Insurance Company .. . |....10/14/2004 ... .. 100.000
.|Nationwide Ventures, LLC Columbus ... .[Nationwide Mutual Insurance Company .. .|....06/30/2007 ... 10,812,329 .. 100.000
....................... NNOVB, LLC .uevneeneineiieeieeeeeeieeieeeeeeeeeeneenesneeneenaennennnennnn. | COlUMDUS Nationwide Mutual Insurance Company ..........c..eceeeeeeieeene foeveneeens weveneenn [...08/30/2013 oo foeeevnnoovenn oo feveennnne....... 24,000,000 eeeeneen..... 100.000
2099999. Joint Venture Interests - Common Stock - Affiliated 34,812,386 XXX
..|US Office Development Program, L.P. .. Wilmington . .[Affinius Capital . |....12/02/2014 ... . .
.|Crow Holdings Retail Fund, L.P. ....... Dover .|Crow Holdings Capital Partners .. .|....04/01/2015 ... ... 1,320,767 |...
.|Crow Holdings Realty Partners VII, Wilmington .... .|[Crow Holdings Capital Partners .. .|....05/01/2015 ... 1,716,711 |...
.. | Rubenstein Properties Fund 111, L.P. ...... Wilmington .... .|Rubenstein Partners .|....10/23/2015 ...
.|Crow Holdings Retail Fund I, L.P. .iceuvevnnannnns Dover .... .|[Crow Holdings Capital Partners .. .|....10/21/2016 ...
.. |Waterton Residential Property Venture XII1, L.P. Dover ... .[Waterton .|....06/02/2017 ... -
..|Crow Holdings Realty Partners VIII, L.P. . Dover .... ..|Crow Holdings Capital Partners .. .|....09/24/2018 ... ... 1,258,719 |...
.| PCCP Equity VIII Dover ... .| PCCP . |-...09/18/2018 ... ... 2,444,886 |...
.|Harrison Street Real Estate Partners VII, L.P. .. Dover .... .|Harrison Street Real Estate Capital .... ...03/12/2019 ... ... 1,363,089 |...
Almanac Realty Securities VIII, L.P ..... Dover . Almanac Realty Investors . .. 10,901,402
Madison Realty Capital Debt Fund IV LP . Dover . Madison Realty Capital . 4,261,684
Bell Institutional Fund VII, LLC ...... Dover . Bell Partners . . 1,148,7%
.| Oak Street Real Estate Capital Fund V, LP ... Dover ... .|Blue Oul o |e-- 1171672020 ... ... 2,160,000 2,244,000 |...
.| Waterton Residential Property Venture XIV, L.P .. . [Dover .... .[Waterton . |....12/10/2020 ... .... 600,954 2,990,793 |...
.. |Dermody Properties Industrial Fund Il1, LP . |Dover .... .[Dermody Properties ... .|....06/10/2021 ... . 2,816,709 7,288,627 |...
.. |Related Real Estate Fund I11, LP ... . | Dover .... .|Related Companies .|....08/27/2020 ... .... 323,303 5,547,588 |...
..|Divcollest Fund VI-A, LP Dover ... .|Divco West Real Estate . o |---.11/06/2020 ... .... 299,892 .. 1,222,165 |...
..|PCCP Credit X, LP Dover . . |-...08/17/2021 ... . 2,570,093 .. 16,555,468 |...
.|EC King & George Street LLC . New Orleans .. .|Enhanced Capital State HTC Fund LLC .. o |eee 11713/2020 ... ... 348,324
.|Harrison Street Real Estate Partners VIII, L.P. . Dover .|Harrison Street Real Estate Capital .... ...03/29/2021 ... . 1,000,000 .. 4,375,274 |...
Ares US Real Estate Opportunity Fund 111, L.P. Wilmington . Ares Management ................ 04/15/2021 500,79 |.. 3,908,995
FrontRange Co-GP Property Fund, LP . Dover . FrontRange Capital Advisors 04/30/2021 .691,077 |.. 6,643,168
PCCP Equity IX, LP ..cceeeneenes . | Dover . POCP . ..03/31/2017 . 2,100,000 |.. .. 11,467,604
.. |HSREP VI11 Co-Investment, L.P. Dover . Harrison Street Real Estate Capital . ..08/11/2021 ... . 384,028 |.. 2,947,569
.| GEM Realty Fund VII, L.P. ...... Wilmington . GEM Realty Capital ..10/25/2021 ... 777,500 |.. .. 17,969,959
.. |Embrey Horizontal Living Fund I, LP .. Dover . |Embrey .|....02/18/2022 ... .... 966,109 .. 7,245,030 |...
..|BroadVail Growth Equity Fund I11, L.P. . . | Dover ... .|Broadvail Capital Partners .... o |---.05/23/2022 ... . 2,815,060 2,953,216 |...
..|BroadvVail Fund Il Sidecar I, L.P. ...... Dover ... ..|Broadvail Capital Partners .... .|....05/24/2022 ... ...(343,108)
.| CSF 11, . | Dover ... .| CORE Spaces ... . |--..06/16/2022 ... ....202,844
..Bell Value-Add Fund VIII, L.P. .. Dover .... ..|Bell Partners . o 1172872022 ... ....(11,267)
.|0ak Street Real Estate Capital Fund VI, LP .... Dover ... .|Blue Oul o|e-e 1272172022 .. ...(877,652)
.. |Dermody Properties Industrial Fund IV, L.P. Dover ... . [Dermody Properties ... ... 12/22/2022 ... . 8,025,086 .. 11,974,
2199999. Joint Venture Interests - Real Estate - Unaffiliated 29,467,961 181,906,524 XXX
....................... NI RED, LLC vvvoreveoneeeroeeeseeesreessenessseessenesssesssenessnesssnnees | ColunbUs ‘OH‘Nahonmde Mutual InSurance Company «..............cooreeeenrr ‘ .........|....02/08/2008 | ereeeeeeeeneeneneenee e 13,018,228 [ [ [rereeseneennns 100,000
....................... NI REL (NWFIC), LLC oo, [ COIUMDUS i |oeeee. OHee . [ Nationwide Mutual [nsurance Company ...........ooocceeeeeeiiee foovoeenes weveeee |22.08/16/2016 Lo foveeeen i o e 988,515 [ | oeeeeeeee..... 100,000
2299999. Joint Venture Interests - Real Estate - Affiliated 13,971,743 XXX
....................... T T [T O T L T T e e T Bz I T I X D e T
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
2699999. Joint Venture Interests - Other - Affiliated 1,900,000 XXX
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62
B 1 TR .. [Columbus ... ..|Apollo Housing Capital .... ....03/14/2008 ... ....200,000 1,115,282 |...
.|Ohio Equity Fund for Housing Limited Partnership XXV Columbus ... .|Ohio Equity Fund Inc ...04/06/2015 ... ...528,614 .. 1,284,184 |...
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49
LLC Cleveland .| RESP MM LLC ...11/24/2015 ...
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC .. |Cleveland RBC Tax Credit LLC 02/12/2016
Ohio Equity Fund for Housing Limited Partnership XXVI Columbus . Ohio Equity Fund Inc ..07/22/2016
. | OEF Nationwide Fund IV LLC Columbus . .| Ohio Equity Fund Inc ... ...09/22/2016 ... ..118 797

3799999 Non Guaranteed Federal Low Income Housing Tax Credlt Unaffiliated

1,276,611 4 306,961
6099999. Total - Unaffiliated 15,864,005 113,918, 135 766,056,798 XXX
6199999. Total - Affiliated 50,684, 129 XXX
6299999 - Totals 15,864,005 164,602, 264 766,056,798 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
MCP Private Capital Fund II, L.P. .... Luxembourg City . |Distribution . ....05/07/2014 ...|....04/05/2023 ...|........ 39,514 | e fo e e e 39,514 |........ 38,772 .. (742) . (742)]...
GSO European Senior Debt Fund LP Wilmington ... .|Distribution . . 11/25/2014 . .06/06/2023 .. 12,385,199 .. 12,385,199 |... 12,385,199
TCW Direct Lending LLC ............. Dover ..... .|Distribution . ..03/20/2015 . .05/12/2023 .. 119,197
Oaktree Opportunities Fund X, L.P. Grand Cayman . . |Distribution . ....05/12/2015 ...|....04/28/2023 ...|. .525,000 |... .
NW Private Debt, LLC ....ooovvrvrriiiiiininninnns Los Angeles .. .|Distribution . ....01/01/2016 ...|....06/12/2023 ...|.... 2,157,861 |... . |-... 2,157,861 |.... 2,157,861 |...
GSO Capital Opportunities Fund I11 LP ....... Wilmington ... .|Distribution . ....06/03/2016 ...|....06/27/2023 ...|.... 6,926,822 |... .. 6,926,822 |.... 6,926,822 |...
Guggenheim Private Debt Fund 2.0-1, LLC ..... Wilmington ... .|Distribution . ....06/03/2016 ...|....06/05/2023 ...|.... 1,359,120 |... .. 1,359,120 |.... 1,359,120 |...
Newstone Capital Partners III, L.P. .......... Wilmington ... .|Distribution . ....00/20/2016 ...|....04/05/2023 ...|....... 234,69 |... JUUT 234,6%6 |....... 234,696
Ares Private Credit Solutions, L.P. .......... Wilmington ... .|Distribution . ....06/23/2017 ...|....05/16/2023 ...|.... 1,573,776 |... . |-... 1,573,776 |.... 1,573,776
Vista Credit Opportunities Fund I, Wilmington . .|Distribution . ..05/10/2017 . .05/25/2023 .. .. 37,402 . ... 37,402 |........ 37,402
TCW Direct Lending VII LLC . Los Angeles .. .........|Distribution . ...05/14/2018 ...|....06/07/2023 ...|..... 2,559,556 |... i 2,559,556 |..... 2,559,556 |...
1799999 Joint Venture Interests - F|xed Income NAIC Designation Not ASS|gned by the SVO - Unaffiliated 27,918,143 27,918,143 | 27,917,401
................... |1492 Capital LLC .ooovvvveiiiiiiiiiiiiiiiieeeees |Co|umbus |..........OH.........|D|str|but|on . [22.07/23/2008 .. ..., 06/20/2023 ... ... 28,725,900 |...oooiiiiiiinns Joeeenninnninnnns foeiiiiiiiiiiiins feiiiiiiiiiin e e [...28,725,900 ...28,725,900 i e L e,
1899999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Affiliated 28,725,900 28,725,900 | 28,725,900
... |Silver Lake Partners III, L.P. Menlo Park . ... CA.........| Distribution . ....12/19/2006 ...|....06/07/2023 ...|........ 18,801 [ceeeemmiiiiiiis fouriiiiiiiiiiins o o [ e s 18,801 |........ 18,801
Energy Spectrum Partners V, L.P. ... |Dallas . TX .|Distribution . ....12/01/2007 ...|....04/21/2023 ... | cceuiiiriiiinis Joineinineiiinee foreenineenieens ferineeiiins oo fs e e e
................... Lovell Minnick Equity Partners 111, L.P. ... |El Segqundo ........cccccvvevvnnnnns fornnnnnn CAri | Distribution oo [....09/26/2008 .. ... 06/20/2023 ... b i e e | 187,783 [ 187,783 [ e | [
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Trident V, L.P. oo Greenwich .. .|Distribution . ...12/20/2010 ...|....06/09/2023 ...|....... 745,69 |...

.06/02/2023 .. . o |
. .04/12/2023 .. .. 747,524 K . . . .(747,945)|.
....12/15/2006 ...|....06/30/2023 ...|........ 78, .. O , , N
....12/16/2011 ...|....05/30/2023 ...|.
....12/07/2012 ...|....06/15/2023 ...|.
....08/30/2013 ...|....06/22/2023 ...
....05/31/2014 ...1....06/22/2023 ...|....
....04/30/2014 ...|....05/04/2023 ...|.
....11/03/2014 ...|....01/19/2023 ...|.
....03/13/2015 ...|....03/16/2023 ...|.

..03/18/2015 . .05/26/2023 ..

.|Distribution . .201,310
.|Distribution .
. |Distribution .
. |Distribution .
.|Distribution .
.|Distribution .
.|Distribution .
.|Distribution .
.|Distribution .
.|Distribution .
Distribution .

EnCap Energy Capital Fund VIII, L.P. . |Houston ..
Advent Central & Eastern Europe IV, L.P. ... [Boston ...
AIF Capital Asia 11, L.P. woveeeiiiiiiinns Port-Louis .
Actis Global 4, L.P. .ccvvvrennnnnnes . |London ...

EnCap Energy Capital Fund IX, L.P. Dallas ...

Energy Trust Partners IV LP . |Dallas
Sorenson Capital Partners Il1, L.P. ... [Wilmington ....
EnCap Flatrock Midstream Fund |11, L.P. ..... |Houston
FourPoint Holdings, LLC .....vvvvniiriniinnnnes Greenwood Village .
Ampersand 2014, L.P. .oooviieinnieinnns Boston
True North Fund V LLP, fka (IVF V) Port Louis, Mauritius .

.. 1,494,633 |.... 1,494,633 |...

JR I 683,875 |....... 683,875 |...
. ..109,083 |....... 109,063
o |---- 1,644,109 .

.683,875 ...
. 109,083

EnCap Energy Capital Fund X, L.P. Wilmington . .|Distribution . ..08/31/2015 . .06/14/2023 .. 1,644,109 1,644,109
TPG Partners VII, L.P. ....... Fort Worth .... Distribution . ...05/27/2015 ...|....06/23/2023 ...|....... 116,583 |... P IO 116,583 |....... 116,583 |...
1CG Europe Fund VI (No.1) Limited

................... Partnership .... ... | St Helier . |Distribution . ...06/26/2015 ...|....05/22/2023 ...|.... 1,577,081 |... o |--.. 1,577,081 |.... 1,377,479

TPG V11 Ensenbl , L.P.
........................................................................... Fort Worth .....ccccoevvvvvvinnnnns |ooeeeees. TXoweennno [ Disstribution
L Catterton Growth Partners |11, Greenwich .|Distribution .
Advent International GPE VIII-B, L.P. Wilmington . .|Distribution .
Vista Equity Partners Fund VI, L.P. . Dover .. .|Distribution .
L Catterton VIII ............... Greenwich .|Distribution .

....09/18/2015 ...|....06/30/2023 ...
...02/25/2016 ...|....06/25/2023 ...|.
.06/16/2023 ..
.06/30/2023 ..
. .04/17/2023 ..
...09/30/2016 ...|....06/19/2023 ...|.

........................................ (2PA]] RO A

.330, 158 E . . ..330,158 |.
1,697,261 K . o |- 1,697,261 |.
.288,698

1,697,261
... 288,698

Dyal Capital Partners III, . | New York ... .|Distribution . N . 544,539 |...
MBK Partners Fund IV Grand Cayman .... . |Distribution . ....03/09/2017 ...|....06/30/2023 ...|.......879,093 |...
Vista Equity Endeavor Fund I, . | Grand Cayman .... . |Distribution . ....06/01/2017 ...|....06/14/2023 ...|.... 1,571,045 |...
Fundamental Partners I11, L.P. ........ Wilmington . .|Distribution . ....05/18/2017 ...|....06/28/2023 ...|. 302,115 |...
EnCap Energy Capital Fund XI, L.P. ... Houston .|Distribution . ....07/17/2017 ...|....06/13/2023 ...|. .862,054 |...
Providence Equity Partners VIII L.P. ... Providence .|Distribution . ....07/17/2019 ...|....05/24/2023 ...|. .512,410 |...
Clearlake Capital Partners V, L.P. ...... Santa Monica .... .|Distribution . ...12/05/2017 ...|....06/28/2023 ...|. .. 54,684 |...

Siris Partners IV, L.P. ..ocoooiiiiiiiiiiniiins New York .oeeeeeevinniienenniinnns Distribution .....oocoviiiiiiiiiiiiininins ....03/15/2019 ...|....05/23/2023 ...|....... 136,792

Blackstone Infrastructure Partners

(Supplemental Account Il) L.P. ....cceeennnne New York ... .[Distribution . ...04/13/2020 ...|....06/28/2023 ...|[.

Blackstone Infrastructure Partners, L.P New York . .|Distribution . .06/30/2023 ..

Vista Equity Endeavor Fund |1, L.P. Grand Cayman . . |Distribution . .05/30/2023 ..

Ne 1, LP. L New York . .|Distribution . .05/11/2023 ..

Global Infrastructure Partners IV, L.P. .... |New York . .|Distribution . . .06/15/2023 .. 161,732

Brookfield Infrastructure Fund IV ............ Toronto . |Distribution . ....11/05/2019 ...|....06/29/2023 ...|. .633,308 |...

BIF IV Renewable Sidecar-B, LP ................ Toronto . |Distribution . ....03/20/2020 ...|....06/21/2023 ...|....... 107,152 |...

Whitehorse Liquidity Partners 111 LP ........ Wilmington . .|Distribution . ....10/30/2019 ...|....06/30/2023 ...|....... 390,577 |... .
EJF Debt Opportunities Fund LP .. |Arlington .. .|Distribution . ....03/01/2020 ...|....04/27/2023 ...|.... 4,661,252 |... . |... 4,661,252 |.... 4,661,252 |...
FP Solar Finance LP . | New York ... .|Distribution . ....07/30/2020 ...|....04/28/2023 ...|....... 759,717 |...

Whitehorse Liquidity Partners IV LP . . |Wilmington .... .|Distribution . ....11/25/2020 ...|....06/30/2023 ...|. . 186,051 |...

KH Aggregator LP ....vevuniiiiieineennns Wilmington .... .|Distribution . ...11/25/2020 ...|....06/30/2023 ...|.

Alplnvest Co-Investment Fund (Onshore) VIII,
. |Wilmington .
Dover .....
New York ...

....10/11/2021 ...|....05/31/2023 ...|.
..08/15/2021 . .06/30/2023 ..
...04/21/2021 ...|....04/26/2023 ...|.

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

Forrest Holdings | LP
EETF Sidecar I, L.P. .
EnCap Energy Transition Co-
................... 1-A, LPe e [New York coeeeiceeeeeeiiiieeeees | NYeeeL [ Distribution ey |...04/21/2021 .. ]....04/26/2023 ... |........ 58,008 |...eeeeeeeeiiie | | |oeeeiiiiienenees Joeeeeiiiiineeess feeeeeiiiineees fo.. 58,008 [o.eei.. 58,008 [.uveeeeiiiiins o i |,
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CcusIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [ Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
EnCap Energy Transition Fund I-A, L.P . [Houston .|Distribution . ....04/21/2021 ...|....04/26/2023 ...|....... 174,025 |... P AU 174,025 |....... 174,025 |...
EQT Infrastructure V . Stockholm . |Distribution . ..08/13/2021 . .06/30/2023 .. 121,279 . 121,279 |. 121,279
Nirvana Holdings | LP .. ... | Dover .|Distribution . ...06/29/2021 ...|....05/31/2023 ...|..........2,895 ... F T 2,895 |oouuennnns 2,895 |...
Northleaf Infrastructure Capital Partners
(US) THTLP e Toronto ...eeeeeeveeeeeeeeenins Distribution ....07/28/2021 ...|....04/17/2023 ...
Mercato Traverse Prime Core Co-Invest, LLC . |Dover .. .|Distribution . ....07/19/2021 ...|....06/30/2023 ...|.
Porcupine Holdings LP ......ovveeemmniiiieeennne Dover .. .|Distribution . ....12/29/2021 ...|....06/30/2023 ...|.
Whitehorse Liquidity Partners V LP ... . [Wilmington . .|Distribution . ....02/25/2022 ...|....06/29/2023 ...|.
Public Pension Capital, LLC New York ... .|Distribution . ....05/10/2022 ...|....06/28/2023 ...|.
Temple Holdings | LP . |Dover .. .|Distribution . ....07/29/2022 ...|....06/30/2023 ...|.
Warren Equity Partners IV, L.P. . . | Dover .. .|Distribution . ....01/24/2023 ...|....06/30/2023 ...|.
................... Calienger Co-Investors, LLC ...c.vvevunvennnnen [DOVEr tiiviiiiiiiiiiiiiiiiiiiienns Distribution ...10/20/2022 ...]|....05/10/2023 ... s
1999999. Joint Venture Interests - Common Stock - Unaffiliated 6,570,366 1,677,632 4,892,734 36,152,255 | 28,705,158 (198,050)( (7,249,047)|  (7,447,097)
Metropolitan Real Estate Partners V, LP ..... New York .[Distribution .... ....04/16/2007 ...|....06/30/2023 ...|. ... 2,825,148 |.. ... 2,825,148 |... . |--.. 2,845,188 |.... . |- (2,845,188)... (2,845, 188)|...
FMC Pier 2 Sublessor LLC .....euvveevnnineeees San Francisco ... .|Ful'ly Amortized ....08/15/2014 ...]....06/30/2023 ... cceuuun. 1,386 [coeeeeennnnnnnns . (1,386)|... J PO
Crow Holdings Retail Fund, L.P. . Dover .[Distribution . ....04/01/2015 ...]....06/31/2023 ...|. . |... 4,380,458
GEM Realty Fund VI, L.P. .......... Wilmington . .|Distribution . ..04/15/2016 . L04/13/2023 ... |eeeeninn9,904 [ e [ e feeeeeeees e [ 9,904 |.
Walton Street Real Estate Fund VIII, L.P. .. [Wilmington . .[Distribution . ..04/15/2016 . .04/13/2023 .. .. 228,489 |.
Nationwide Sol 1 LLC ..ovevvvveniiieeiiiiees Washington ... .|Distribution . ...07/21/2016 ...|....04/20/2023 ... |eeuuee 75,159 [oeiiiiiiiies e oo e e e [ 75,159
Pretium Residential Real Estate Fund I,
L.P. ... . |New York ... .|Distribution . ....09/01/2016 ...|....05/01/2023 ...|. P AU 252,147 |....... 252,147 |...
Crow Holdings Retail Fund I1, L.P. Dover ..... .[Distribution . ..10/21/2016 . .06/16/2023 .. .. 4,635,893 |.... 4,635,893 .
Corning Place Master Tenant LLC Valley View .. .|Distribution . ....03/22/2017 ...|....06/30/2023 ... | eeeuiiiiiieiiis Jeereeiineeiiees foreerineeiieeens fereeeiieeins feereeieeieee fee e o e P 351,544
................... PCCP Credit IX, LP ooveviveiieiiiiiieneeeeeennnn [DOVEr i Distribution ...03/28/2017 ...|....06/27/2023 ...
Waterton Residential Property Venture XIII,
................... R 1210111 Distribution ....06/02/2017 ...|....04/28/2023 ...|....... 102,591
Helios Infraco LLC ... . | Washington . .|Distribution . ....12/22/2017 ...|....05/23/2023 ...|. 778,567 |...
PCCP Equity VIII .. |Dover .[Distribution . ...09/18/2018 ...|....05/05/2023 ...|....... 582,219 ...
Harrison Street Real Estate Partners VII,
. | Dover .. .[Distribution . ....03/12/2019 ...|....056/26/2023 ...|....... 209,458 |...
Almanac Realty Securities VIII, ... | Dover .. .|Distribution . ....12/21/2018 ...|....06/29/2023 ...|..........8,954 |...
HSREP VI Co-Investment, L.P. .... .| New York . .[Distribution . ...05/02/2019 ...|....05/26/2023 ...|....... 720,929 |...
Blue Owl Real Estate Fund V LP Dover .. .|Distribution . .06/15/2023 .. . 408,722
Related Real Estate Fund III, LP ... Dover .|Distribution . . .04/11/2023 .. . 349,697
US Regional Logistics Program |11, L.P. ..... |Dover .. .|Distribution . ...01/27/2021 ...|....06/06/2023 ...|.... 8,886,643 |...
Ares US Real Estate Opportunity Fund 111,
L.P. ... ... | Wilmington .... .|Distribution . ....04/15/2021 ...|....06/05/2023 ...|....... 274,273 |.. P AU 274,273 |....... 274,273 |...
FrontRange Co-GP Property Fund, LP Dover ..... .|Distribution . ..04/30/2021 . .04/28/2023 .. .2,481 . ..2,481 | ...2,481
U.S. Strategic Industrial Fund Il LP ........ Delaware . .|Distribution . ....06/10/2021 ...]....05/10/2023 ...|....... 220,757 |... P AU 220,757
GEM Realty Fund VII, L.P. ... . |Wilmington . .[Distribution . ....10/25/2021 ...|....05/10/2023 ...|. ...644 |... ....644 ...
CSF I, LP . | Dover .|Distribution . ....06/16/2022 ...|....05/08/2023 ...|. AT LG AT
Madison Realty Capital Debt Fund VI LP . Dover .. .[Distribution . ....08/26/2022 ...)....06/27/2023 ... ... 238,118 [oooeiiiiiiiiiins i [ e [ e [ 238,118
Blue Owl Real Estate Fund VI . | Dover .. .|Distribution . . 12/2172022 ... ]....06/15/2028 ... |eeene 29,141 [ e e e [ e [ 29,141
Impact Community Capital Mortgage
................... Opportunities Fund .........cccoeeevevennnnneeeeen. [San Francisco ..ooeeeeeveeeeeenns Joeneenes CAcceennan. | Distribution ..ooooeeiiniiiiiiiniinniennnnn. [....00/01/2021 ... [....06/30/2023 ... [|....... 396,707 |.oeeueeeeeennnn fooneoonniiii o fooeeeis e fooeeeiiiiiees [020002. 396,707 [...00.896,707 |oueenieiiniiis foovemmnnnnneeee forneneeecenninns fooreenninnneees
2199999. Joint Venture Interests - Real Estate - Unaffiliated 23,241,886 2,825,148 (1,386) 2,823,762 26,065,648 | 23,220,460 (2,845,188)[ (2,845,188) 351,544
MA P&C Ins. Co. Community & Economic
Development Intiative LLC . |Boston ... .|Distribution . ....08/08/2013 ...|....06/29/2023 ...|............ 32 | .
Geneva RE Partners, LLC ... .. [Columbus . .| Distribution . ...07/01/2019 ...|....06/30/2023 ...|... 18,255,854 |.. (18,255,854)|.. .. (18,255,854)]...
2599999. Joint Venture Interests - Other - Unaffiliated 18,256,196 | (18,255,854) (18,255,854)
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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
................... City of Dayton Loan .........cceeveeunveennneennn. [Dayton coveevveiveeiieenneeeneees feeeee L OHe L [ Distribution weeeeeeevceiiieeeeeeeeeenn [...02/04/2002 . ]....04/10/2023 . ]eeeeeeieee v e e e e L e e e e e ennnlll 9,246
3199999. Non-collateral Loans - Unaffiliated 9,246
Nationnide Affordable Housing Fund 31: ‘ - | ‘
................... Apollo Tax Credit Fund 53 LLC .........ccoeeeen. [Columbus oovevevnnvinniinneinnnes fovveneeOHeeceen s [ Distribution voveveeiiiiiiniinnnnenn [0, 12/29/2006 ... ....03/21/2023 ... |oeeeevnivinnnnen fovvnnviiiniiins Jovnveininiiinnne fovviiiiiiiins fovveneiiiniinns foovvenneiinnes fovvnvniinins Jovnvveinneinnns foviniiniins fevviviiiiinns oovvincinees foveevinnins ove..... 36,872
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 36,872
... |Preferred Term Sec Ltd coooocovevrevresreeennen, [Witmington wovorvrsrecieiieenees | DE......... [Distribution cooovevrsresrecieseserenies [....04/01/2005 ...]....06/30/2023 .......... N T o O T T P 65,535 |........ < Tl N RO A
5099999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Preferred Stock - Unaffiliated 65,535 65,535 65,535
6099999. Total - Unaffiliated 100,669, 169 (8,860,340) (1,386) 1,677,632 (10,539, 358) 90,201,923 | 79,908,896 (198,792) (10,094,235)| (10,293,027) 410,847
6199999. Total - Affiliated 28,725,900 28,725,900 | 28,725,900
6299999 - Totals 129,395,069 (8,860,340) (1,386) 1,677,632 (10,539, 358) 118,927,823 | 108,634,796 (198,792)| (10,094,235)| (10,293,027) 410,847
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742651-D2-2 ......... Private Export Funding Corp Sec Nt 3.900% 10/15/27 ........cevvvueunuuununnnnnnnnnnnininiiniinninne | eeveeeeeeeneens [oeead 04/26/2023 ... HSBC SeCUr i 1i€S USA INC .uuuuusuusussussssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssssssnnss foessssssssssssssssssnsssnsnsnnnnnns |oeeeeereeeeeieeeneenenenes 798,720 |oovvviiiiiiiiiiiiiiiiees 800,000 [.....oovnieiiiiiiiiiiiiiiiiiiinnns 1.AFE ..........
0109999999. Subtotal - Bonds - U.S. Governments 798,720 800,000
452153-DX-4 .. I11inois St GO Txbl-Ser A 5.920% 10/01/28 ... [ eeeeeeeeeeeeen [10000.04/26/2023 ... JP Morgan Securities LLC ....... 7,338,992 [oeeveiiiiiiiiiiiiiines 6,970,000 |...
452153-GS-2 ......... | I11inois St GO TXBL-Ser A 5.111% 05/01/27 ...ooovvveveeiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeeeenen |0 04/20/2023 Wells Fargo Securities LLC ...ccciiiiiiiiiiiiiiiiiiiiiiiiiiiiiii i fovisisisissssssssssssssssssssssines |oeeeeeeeesieeeeseeeees 7,000,000 [...vvvvnnnnnnnnnnnnnnns 7,000,000 |...
0509999999. Subtotal - Bonds - U.S. States, Territories and Po 14,338,992 13,970,000
57563R-TL-3 ......... |Massachusetls Educ Fin Rev Txbl Ser A 5.455% 07/01/33 .....vvvvvvvvvniiiniiiiiiiiiiiiiiiiiiinnnns 06/02/2023 ... |RBC Capital Markets LLC ...vvvvvvvrssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnssses |oarrrrssssresssssssssessesssssssees foosiiiiiiiiiiiiiinnns 10,000,000 [...ovvvvvvnnnnnnnnnnes 10,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 10,000,000 10,000,000
018522-Ne-7 ......... Allete Inc 1st Mtg  4.980% 04/27/33 04/27/2023 ... Bank of America BISD Dealer ....10,000,000 |. ....10,000,000 |...
01882Y-AB-2 ......... Alliant Energy Finance Sr Nt ~ 4.250% 06/15/28 .. ...06/30/2023 ..... T O OPPPPPPPRPP K 4,767,910 |.ooooeeeiininis 5,000,000 |...
01882Y-AC-0 ......... Alliant Energy Finance Sr Nt  1.400% 03/15/26 ...06/13/2023 ..... JP Morgan SECUrities LLC ..vvuuieruniiriiiiiiiii et et eeis e e eni s eri e ri s era s ernsennees Joneenineenineeninnernneernneennns Jorvneerneenneeennenn 1,104,555 | 1,240,000 |...
02557T-AD-1 . ..|American Electric Power Jr Sub Nt ~ 5.699% 08/15/25 . 05/31/2023 JP Morgan Securities LLC . K 7,500,000 |.
02666T-AB-3 . ..| American Homes 4 Rent Sr Nt ~ 4.900% 02/15/29 . Stifel Nicolaus & Co Inc . .. 2,843,780 |. .. 2,964,000 |.
03027X-CC-2 . ..| American Tower Corp Sr Nt ~ 5.250% 07/15/28 ... Deutsche Bank Capital .. .10,030,108 |. .10,100,000 |.
034931-AA-3 ......... AOMT 2023-3 A1 Ser 23-3 CI A1 4.800% 09/26/67 06/21/2023 ..... Morgan Stanley & Co LLC .. .. 18,906,906 |. ...20,000,000 |...
04016*-AA-2 ......... Arglass Yamamura Southeast, LL Sr Nt  6.100% 06/30/35 05/26/2023 ..... Jefferies & Company Inc
04541G-AL-6 ......... Asset Backed Securities Corp RMBS Ser 1999-LB1 Cl B1  8.407% 06/21/29 .. 04/21/2023 ..... Interest Capitalization
07336U-AA-1 ......... BBVA Bancomer SA Texas Sub Nt Fix to Float 06/29/2033  8.450% 06/29/38 .... 06/22/2023 ..... Direct ....
09261W-AA-2 ......... Blackrock DLF X CLO Ser 2020-1X Cl A-1  6.505% 07/21/30 ...cevvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiinns [ e [ 04/28/2023 ... Direct ....
1729IN-AA-9 ......... Citigroup Commercial Mtg Trust Ser 23-SMRT Cl A 6.015% 06/10/28 ........evvvvvvvvvevvnnnnnnnnnn [ eeveeeeeeennns [l 05/10/2023 ..... Citigroup ..5,150,000 [....ovvnnnnnnnnnnnnnnne 5,000,000 |...
256677-AN-5 ......... Dol lar General Corp Sr Nt 5.200% 07/05/28 .....ceuuvirunieiniiiiiiiiiiieiiieeiieenineeninnenineennns | ceveeeniiennnns foieeed 06/15/2023 ..... Goldman Sachs & Company 002,493,225 |iiiiiiiiii 2,500,000 |...
26884T-AV-4 ......... ERAC USA Finance Company Sr Nt ~ 4.600% 05/01/28 .....ccooeiiiiiiiiiiiiiiiiiiiiiiiiiiiiieineeees [ [ 06/27/2023 ... Various .... 10,829,330 |. ....11,000,000 |...
26884T-AW-2 . ..|ERAC USA Finance Company Sr Nt ~ 4.900% 05/01/33 04/26/2023 Mizuho Securities USA Inc .. 4,985,550 |. ..5,000,000 |.
350930-AA-1 . ..|Foundry JV Holdco LLC Nt ~ 5.875% 01/25/34 .. 05/10/2023 BNP Paribas Securities Corp . 13,689,539 |. . 13,861,000 |.
36267V-AF-0 . ..|GE Healthcare Hldg LLC Sr Nt  5.650% 11/15/27 06/08/2023 Tax Free Exchange .... 4,981,818 |. 5,000,000 |.
36267V-AH-6 ......... GE Healthcare Hldg LLC Sr Nt 5.857% 03/15/30 .. 06/08/2023 ..... Tax Free EXChange ..o [ [ 4,099,000 [ 5,000,000 |...
36267V-AK-9 ......... GE Healthcare Hldg LLC Sr Nt 5.908% 11/22/32 ........ooooeiiiiiiii [ 06/08/2023 ..... Tax Free Exchange .
000000-00-0 ......... Healthy Homes Fund I, LLC Promisorry Note ~ 3.000% 03/31/33 ........euvmmmmmmmmmmmmmnnnnnniniinnnn [ eeveeeeeiennns [ 05/31/2023 ... Direct
45256#-AB-8 ......... Impact CIL Parent LLC ABS Revolving Nt Ser 2003 Cl 1 6.302% 10/25/56 ....coovvvvvvvrrrnnnennns [ e il 04/25/2023 ..... Direct
55903V-BB-8 ......... Warnermedia Holdings Inc. Sr Nt 4.054% 03/15/29 ...cceuieeniiiiieeiieeeeieeeeee e eeneeenieeeen | cevnveeiieeeins foeeees 05/01/2028 ..... Tax Free Exchange . A
55903V-BC-6 ......... Warnermedia Holdings Inc. Sr Nt 4.279% 03/15/32 ..eevuriiviiiiiiiiiieeiiceieeveeveevieenn | ceeeeeiieeies o 05/01/2023 ..... Tax Free Exchange .... .... 15,355,000 [. .... 15,355,000 |...
55003V-BD-4 ......... Warnermedia Holdings Inc. Sr Nt 5.050% 03/15/42 .........euvmmmmmmmminnnnniiiiiiiiiiiiniiiiiiiiinins [ eeeeeeeeeenenns [ 05/01/2023 ... Tax Free EXChange ........oooooiiiiiiiiiiiiiii s [ [ 4,165,000 |ooooeeiiiiininiinns 4,165,000 |...
55903V-BE-2 Warnermedia Holdings Inc. Sr Nt 5.141% 03/15/52 05/01/2023 ..... TaX Free EXCRANGE ..c.ueevueerieiiiieiiiieeeie et e e s ean e eain e eaan e eaan e eaaneeansenneennnes Jornneeninneninnerineerineereneenens Jooineenineerine e 3,215,000 |.eevvrnniiiiiiniinnnns 3,215,000 |...
65342%-AA-8 . ..|NEXUS Gas Transmission, LLC NEXUS Gas Transmission, LLC 5.360% 05/01/28 . 04/11/2023 Barclays Capital Inc 10,000,000 |. 10,000,000 |.
695114-CS-5 . ..|Pacificorp 1st Mtg Bd ~ 3.350% 07/01/25 ..... 06/26/2023 Barclays Capital Inc 4,992,383 5,250,000 |.
701636-AA-2 . ..|Parliament Funding 111 LLC Nt  7.996% 12/01/33 . 05/31/2023 Direct ..oooevviiiiiniiiins 829,698 ..829,698 |.
716973-AD-4 . ..|Pfizer Inc Sr Nt 4.650% 05/19/30 ... Bank of America BISD Dealer 9,982,300 .10,000,000 |.
716973-AE-2 . .|Pfizer Inc Sr Nt 4.750% 05/19/33 ... Bank of America BISD Dealer

78409V-BH-6 .........
78409V-BK-9 .........
784710-AC-9 .........
808513-CD-5 .........
83001A-AD-4 .........
86944B-AK-9

880336-DS-6 .
88163V-AD-1 .
896522-AJ-8 .
92939G-AA-5 .
988462-AA-5

S&P Global Inc Sr Nt 2.450% 03

Schwab /Charles/ Corp Sr Nt Fix
Six Flags Entertainment Sr Nt
Sutter Health Sr Nt  5.164% 08/

..|Tenet Healthcare Corp 2nd Lien

..[Teva Pharm Finance LLC Sr Nt 6
..|Trinity Industries Inc Sr Nt  7.750% 07/15/28 .
.| WIFLD Mortgage Tr CMBS Ser 2014-M

Yukon [V Sr Nt  6.000% 12/31/31

S&P Global Inc Sr Nt~ 2.900% 03/01/32 ....
SSM Heal th Care Sr Nt~ 4.894% 06/01/28 ..
to Float 05/19/28  5.643% 05/19/29 .

/01727 .

7.250% 05/15/31
15/33
6.250% 02/01/27
.150% 02/01/36 ..

ONT CI A 3.880% 08/10/31 .

04/12/2023 .....
04/12/2023 .....
04/27/2023 .....
05/17/2023 .....
05/02/2023 .....
06/02/2023 .....
04/12/2023
05/12/2023
06/29/2023
05/10/2023
06/28/2023 .....

Tax Free Exchange
Tax Free Exchange .
Various
JP Morgan Securities LLC
Wells Fargo Securities LLC ....
Citigroup
Tax Free Exchange .
Direct ....
Bank of America BISD Dealer
Citigroup ...
Direct
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U5007T-AA-3 Kosmos Energy Ltd Sr Nt 7.125% 04/04/26 ...ooeenneeeiiieieeeeeeeeee e eeeennies | cevvviniinnnes feennid 05/09/2023 ..... Direct .... 200,000 |... 4.B FE
000000-00-0 . ..| India Green Power Hold Sec Nt ~ 5.375% 04/29/24 . 06/30/2023 Direct . 1,084,000 |. 3.CFE ..
000000-00-0 Vedanta Resources Sr Nt~ 8.950% 03/11/25 06/15/2023 ..... DL =T PR RSP PPPRPRRRPUPPRTRRRRP ISPUPTPRRRRPPPPRRRRRPPPRN 2y S8 1 | I IET 1,230,000 |... 4.C FE
000000-00-0 YPF Energia Electrica SA Sr Nt  8.500% 07/28/25 .. 05/09/2023 Direct .... ..540,000 |... 5.C FE
000000-00-0 . ..[Unigel Luxembourg SA Sr Nt ~ 8.750% 10/01/26 .... 04/05/2023 Direct . 881,000 |. 5.B FE ..
000000-00-0 . ..[United Bank for Africa Plc Sr Nt  6.750% 11/19/26 .. 06/01/2023 Direct . 4.CFE ..
000000-00-0 India Green Power Hold Sr Nt ~ 4.000% 02/22/27 D.. 06/30/2023 Direct .... 3.C FE
000000-00-0 Nexa Resources SA Sr Nt 5.375% 05/04/27 D.. 06/14/2023 Direct .... 3.AFE
000000-00-0 . ..| C&W Senior Financing DAC Sr Nt  6.875% 09/15/27 D.. 05/16/2023 Direct . 4.AFE ..
000000-00-0 . .| IHS Netherlands Holdco Sr Nt~ 8.000% 09/18/27 .. D.. 05/10/2023 Direct . . 4.AFE ..
000000-00-0 Mauritius Commercial Bank Sr Nt  7.950% 04/26/28 . D.. 06/08/2023 Direct .... .. 1,050,000 |... 2.C FE
000000-00-0 Eastern & Southern AFRIC Sr Nt 4.125% 06/30/28 .. D.. 05/09/2023 Direct .... ..400,000 |... 3.AFE
000000-00-0 . ..| VTR Comunicaciones SPA Sec Nt  4.375% 04/15/29 . D.. 05/16/2023 Direct . 570,000 |. 4BFE ..
000000-00-0 . ..[Cntl Anr Bottling Corp Sr Nt  5.250% 04/27/29 ..... D.. 05/16/2023 Direct . 230,000 |. 3.BFE ..
000000-00-0 . ..| Tengizchevroil Fin Co Inc Secured Nt ~ 3.250% 08/15/30 D.. 05/09/2023 Direct . 400,000 |. 3.AFE ..
000000-00-0 . Klabin Austria GMBH Sr Nt ~ 3.200% 01/12/31 D.. 05/19/2023 Direct . 950,000 |. 3.AFE ..
000000-00-0 . Minerva Luxembourg SA Sr Nt ~ 4.375% 03/18/3 D.. 04/20/2023 Direct . 200,000 |. 3.BFE ..
000000-00-0 . ..[MilTicom Intl Cellular Sr Nt  4.500% 04/27/31 D.. 06/15/2023 Direct . 400,000 |. 3.BFE ..
000000-00-0 . ..|Bharti Airtel Ltd Sr Nt  3.250% 06/03/31 ..... D.. 04/18/2023 Direct . 350,000 |. 2.CFE ..
000000-00-0 . ..|Office Cherifien Des Pho Sr Nt~ 3.750% 06/23/31 D.. 04/19/2023 Direct . 550,000 |. 3.AFE ..
000000-00-0 . ..[Nemak SAB DE CV Sr Nt  3.625% 06/28/31 .. D.. 04/20/2023 Direct . 210,000 |. 3.AFE ..
000000-00-0 . ..[MC Brazil Dwnstrm Nt  7.250% 06/30/31 D.. 06/01/2023 Direct . (73,774)). 4.AFE ..
000000-00-0 . ..[MC Brazil Dunstrm Nt  7.250% 06/30/31 ... D.. 06/01/2023 Direct . 73,774 | 4.CFE ..
000000-00-0 . ..|Adani Electricity Mumbai 1st Lien 3.867% 07/22/31 . D.. 06/28/2023 Direct . ,790,000 |. 2.CFE ..
000000-00-0 . .| ICTSI Treasury BV Sr Nt 3.500% 11/16/31 ..... D.. 06/02/2023 Direct . ..200,000 |. 5.B Gl ..
000000-00-0 . ..[LA Construccion SA Sr Nt  4.750% 02/07/32 . D.. Direct . 770,000 |. 2.BFE ..
000000-00-0 . ..| JSW Steel LTD Sr Nt 5.050% 04/05/32 ........ D.. Direct . .31, 380,000 |. 3.BFE ..
000000-00-0 Intl Airport Finance SA 1st Lien 12.000% 03/15/33 .. D.. 05/11/2023 ..... Direct .... 384,437 |. L 413,373 ... 5.B FE
000000-00-0 Kazmunaygas National Co Sr Nt ~ 3.500% 04/14/33 .... D.. 04/12/2023 ..... Direct .... 771,250 | .. 1,000,000 |... 2.BFE
000000-00-0 . ..|Office Cherifien Des Pho Sr Nt ~ 5.125% 06/23/51 .. D.. Direct . ..580,000 |. 3.AFE ..
00109A-AB-3 . ..| AES Panama Gerneration HL Sr Nt  4.375% 05/31/30 . D.. Direct . .. 344, 400,000 |. 2.CFE ..
00434G-2B-5 ......... Access Bank PLC Sr Nt 6.125% 09/21/26 D.. 05/09/2023 ..... Direct .... 260,700 |. .. 330,000 |... 5.A FE
059578-AG-9 ......... Banco do Brasil SA Sr Nt  6.250% 04/18/30 D.. 04/12/2023 ..... Direct .... 755,700 |. ..765,000 |... 3.C FE
05968L-AK-8 . ..|Bancolombia SA Sub Nt Fix to Variable 6.909% 10/18/27 D.. 06/13/2023 Direct . 781,150 ..850,000 |. 3.CFE ..
25276V-AA-3 . ..|Diamond Il LTD Sec Nt  7.950% 07/28/26 .. D.. 04/19/2023 Direct . 1,008,727 1,015,000 |. 3.CFE ..
279158-AP-4 . .|Ecopetrol SA Sr Nt  4.625% 11/02/31 ...... D.. 04/06/2023 Direct . .669,510 860,000 3.AFE ..
292901-AA-5 . ..|Energean Israel Finance Sec Nt  8.500% 09/30/33 D.. 06/27/2023 Direct . 603,302 603,302 3.CFE ..
46128\1-AS-0 . ..| Inversiones CMPC SA Sr Nt  6.125% 06/23/33 D.. 06/20/2023 Direct . 1,124,831 1,125,000 2.BFE ..
591555-AG-2 . ..[Metinvest BV Sr Nt  7.650% 10/01/27 ......... D.. 06/01/2023 Direct . .(239,773) (275,000) 5.B FE ..
653890-AA-1 . ..|Nickel Industries LTD Sr Nt 11.250% 10/21/28 ... D.. 04/13/2023 Direct . 2,060,000 2,060,000 4.AFE ..
69379V-AA-7 . ..|Pertamina Geothermal Energy Sr Nt  5.150% 04/27/28 . D.. 05/10/2023 Direct . 767,600 760,000 2.CFE ..
71647N-BJ-7 . ..|Petrobras Global Finance Sr Nt 5.500% 06/10/51 .. D.. 05/10/2023 Direct . 525,950 670,000 3.CFE ..
71647N-BK-4 . ..|Petrobras Global Finance Sr Nt  6.500% 07/03/33 .. D.. 06/26/2023 Direct . . 465,751 470,000 3.CFE ..
75975A-AA-8 . ..|Renew Power Pvt Ltd 1st Lien Nt  5.875% 03/05/27 . D.. 04/11/2023 Direct .... 448,850 .470,000 3.CFE ..
902613-AX-6 . ..|UBS Group AG Sr Nt 3.750% 03/26/25 ... D.. 06/12/2023 Tax Free Exchange . 4,697,942 4,500,000 1.G FE ..
91911T-AQ-6 . ..|Vale Overseas Ltd Sr Nt ~ 3.750% 07/08/30 .. D.. 05/11/2023 Direct ....covvvnnns ..761,600 |. ..850,000 |. 2.CFE ..
G17376-AJ-8 . ..|BUK Infrastructure Issuer plc Sr Sec Nt Ser A 4.610% 04/11/39 . B.. 04/11/2023 National Australia Bank 11,181,600 |. 11,181,600 |. 2.BFE
G6714R-AD-9 . .| 0debrecht Finance LTD Sr Nt ~ 0.000% 10/25/29 ... D.. 04/25/2023 Interest Capitalization .. .. 120,622 |. .. 120,622 |. 6. FE
G6714R-AF-4 Odebrecht Finance LTD Sr Nt~ 0.000% 12/26/46 ... D.. 06/26/2023 ..... Interest Capitalization .. 154,962 |... 6. FE ...
N5657T-AP-1 Metinvest B.V. Sr Nt  7.650% 10/01/27 D.. 06/01/2023 ..... Direct .... ..275,000 |... 5BFE ..oueeens
V3855M-AA-5 . .| Greenko Power |l LTD Sr Nt 4.300% 12/13/28 D.. 06/01/2023 Direct .... 3.B FE
X4771#-AF-6 Landsnet hf Sr Nt 4.610% 03/07/27 ............. D.. 05/16/2023 ..... Seaport Global Securities LLC ... 2.B
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)
000000-00-0 ......... Fiberlight New Term Ln Nt 1 11.926% 04/18/24 ........ovvviiiiiiiiiiiiiiiiiiiiieiiiiinneecviiineees | eeeeeinies | ...... 04/20/2023 ..... Guggenheim Securities LLC .......iiiiiiiiiiiiiiiii s e 4AZ e
000000-00-0 ......... Cority Software Inc Delayed Draw Term Ln Nt 2 11.079% 07/02/25 .......ccevvvuneneeernninnnanenns | evvevennninnnns Joennad 04/27/2023 ..... L0 T S PP PP PPPPPPTPPN 4AZ et
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000000-00-0 ......... Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ...eeuvvvrneiiieeiiiieiiieeiiieeeieees | ceeieveiieviins o 06/30/2023 ..... Interest Capitalization ... 93,259 |. ... 93,259 |... 5B Gl s
000000-00-0 ......... Animal Supply Company New 1st Lien Term Ln Nt 1 13.602% 08/14/25 ......ccvvvvivuvevniiiiniienns | ceeeeiiiiiees o 06/30/2023 ..... Interest Capitalization AT L 25,717 ..
000000-00-0 ......... Sonny's Enterprises LLC Revolver Ln Nt 4 11.795% 08/31/26 ...oeeieeeeimiieieeiieieeeeeeenees | s e 04/28/2023 ..... Direct .... .. 365,854 |...

000000-00-0 ......... Whitemarsh Rail Acq Infra Delayed Draw Term Ln B Nt 1 10.707% 12/18/26 .....ovvvvvvvnnvennnne | ceveiiiiiies o 05/17/2023 ..... Direct ....
000000-00-0 ......... Margaritaville Holdings LLC Dalayed Draw Term Ln Nt 1 9.98%% 06/17/27 ......ccovviicuincnces | erviiiiinnnes [ 06/08/2023 ..... Direct
000000-00-0 ......... Harvey Tool Co LLC 2021 Delayed Draw Term Ln Nt 2 10.857% 10/26/27 ....cevunvvvnnveeniennieennns | ceveeeieiians o 06/20/2023 ..... Guggenheim Securities LLC ...

000000-00-0 ......... HAH Group Holding Incremental DD Term Ln Nt 1 10.102% 10/29/27 05/04/2023 ..... Guggenheim Securities LLC ...

000000-00-0 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 11.909% 12/06/27 .. 05/05/2023 ..... Direct

000000-00-0 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.057% 12/06/27 06/20/2023 ..... Direct ....

000000-00-0 . ..|SV-Burton Holdings LLC Delayed Draw Term Ln Nt 5 12.089% 12/06/27 .. 06/27/2023 Direct .

000000-00-0 . ..|SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.092% 12/06/27 .. 06/13/2023 Direct .

000000-00-0 . ..|SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 12.104% 12/06/27 .. 06/15/2023 Direct .

000000-00-0 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.127% 12/06/27 06/01/2023 ..... Direct ....

000000-00-0 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.573% 03/01/28 ...ccevvvvvvnviiniiiiiinen | cevreiiiieiees o 04/05/2023 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.573% 03/01/28 .......cooeiriccinnnennns | evviiiiiienns [ 05/05/2023 ..... Interest Capitalization

000000-00-0 ......... Certified Power Inc Term Ln Nt 1 12.145% 04/28/28 ........cccovviuvieiiiiiiiiiiinniiiiiiieeeeeins | eeeeeeiieeees [end 04/28/2023 ..... Direct ....

000000-00-0 ......... Fairway Lawns LLC DD Term Ln C-1 Nt 5 11.663% 05/17/28 ......ccooumeieriiiiiiiiiieeciiieeeeees | eeevviiiieenns [ 05/23/2023 ..... Direct ....

000000-00-0 ......... Fairway Lawns LLC DD Term Ln C-1 Nt 6 11.746% 05/17/28 ........coocvviiieeiiiiiiiineiiiiiiieeees | eeeeeeiieeees [ 06/26/2023 ..... Direct .... .
000000-00-0 ......... Harmony Fds/Santa Cruz Hlds 7th Amendment Term Ln Nt 1 11.891% 06/06/28 ........cccevvveeevics | evvviinnnnnnns [ 06/06/2023 ..... Direct .... 3.CPL ..
000000-00-0 Spectrum Auto (CC SAG Acq) Delayed Draw Term Ln Nt 8 11.288% 06/29/28 ..........ccovviuvvennees | eeeeeciiennes [l 04/03/2023 ..... Direct . 4.APL
000000-00-0 . ..|Excelitas Delayed Draw Nt 1 10.936% 08/02/28 ..........ccceeiiuurnnenns 05/16/2023 Guggenheim Securities LLC .(279,255) . 4.CFE ..
000000-00-0 . ..|Sonny's Enterprises LLC Restated Term Ln Nt 1 12.045% 08/05/28 05/05/2023 Tax Free Exchange . . 13,232,506 |. .13,381,105 |. 4.CYE

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

..|Denali Buyerco Delayed Draw Term Ln Nt 6 10.969% 09/15/28 ....
..|Denali Buyerco Delayed Draw Term Ln Nt 9 11.074% 09/15/28 .

04/12/2023 Tax Free Exchange .

Direct ....

.. 145,199 |.

000000-00-0 . ..|Denali Buyerco Delayed Draw Term Ln Nt 2 11.510% 09/15/28 . Tax Free Exchange . 4812
000000-00-0 ......... Faraday Buyer LLC Delayed Draw Term Ln Nt 1 12.098% 10/11/28 .....vvvvvniivniiiiiiiiiiiiiiiienns | ceveeeiiiiiens o 05/18/2023 ..... Direct 4AZ ..
000000-00-0 ......... Arcticom Delayed Draw Term Ln Nt 2 11.490% 04/14/29 ....oeveniieeiieiieeeieeeeieeeeeeeeeeevieeeen | cveieeeiieeeins o 06/13/2023 ..... Tax Free Exchange . 407 ...
000000-00-0 ......... Arcticom Delayed Draw Term Ln Nt 1 11.707% 04/14/29 .......coovimiiiiiiiiiiiiiiiiiiiiiiienceiiins | eeeeeeiieeees [ 04/14/2023 ..... Direct 4AZ ..
000000-00-0 ......... Arcticom Delayed Draw Term Ln Nt 3 11.718% 04/14/29 ..ccenveeenieiiieeiieeeeieeeieeeeeeeveeeenes | ceeiveeiieeeins foeees 06/14/2023 ..... Tax Free Exchange . 407 ...
000000-00-0 ......... GS Seer Group Term Ln Nt 1 11.795% 04/28/29 ......ovvvvviiiiiiiiiiiiiiiiiiee e | eeeeeeiieeees [end 04/28/2023 ..... Direct . 4AZ ..
000000-00-0 Northwinds Holding Co Term Ln Nt 1 11.443% 05/01/29 ......oovviiiiiiiiiiiiiiiiiiee e | e [ 05/01/2023 ..... Direct .... 875,743 |... 4AZ ...
000000-00-0 . ..|Mr Greens Intermediate Term Ln Nt 1 11.510% 05/01/29 . 05/01/2023 Direct . 1,008,972 |. 4.AZ
000000-00-0 . ..|Northwinds Holding Co Delayed Draw TL 2023-1 Nt 1 11.848% 05/01/29 . 05/12/2023 Direct . .. 150,823 |.

000000-00-0 . ..|Silk Holdings 111 Corp 1st Lien Term Ln Nt 1 12.793% 05/01/29 . 05/01/2023 Direct .... 1,556,877 |.

000000-00-0 . ..|Project North Star Term Ln Nt 1 11.111% 05/03/29 . 05/03/2023 Guggenheim Securities LLC 2,750,000 |.

000000-00-0 . ..|Lightbeam Bidco Term Ln Nt 1 11.361% 05/04/29 ..... 05/04/2023 Direct .... 1,352,024 |.

000000-00-0 ......... Pathstone Family Office LLC Term Ln Nt 1 11.997% 05/15/29 ......eovviiiiiiiiiiiiiiiiiiieeeeeees | eeeviiiiieenns [ 05/15/2023 ..... Direct .... 1,238,234 |. 1,238,234 |...

000000-00-0 ......... Lido Advisors LLC Incremental DD Term Ln Nt 1 11.388% 06/11/29 ........cccvvvvieiiiiiiiinnncniii | eeeeiiees [l 06/09/2023 ..... Direct .... 262,576 |. 262,576 |...

000000-00-0 ......... Convera International Fin Incremental Term Ln Nt 1 11.342% 06/23/29 .......cccvvveriiiiinncns | ovviiiiiienns [ 06/23/2023 ..... Direct .... .. 1,575,456 |. .. 1,575,456 |...

000000-00-0 ......... KSKI Holdings 2 Term Ln Nt 1 12.235% 06/28/29 .......ccoiiiumiiiieiiiiiiiiieeiiiiieeeeccinineeees | eeeeeeiieeees [end 06/28/2023 ..... Direct

000000-00-0 ......... Eyesouth LLC 1st Lien Dalayed Draw Nt 1 10.952% 10/05/29 ......cccuvieiieiiiiiiiiiieiiiiieeeees | eeeeviiiieenes [ 05/31/2023 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Flywheel Acquireco Term Ln Nt 1 11.598% 05/12/30 05/12/2023 ..... Direct ....

00228*-AD-8 ......... ATl Restoration LLC 1st Amendment DD Term Ln Nt 5 10.375% 07/31/26 . ...05/30/2023 ..... Direct ....

00228*-AD-8 ......... ATl Restoration LLC 1st Amendment DD Term Ln Nt 6 10.389% 07/31/26 . ...06/29/2023 ..... Direct

023588-AA-0 . ..|AmerCareRoyal LLC Term Ln Nt 1 11.702% 11/25/25 ........ 04/27/2023 Interest Capitalization
03768#-AB-8 . ..| Apex Services Partners Term Ln Nt 1 10.587% 07/31/25 .... 04/08/2023 Direct .
03768#-AC-6 . .| Apex Services Partners Delayed Draw Term Ln Nt 8 10.390% 07/31/25 04/03/2023 Direct .

03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 9 10.692% 07/31/25 ...ivvuiivnniinnniiinninnns | evnnennnnnnnnns Jovees 05/26/2023 ..... Direct ....
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03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 14 10.707% 07/31/25 .....evveveeiiiciiiiieciece | e [ 06/28/2023 ..... Direct .... ... 17,349 |. .. 17,349 | 3APL ...
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 13 10.707% 07/31/25 ..oevvvvivnviiniiiiiiiiinen | e o 06/26/2023 ..... Direct .... ... 10,843 |. ...10,843 |...
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 10 10.764% 07/31/25 ......ovvveeiiiciiinienieii | eeriiiiieenns [ 05/31/2023 ..... Direct .... ... 19,951 |.
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 11 10.776% 07/31/25 ..ouvvvviiiiiniiiiiiiiinen | e o 06/05/2023 ..... Direct .... ... 8,675 |
03768J-A0-7 ......... Apex Services Partners Amendment 18 Term Ln Nt 1 10.540% 07/31/25 ....eevvveeeiiiiiiiiieiiiiis | e [ 04/03/2023 ..... Direct
03957N-AB-2 ......... Archkey Holdings 1st Lien Term Ln Nt 1 10.443% 06/30/28 ......ccvunvevunierniieniiieniieeiiieennnee | ceveeninenes o 04/28/2023 ..... Tax Free Exchange .
03957N-AB-2 ......... Archkey Holdings 1st Lien Term Ln Nt 6 10.788% 06/30/28 .........ccccuummeerriiiiiiieniiiiiiiees | eeeviiiiineees [ 06/30/2023 ..... Tax Free Exchange
08182C-A*-7 ......... Benefytt Technologies Inc Term Ln Nt 1 12.602% 08/12/27 ...cevuvvivnniiiiiiiiiiiiieeiieeniinennn | ceveeniienens o 06/12/2023 ..... Interest Capitalization ..
08182C-B*-6 ......... Benefytt Technologies Inc Delayed Draw Term Ln Nt 1 12.567% 08/12/27 ..eevunvvvneeenieeiieen | ceeieeeiiiiinns e 05/16/2023 ..... Interest Capitalization ..
09627#-AA-8 . ..| 20 Gates Bluevine Revolver CI A Nt 1 7.552% 03/02/26 ............ 04/28/2023 Direct .occvveiiiiiiiinnns
15644G-A#-1 . ..|Centric Brands Inc 1st Lien Exit Term Ln Nt 1 10.000% 10/09/24 05/22/2023 Interest Capitalization
15644G-A*-5 . ..|Centric Brands Inc DIP Ln Nt 17 10.848% 10/09/24 . 05/18/2023 Direct ....
15644G-A%-5 ......... Centric Brands Inc DIP Ln Nt 18 11.500% 10/09/25 ........ccoiiiuimrieriiiiiiieeeseiiieeeeeeeeiiees | eeeeeiinieeees feeeead 05/25/2023 ..... Direct .... .
28259H-AC-5 .. ..|EisnerAmper Term Ln B Nt 1 10.102% 07/28/28 ....ceuuviveniiiiiiiiiiiiiiiiiiiiiiiineeiineenineenieenen | ceveeeiiieeiens Joieees 05/02/2023 ..... Guggenheim Securities LLC ... ... 622 ...
28250H-AD-3 .........|EisnerAmper Term Ln B Add On Nt 1 10.352% 07/28/28 ........eevveiiiiiiiiiiieeiiiiiceeeccieeees | eeeeeeeiiiins foed 05/03/2023 ..... Guggenheim Securities LLC ... 246,002 |...
30068*-AB-2 ......... Excelitas Term Ln Nt 1 10.098% 08/13/29 ......ccevvviviiiiiiiiiiiiiiiiiiee e | eeeeeeiiieeees [end 05/16/2023 ..... Guggenheim Securities LLC ... .. 279,255 |...
350424-AC-6 ......... Foundation Consumer Brands Term Ln Nt 1 10.748% 02/12/27 .....oooveiiiiimiiiiiiiiiiiiieeceeciiees | eeeeiiiiieenns [ 06/05/2023 ..... Direct L. T4748 ...
35042#-AC6 ......... Foundation Consumer Brands Term Ln Nt 2 11.630% 02/12/27 .......covvvvvvvviiviiriiiiiiiiiiniiiiiens [ eeveeeeeees [ 06/27/2023 ..... Direct .... ,187,482 |...
35115¢-AA-2 ......... 20 Gates Foursight 9th Amendment Term Ln  9.304% 05/31/23 .....cccueviiiiiiiiiiiiiiiiiiiiieeees | eeviiiiieenns [ 05/25/2023 ..... Direct .... ,025,000 ...
44958Q-A*-3 IG Investments Holdings LLC Term Ln Nt 2 11.339% 09/22/28 04/28/2023 ..... Tax Free Exchange .
456760-AA-4 . ..| Infinity Home Services Holdco Delayed Draw Term Ln Nt 2 11.771% 12/28/28 04/05/2023 Direct ....
456760-AA-4 . ..| Infinity Home Services Holdco Delayed Draw Term Ln Nt 4 12.080% 12/28/28 06/06/2023 Direct .
456760-AA-4 . ..[Infinity Home Services Holdco Delayed Draw Term Ln Nt 3 12.092% 12/28/28 05/31/2023 Direct .
45836#-AB-7 . .| Inszone Mid LLC Delayed Draw Term Ln Nt 15 11.981% 11/08/28 .... Direct .
45836#-AB-7 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 1 12.147% 11/08/28 .. Tax Free Exchange .
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 13 12.191% 11/08/28 ........ccvvvvreiiiiiniinrneiiiiiens [ e | 04/17/2023 ..... Direct
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 15 12.272% 11/08/28 ........eevveeeiiiiiiiieciiiiiieeees [ e | 05/08/2023 ..... Direct ....
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 14 12.272% 11/21/28 ....ccevvvviiiiiiiiiinniiiiiieenens [ e s 05/01/2023 ..... Direct ....
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 12 12.274% 11/21/28 ....cevveiiiiiiiiiiiiiieeeeees [ e 04/03/2023 ..... Direct
55340#-AG-4 ......... MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 4 11.339% 01/29/27 ...ouvvvvinvivniiiniiiennne | ceveeiiieiiens o 06/08/2023 ..... Guggenheim Securities LLC ... - N
55340#-AG-4 B2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 1 11.342% 01/29/27 ......oovviiiiiiiiiiainnii | e [ 05/31/2023 ..... Tax Free Exchange 586,667 |.

55340#-AG-4 .
55302%-AA-8 .
677788-AC-1 .
68144#-AB-6 .
68144¢-AC-4 . .
68144#-AC-4 .........
68144¢-AC-4 .........
68144#-AC-4 .........
68144¢-AC-4 .........
68144#-AD-2 .........
705596-AF-3 .........
T1579*-AE-2 .........
71667%-AD-7 .........
74501#-AB-1 .
74501#-AB-1 .
757346-AB-9 . .
757346-AC-7 .........

..|MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 3 11.274% 10/14/28
..|MBS Services 1st Lien Term Ln Nt 1 10.773% 02/26/26 .....
..|0il Changer Inc Incremental DD Term Ln Nt 2 11.837% 02/08/27 ...
..| Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 12.914% 02/28/27
.| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 12.864% 02/28/27 ..

..|Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 4 11.043% 08/23/28
..|Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 1 11.277% 08/23/28
.|Reddy Ice Holdings Inc Term Ln Nt 13 11.677% 07/01/25 .................

Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 12.864% 02/28/27
Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 14.202% 02/28/27 ..
Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9 14.246% 02/28/27 ..
Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 6 14.307% 02/28/27 ..
Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 12.914% 02/28/27 ....
Pegasus Global Enterprise Hlds 2nd Amendment Incr2 DD TL Nt 2 11.771% 05/29/25
Pestco LLC Term Ln A Nt 2 12.142% 02/17/28
Petroleum Servce Group LLC New DD Term Ln Nt 5 11.342% 07/23/25

Reddy Ice Holdings Inc Delayed Draw Term Ln Nt 11 11.219% 07/01/25 .

05/03/2023
06/30/2023
04/28/2023
05/31/2023
05/31/2023
04/14/2023
06/09/2023
06/15/2023
06/20/2023
05/31/2023
06/01/2023
...04/07/2023
...05/12/2023
04/28/2023
05/31/2023
04/17/2023
...... 04/17/2023

Guggenheim Securities LLC
Interest Capitalization
Tax Free Exchange .......
Interest Capitalization
Interest Capitalization
Tax Free Exchange
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Tax Free Exchange ....
Tax Free Exchange ....
Direct

Tax Free Exchange .
Tax Free Exchange .
Tax Free Exchange .
Tax Free Exchange ....

..586,667 |.
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78486@-AA-5 ......... SSE Buyer Inc Term Ln Nt 1 16.112% 06/30/26 ...eneeeeeeeneieeeeeeeeeeeeeeene e eeeeneeeeeennne | cevvviniinnnes [eennid 06/30/2023 ..... Interest Capitalization ..109,171 |... 2.0PL .o
816307-A8-1 ......... Selectquote Inc Initial Term Ln Nt 1 13.202% 10/31/24 ..coevvivnniiiiiiiiiiiiiiiiiiiiiiieiiiieeen | e o 06/30/2023 ..... Interest Capitalization ... 57,034 |...
81761#-AA-3 ......... Service Logic Incremental Term Ln Nt 3 10.602% 10/30/27 ....cceevvmuiereeemniiiieeeeniieeeeeenen | cevvviniiinnnes e 05/25/2023 ..... TaX Free EXChANGE .....ceeeeeruueeeeienteeeeeeine e e e eeene e e e e eenn s e e e eenna s e e eeennnnneeeeennnnnneeees [oeeennnnaaereemnnnnaeeeernnnnnaeees Joermnnnnneeermnnnnnseeennnnssdy 182 |ouuuuuisiieeiniaaeeeeennnans 3,782 |...
81761#-AA-3 ......... Service Logic Incremental Term Ln Nt 4 10.716% 10/30/27 ...eevunieinniiiiiiiiiiiiieeeeeiieennn | ceveeiiieees o 06/21/2023 ..... Direct .. 128,990 |...
85789#-AC-8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 1 11.790% 03/01/26 .cevvenieeemnnieeccinniees | eevvviniiieees feennd 04/21/2023 ..... Tax Free Exchange .... ... 50,280 |...
85789#-AC-8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 6 11.928% 03/01/26 ......vvvvnvvvenviiiiiiiiiienn | ceereiiiieees o 04/19/2023 ..... Tax Free Exchange .... ... 46,142 |...
889060-AC-6 ......... Therm-0-Disc aka Token Buyer Term Ln Nt 2 11.195% 05/26/29 .......cceeemrmniereeemniiieeeeennees | evvvviniiinnnns feennd 04/28/2023 ..... Tax Free Exchange .... 2,487,484 |...
889060-AC-6 ......... Therm-0-Disc aka Token Buyer Term Ln Nt 2 11.195% 05/26/29 .....cceuvvvvnviiniviiiiiiiiiiiiiiienns | ceeeeeiiiiians o 04/28/2023 ..... Tax Free Exchange .... 2,475,016 |...
90347B-AJ-T7 ......... Axalta Coating Systems Term Ln B-4 Nt 1 8.242% 12/20/29 06/12/2023 ..... Bank of America BISD Dealer ...
91823C-AB-3 . ..|V Global Hlds aka Vertellus Revolver Nt 6 10.988% 12/22/25 05/08/2023 Direct ..ooovvvennnnnns
91823C-AB-3 . .|V Global Hlds aka Vertellus Revolver Nt 5 10.988% 12/22/25 06/08/2023 Tax Free Exchange .
928432-A%-4 . Visual Edge Technology Inc Term Ln Nt 2 11.213% 08/31/23 ..... 05/31/2023 Interest Capitalization
928432-A0-2 ......... Visual Edge Technology Inc Delayed Draw Ln Nt 1 10.969% 08/31/23 ..eovveeieieiiiiiieiceiiiees | eevviiiiineens e 05/31/2028 ..... Interest Capitalization
92974*-AB-5 ......... Discovery Life Sciences LLC Delayed Draw Term Ln Nt 4 11.443% 03/30/28 .....cevvnvvvnnvennneen | vevveiiiinnns o 05/01/2023 ..... Direct ....
92974%-AB-5 ......... Discovery Life Sciences LLC Delayed Draw Term Ln Nt 3 11.445% 03/30/28 ......cccvvveiveecenns | vevvvinnnnnnns Jonnnd 04/28/2023 ..... Direct ....
68371Y-AN-3 ......... Open Text Corp Term Ln Nt 1 8.687% 11/16/29 ..eeuvvveniiiiiiiiiiiiiiiiciiniciineeieeeeeeeieeneeee | A o 05/17/2023 ..... Barclays Capital Inc ... .
68371Y-AN-3 .........[Open Text Corp Term Ln Nt 1 8.687% 11/16/29 ......cciieeirmniiiiiiinnanneernenaneeeenennnnneeennes [ Aveviiineecnnn [oonsd 05/17/2023 ..... Barclays Capital Inc ... .. 3,659, ... |2.CFE
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 80,992,104 81,795,662 63,462
2509999997. Total - Bonds - Part 3 388,518,015 396,510,203 966,982
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 388,518,015 396,510,203 966,982
23281#-12-4 . ..|Cyprium Parallel Invs V LP Pfrd Units .. 04/11/2023 Direct . .21,519.940 |. 2,151,994 .0.00 |.
000000-00-0 . ..[Network i2i Ltd Sub Nt Fixed to Float . erpet. ... .. 06/27/2023 Direct . 420,000.000 |. 376,950 .0.00 |.
000000-00-0 . ..[NGD Holdings BV Jr Sub Nt Fix to Float 05/27  4.250% Perpet. D.. 05/22/2023 Direct . 840,000.000 |. 747,600 .0.00 |.
000000-00-0 . ..|Bank Negara Indonesia Jr Sub Nt ~ 4.300% Perpet. ................. D.. 06/20/2023 Direct . 830,000.000 |. 686,825 .0.00 |.
000000-00-0 . ..|Banco do Brasil (Cayman) Jr Sub Nt Fix to Float 6.250% Perpet. D.. 06/05/2023 Direct . 880,000.000 |. 761,200 .0.00 |.
000000-00-0 . Rizal Commercial Banking Jr Nt Fix to Float 6.500% Perpet. . D.. 05/23/2023 Direct . 230,000.000 |. ..207,000 .0.00 |.
000000-00-0 . Banco Mercantil De Norte Jr Sub Nt  6.875% Perpet. ... D.. 05/23/2023 Direct ... 200,000.000 |- ..160,000 |. .0.00 |.
000000-00-0 . Digicel Group 0.5 Ltd Sub Nt ~ 7.000% Perpet. ......... D.. 04/03/2023 Interest Capitalization .82,574.000 |. 82,574 |. .0.00 |.
05946K-AG-6 . Banco Bilbao Vizcaya Arg Jr Sub Nt Fix to Float  6.500% Perpet. .. |D.. 05/24/2023 Direct .... 400,000.000 |. .. 374,000 |. 0.00 |.
25381Y-AC-5 .........[Digicel Group 0.5 Ltd Sub Nt  7.000% Perpet. .....coeeoeeiivennnnnnnees .. |D. 04/03/2023 ..... Interest Capitalization .. ....16,501.370 |.... ... 16,501 |.
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpet 5,564,644
4509999997. Total - Preferred Stocks - Part 3 5,564,644
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 5,564,644
63861*-11-4 ......... |Naticnwide Agribusiness INS 00 COM ...vevueerureeuurersuneirseesneerirersneennneennseesnnsennnennnnee | srerserennenens [oeeend 06/30/2023 ..... Capital ContribULion .uu.iieseeieiiiess ittt et et e et e tus e eaiseeeseeesunseenneesnnsennneennnaes |reenserenseennserensenennees 0.000 [ooievuiiinniiinnanns 25,000,000 [.evuieeniiinnerinneiieeriinnreens foenneerinririnrerinserinerrinrerins | ereessesssseeaans
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 25,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 25,000,000 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 25,000,000 XXX XXX
5999999999. Total - Preferred and Common Stocks 30,564,644 XXX 46,072 XXX
6009999999 - Totals 419,082,659 XXX 1,013,054 XXX
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..36202C-4P-5 [GNMA Pool #2630  6.500% 08/20/28 ......corees | oevnee. . 06/01/2023 . [Paydonn ....vevveciieres [ oo 22 | 212 | 222 | T2 T U 3 ST VT [(3) ORIV AU 22 [ oo o e 6 | 08/20/2028 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 ..o [ . 06/01/2023 . |Paydoun .....ooooveeiiiiiins v e, 37,740 |.eeeennnee 37,740 | 38,790 |ooeeeeenns 37,850 |eeeiiiiiiiiiins oo (110) [euvneenininninnn foeeeieins [RL0)} S AR FC T\ I AU R (SRR R, 1,152 |. 09/15/2025 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z
L O1760-HH-2 |6.750% 06/15/26 .....evvvvveeennniininiiniiininiinns [ eeeeenn . 06/01/2023 . |Paydoun .....oooeveeiiiiiins e s 72,319 | 72,319 | 71,959 |l 223 I PO N <1< T PO N <1< T PO N 72,319 [oooiiiiiiiiiiins o i e, 1,878 |. 06/15/2026 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-L0-7 |6.750% 06/15/28 .......evvvvvvvvevnnnnnnnnnnnninnnns [eeeeenn . 06/01/2023 . |Paydown .....oooeeeeieiieies Jooveeeeieeeeeeeeeens | 20,082 |............ 20,082 |............ 30,536 |............ 20,485 [o.oovvvennnnnnnn fooeeiinnns (403) |.evvveniiniiiins fovevnnnnnns (403) |.eeveeiiiiiiiins fovennnnnnnns 20,082 [oooeeiiiiiiiiies v e Joveiiiiiiiiins 798 |. 06/15/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 139,353 139,353 141,507 139,633 (281) (281) 139,353 3,834 XXX XXX
..P8S090-UJ-3 [Republic of Argentina Nt  3.875% 01/09/38 .. [D..... |. 06/13/2023 . [Direct ..occeoveoveerennenns | TR P [ T T U U AU AN RUTU RO RN N RN R . 01/09/2038 . |5.C FE ...
0309999999. Subtotal - Bonds - All Other Governments 1 XXX XXX
Pennsylvania St GO Second Ser ~ 4.000% Morgan Stanley & Co LLC
L T0014P-EB-1 109/15/32 oo [ . 04/18/2023 . | .. PO R R 16,104,209 |....... 15,655,000 |....... 17,424,328 |....... 16,361,579 |...ccoeeeeeeinns |eeens (54,547) |.oeeeeeeeeeeeees s [CLIY0T U R 16,307,033 [.ooooeiiiiiiiins |oenns (202,734) |...... (202,734) [veeenennns 373,981 . 09/16/2032 . |1.D FE ....
Washington St GO Cap Apprec Ser C  0.000%
.. 93974A-4V-3 106/01/23 .ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ . 06/01/2023 . |Maturity ..oooooovviiiiiins Jovveeeieiiieeeieeens e, 2,000,000 |........ 2,000,000 |.......... 860,460 |........ 1,960,383 [..ccooeeiiiiiins foeeennn 39,617 |ovvvvvveviiiines fovennns 39,617 |ovvvvvvvviiiieen fovennns 2,000,000 J..eovereeieeeies Jevvvreeviiiiiies foveviiiiiiiiins i, . 06/01/2023 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 18,104,299 17,655,000 18,284,788 18,321,962 (14,930) (14,930) 18,307,033 (202,734) (202,734) 373,981 XXX XXX
Chicago IL 0'Hare Int Arpt Rev Ref Gen Sr UBS Financial Services
..167593-Uli-0 |Lien Ser B 5.000% 01/01/33 .....cceeeeeeeeeess [oeeennn . 06/02/2023 .| INC ooooeeiiiiiiiiiii e | 5,208,250 |........ 5,000,000 |........ 5,309,920 |........ 5,211,824 [ovvveieiiiiinnn oo (I R R (AR R R L7207 (1) I R R 25,549 |......... 25,549 |........... 232,639 |. 01/01/2033 . [1.E FE ....
FHLMC Gold PC Pool #D62882  7.000% 08/15/25
CBI2BF2FX8 | e [ . 06/01/2023 . |Paydoun .....cooeeeeeiiiiins foviiinnii e 1,601 |l 1,601 [oeeennnnnee 1,560 [oeevveeennns LI O SN L R R L R R 1,601 [oeeeeiiiiiiiiis o e 47 . 08/15/2025 . |1.A ........

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

.. 3128HJ-AG-1 | ... 06/01/2023 . | Paydoun .. 398,790 ..398,790 ..456,739 |. ..426,792 |. .. (28,003) |. . , R .398,790 R . , . 08/15/2028 . |1
..3128NE-A5-9 | FHLMC Pool #1A0028  5.085% 10/25/35 . 06/01/2023 . | Paydoun 1,482 |. 1,467 |. L . . E . 1,468 E . .34 [. 10/25/2035 . |1
..312015-UF-6 | FHLMC REMIC Ser 1504 Z  7.000% 05/15/23 05/01/2023 . | Paydoun 1,971 |. 21,914 . .2 | .1,916 R . .47 |. 05/15/2023 . |1
..313205-6B-3 | FHLMC Pool #SB8066  1.500% 08/25/35 ... 06/01/2023 . | Paydoun 514,446 .. (10,672) |. . 08/25/2035 . |1
..313205-60-9 |FHLMC Pool #SB8068  1.500% 10/25/35 ......... |....... . 06/01/2023 . | Paydoun ... ....(3,629) |. . 10/25/2035 . | 1.
..313206-BY-5 | FHLMC Pool SB8155 ~ 3.000% 05/25/37 .........e. | eeeenes . 06/01/2023 . | Paydown ... 138,478 |........... 138,804 |.oooociiiiiins foniinns 5,205 |. . 05/25/2037 . |1.A ........
..313206-CC-2 |FHLMC Pool #SB8167 ~ 2.000% 07/25/37 ......... |..ecc.. . 06/01/2023 . | Paydoun ... 290,985 |.... ....20,340 |. . 07/25/2037 . |1.A ........
.. 3132DN-RC-9 | FHLMC Pool #SD1383 ~ 2.000% 02/25/52 ......... |.eeeees . 06/01/2023 . [ Paydown ... 173,645 |.... ... 46,570 |. . 02/25/2052 . |1.A ........
..31320W-A6-0 |FHLMC Pool #3D8129  2.500% 02/25/51 ......... |....... . 06/01/2023 . | Paydoun ... 134,330 |.... ... (6,653)|. . 02/25/2051 . [1.A ........
..31320-BC-6 | FHLMC Pool #3D8135  2.500% 03/25/51 . 06/01/2023 . [ Paydown ... 449,645 |.... .. (17,326) |. . 03/25/2051 . |1.A ........
..313200-C7-6 | FHLMC Pool #SD8194  2.500% 02/25/52 . |- 06/01/2023 . [Paydoun ... 189,685 |.... ....24,97 |. . 02/25/2052 . |1.A ........
..31320-CT-8 | FHLMC Pool #3D8182  2.000% 12/25/51 . 06/01/2023 . [ Paydown ... . 189,516 |.... ....24,632 |. . 12/25/2051 . |1.A ........
..31320W-DH-3 | FHLMC Pool #3D8204  2.000% 04/25/52 . 06/01/2023 . | Paydoun .. 312,526 ..262,864 |. .49,662 |. . 04/25/2052 . |1.A .

.. 31320W-DS-9 | FHLMC Pool #3D8213  3.000% 05/25/52 . 06/01/2023 . | Paydoun 17,036 ..2,569 |. . 05/25/2052 . |1.A .
..313200-DT-7 | FHLMC Pool #3D8214  3.500% 05/25/52 . 06/01/2023 . | Paydoun .45,355 ..5,429 | . 05/25/2052 . |1.A .
..31320-E5-8 | FHLMC Pool #3D8256  4.000% 10/01/52 ......... |.eeeees . 06/01/2023 . [Paydown ....coovuvviieiennns fereeeniiiiiieiennns foenn 194,870 [l 194,870 [Llllll0192,381 [l 192,401 [ 2,469 |. . 10/01/2082 . [1.A ........
..31320U-E7-4 |FHLMC Pool #3D8258  5.000% 10/25/52 ......... |....... . 06/01/2023 . [Paydown ......cccevveeieeiis feneeniiiiin [, 133,385 [LL......0133,385 [...........128,408 [...........128,431 [ | 4,954 |. . 10/25/2052 . |1.A ........
..31320I-ER-0 | FHLMC Pool #3D8244 ~ 4.000% 09/25/52 ......... |.eeeees . 06/01/2023 . [Paydown ....coouvvireiennns feeveeniiiiiinienin foeen. 64,584 64,584 [lll062,763 [ 62,780 [ | 1,804 |. . 09/25/2052 . |1.A ........
..3132DW-ET-6 | FHLMC Pool# SD8246  5.000% 09/25/52 ......... |....... . 06/01/2023 . | Paydoun ... . 09/25/2052 . [1.A ........
..31326K-ZN-9 | FHLMC Pool #Q04649  3.500% 11/15/41 .....oee | eeeenns . 06/01/2023 . | Paydoun ... . 11715/2041 .| 1.A ...l
..31326GL-XT-6 |FGLMC Pool #005490  3.500% 01/15/42 ......... |....... . 06/01/2023 . | Paydoun ... . 01/15/2042 . [1.A ........
..31326R-AS-0 | FGLMC Pool #Q06017  3.500% 02/15/42 ......... |.eeeeen . 06/01/2023 . [ Paydown ... . 02/15/2042 . |1.A ........
..3132GR-Zli-4 | FGLMC Pool #Q06757  3.500% 03/15/42 ......... |....... . 06/01/2023 . | Paydoun ... . . 03/15/2042 . [1.A ........
..3132GT-GV-3 | FHLMC Pool #Q08012 ~ 3.500% 04/15/42 . 06/01/2023 . | Paydoun 112,435 | . 04/15/2042 . |1.A .
..3132GT-JE-8 |FHLMC Pool #Q08061  3.500% 05/15/42 . 06/01/2023 . | Paydoun ... ...3,082 |.... . 05/15/2042 . [1.A ........

FHLMC Gold PC Pool #C80131  6.000% 03/15/24
SB1835G-ECD | aeeieiiiiiiee e [ . 06/01/2023 . [Paydown ......cocuuiiieiinns foreeieii e 1,282 | 1,282 e 1,268 |l 1,276 [oveeeeiiiies oo, [ FOUUUCRRRU RN T oo o 1,282 [eeeeeeiiies o o e 32 |. 03/15/2024 . |1.A ........
..3133BE-VR-1 | FHLMC Pool #QE5124  5.000% 07/01/52 ........ |.ee... . 06/01/2023 . [Paydown ....oooovvveeiiiiisn Joveeiiiiiiiiiiiiin e 471,036 |........... 471,036 |........... 475,930 |........... 475,862 [oooiieiiiiiiiies Jovnnns (4,826))..0cccveeiienss forrenn (4,826))..cccvveiiiiies forreeannn 471,036 fvvvveeeeiiii e foviiiiiiiiiis i 9,674 |. 07/01/2052 . |1.A ........
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..3133KM-MQ-5 | FHLMC Pool# RA5767  2.500% 09/25/51 ......... [....... . 06/01/2023 . | Paydoun ... . 12,747 ). 1,437 |. 09/25/2051 . [1.A ........
..3133T3-KF-4 |FHLMC REMIC Ser 1628-KZ  6.250% 12/15/23 ... |....... . 06/01/2023 . | Paydoun ... w77 | 12/15/2023 L (1A Ll
..313373-02-7 |FHLMC REMIC Ser 1674-Z  6.750% 02/15/24 .... |....... . 06/01/2023 . | Paydoun ... ...192 | 02/15/2024 . [1.A ........
..3133T3-X8-6 |FHLMC REMIC Ser 1683 Z  6.500% 02/15/24 .... |....... . 06/01/2023 . | Paydoun ... ...554 |. 02/15/2024 . [1.A ........
..3133T6-M4-0 |FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 ... |....... . 06/01/2023 . | Paydoun ... ...114 |. 04/15/2026 . [1.A ........
..3133TA-C0-3 |FHLMC REMIC Ser 1967-BA  7.000% 06/17/27 .. |....... . 06/01/2023 . | Paydoun ... ..53 |. 06/17/2027 . [1.A ........
FHLMC Structured Ser 2008 M 7.000% 11/20/27
B K 0 U [P . 06/01/2023 . | Paydoun ... . 11/20/2027 . [1.A ........
..31342A-P4-5 |FHLMC Pool #780443  4.235% 03/25/33 . U IR . 06/01/2023 . | Paydoun ... . 03/25/2083 . [1.A ........
..31350B-DN-4 | FNMA REMIC Ser 1993-1156  5.500% 07/25/23 .. |....... . 06/01/2023 . | Paydoun ... . 07/25/2023 . [1.A ........
..31359B-ZK-6 |FNMA REMIC Ser 1993-119GA  6.500% 07/25/23 |....... . 06/01/2023 . | Paydoun ... . 07/25/2023 . [1.A ........
..31359Q-L0-5 |FNMA REMIC Ser 1997-63 ZA  6.500% 09/18/27 |....... . 06/01/2023 . |Paydown ......oooeeeeiinnins |oennnnnnennns e 14,392 | 14392 | 14,108 [ 14,276 i e T8 e e TIE e [ 1392 [ e [ . 09/18/2027 . [1.A ........
FNMA REMIC Ser 1998-73 CI MZ  6.300%
L. 3135QV-BH-5 | 10/17/38 ..vvvvvvviiiiiiiiiiiiiiiiiiiiiininiiiiiiiiins [ . 06/01/2023 . |Paydown ......oooeeeeeieiins fooneninnennnnnns el 1,076 | 1,076 | 1,103 [ 1,083 [ et (B) e e (B) | [ 1076 [ e [ . 10/17/2038 . [1.A ........
..31381H-TQ-9 |FNMA DUS Pool #461459  5.450% 11/25/23 ...... [....... . 06/01/2023 . | Paydoun ... N . 11/25/2023 . [1.A ........
..31381L-NY-9 |FNMA Pool #464007  6.650% 01/25/28 .......... [....... . 06/01/2023 . | Paydoun ... ... (1,579) | . (1,579) |... . 01/25/2028 . [1.A ........
..3138A8-D6-0 |FNMA Pool #AH6424  4.000% 02/25/41 .....oeeeve [eeennn . 06/01/2023 . | Paydoun ... ... (265) | .. (265) |... . 02/25/2041 . [1.A ........
..3138A8-F4-3 |FNMA Pool #AH6486  4.000% 03/25/41 .. 06/01/2023 . |Paydown (352) |. . 03/25/2041 . [1.A .
..3138A8-JE-7 |FNMA Pool #AHB560  4.000% 02/25/41 .. 06/01/2023 . |Paydown . (69) | . 02/25/2041 . [1.A .
..3138AE-J8-7 |FNMA Pool #A11186  4.000% 04/25/41 .. 06/01/2023 . |Paydown (307) |. . 04/25/2041 . [1.A .
..3138EA-MJ-3 | FNMA Pool #AK5760  3.000% 04/25/42 .......... [....... . 06/01/2023 . | Paydoun ... L3120 . 04/25/2042 . [1.A ........
..3138M8-AH-6 |FNMA Pool #AP4507  3.000% 09/25/42 ........... [....... . 06/01/2023 . | Paydoun ... ... (107) ] . 09/25/2042 . (1.A ........
..3138MC-3U-6 |FNMA Pool #AP8910  3.500% 10/25/42 ........... |....... . 06/01/2023 . | Paydoun ... .. (138) ] . 10/25/2042 . (1.A ........
..3138W9-GP-9 | FNMA Pool #AS0205  3.000% 08/25/43 ........... [....... . 06/01/2023 . | Paydoun ... . . 08/25/2043 . [1.A ........
..3138WE-VB-2 |FNMA Pool #AS5109  3.500% 06/25/45 ........... [....... . 06/01/2023 . | Paydoun ... ... (6,001) . . (6,001) ... . 06/25/2045 . [1.A ........
..3138WF-B6-2 |FNMA Pool #AS5460  3.500% 07/25/45 ........... [...co.n . 06/01/2023 . | Paydoun ... .. (6,003) | . (6,003) ... . 07/25/2045 . [1.A ........
..3138WF-NY-8 |FNMA Pool #AS5806  3.000% 09/25/45 ........... [....... . 06/01/2023 . | Paydoun ... . 09/25/2045 . [1.A ........
..3138WW-BR-9 | FNMA Pool #AT8147 ~ 3.000% 07/25/43 .......... [....... . 06/01/2023 . | Paydoun ... . 07/25/2043 . [1.A ........
..3138X0-Y5-1 |FNMA Pool #AU1631  3.000% 07/25/43 06/01/2023 . |Paydown . 07/25/2043 . (1.
..3138X2-VU-5 |FNVA Pool #AU3326  3.500% 07/25/43 06/01/2023 . |Paydown (1,347) | . 07/25/2043 . (1.
..3138X3-CJ-9 | FNMA Pool #AU3672  3.500% 07/25/43 06/01/2023 . |Paydown . (48) ] . 07/25/2043 . (1.
..3138X3-EJ-7 |FNMA Pool #AU3736  3.000% 08/25/43 . |. 06/01/2023 . | Paydown ..4,064 | . 08/25/2043 . (1.
..3138YG-XE-7 |FNMA Pool #AY3376  3.500% 04/25/45 . |- 06/01/2023 . |Paydown 76,582 (1,940) | . 04/25/2045 . (1.
..3138YH-U2-4 |FNMA Pool #AY4200  3.000% 05/25/45 ........... [.eeeen . 06/01/2023 . | Paydoun ... ....55,234 . 05/25/2045 . (1.
..3138YK-HF-3 | FNMA Pool #AY5629  3.000% 06/25/45 ........... |....... . 06/01/2023 . | Paydoun ... . 06/25/2045 . [1.A ........
..3138YP-A2-8 | FNMA Pool #AYQ024  3.000% 05/25/45 ........... [..eeeen . 06/01/2023 . | Paydoun ... . 06/25/2045 . [1.A ........
..3138YV-KL-2 |FNMA Pool #AZ3898  3.000% 05/25/45 ........... |..cccen . 06/01/2023 . | Paydoun ... . 05/25/2045 . [1.A ........
..3138YY-DT-7 |FNMA Pool #AZ6413  3.000% 11/25/45 .. U PRI . 06/01/2023 . | Paydoun ... . 11/25/2045 . [1.A ........
..313920-XA-3 | FNMA REMIC Ser 2001-47 ZK  6.500% 09/25/31 |....... . 06/01/2023 . |Paydoun .....oooeveeeiniiins fovennnnninns e 1,429 | 1,429 | ATT e 1450 [ e D) e (@) e [ 11429 [ e . 09/25/2031 . [1.A ........
FNMA REMIC Ser 2001-Wi2 CI AF6  6.589%
.313920-XZ-8 | 10/25/31 oo [ . 06/01/2023 . |Paydoun .....coooeeeiiiiiins v e, 850 |...oeeiens 850 |l 845 |.oiiiiiiiiiis L1572 O A, (73] R R (2] R R 1TV R SRR R R 23 |. 10/25/2031 . [1.A ........
FHLMC REMIC Ser 2489 Cl PE  6.000% 08/15/32
LBI302R-YX-3 | e [ . 06/01/2023 . |Paydoun .....cooeeeeeiiiiins v e 6,095 |.....oeeen. 6,09 |........... 6,062 |............. (L U N A IO RN P IO MR [0 O Y R N 152 [. 08/15/2032 . |1.A ........
FNMA REMIC Ser 2003-38 CI MP  5.500%
.. 31393A-2V-8 | 05/25/23 ...evvriiiiiiiin [ . 05/01/2023 . |Paydoun ......coooeeeiiiiins fonininiiii e 1,407 |l 1,407 |oeeeeeenenns 1,439 |l (17 O N [ R R [ R R 1,407 [oeeeeiiiiiiiiis o e 26 . 05/25/2023 . |1.A ........
FNMA REMIC Tr Ser 2003-W6 1A41  5.398%
..31393B-T4-7 [ 10/25/42 ..ooooeiiiiiiiiiiiiiiiiiiiiiiiiiiieieeeeeeees [ . 06/01/2023 . |Paydown .....oooeeeeiiiieens Jooveieeeiiieiieeeens | 26,05 |............ 26,055 |............ 26,258 |............ 26,077 |oevviviiiiiiins foeinnnnnns ()] R R ()] O RN 26,055 [.oooooeiiiiiiies v e Joviiiiiiiiienn, 618 |. 10/25/2042 . |1.A ........
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FHLMC REMIC Ser 2773 CI CD  4.500% 04/15/24
LB1BIAN-CK-2 [ oo | . 06/01/2023 . |Paydown ......cooeveeiiiiins foeviiininiiis e 5424 |............. 5,424 o 8,915 05366 [ BB e [ . 04/15/2024 . (1.A ........
..31408G-KD-8 |FNMA Pool #850892 5.000% 10/01/35 .......... [....... . 06/01/2023 . | Paydoun ... ....825 . 10/01/2035 . [1.A ........
..31408J-BM-2 | FNMA Pool #852444  5.000% 10/01/35 06/01/2023 . |Paydown .1,516 . 10/01/2035 . (1.
..31409Y-L6-2 |FNVA Pool #882449 5.000% 01/25/36 06/01/2023 . |Paydown .405 . 01/25/2036 . (1.
..3140E6-WA-6 | FNMA Pool #BA2440  3.000% 11/25/45 06/01/2023 . |Paydown 13,918 . 11/25/2045 . (1.
..3140E8-FP-8 |FNMA Pool #BA3773 ~ 3.000% 11/25/45 .. 06/01/2023 . |Paydown 280,235 . 11/25/2045 . (1.
..3140H5-JW-2 | FNMA Pool #BJ3876  3.000% 01/25/48 .. 06/01/2023 . |Paydown ... 73,158 . 01/25/2048 . (1.
..3140HB-FS-2 |FNMA Pool #BJ9176  4.000% 05/25/48 .......... [....... . 06/01/2023 . | Paydoun ... .. 116,856 . 05/25/2048 . (1.
..3140J5-LM-9 | FNMA Pool #BM1231 ~ 3.500% 11/25/31 .......... [....... . 06/01/2023 . | Paydoun ... 533,798 . 11/25/2031 . [1.A ........
..3140KD-BK-5 |FNMA Pool #BP5441  3.000% 06/25/50 ........eee [oerennn . 06/01/2023 . | Paydoun ... 336,976 . 06/25/2050 . [1.A ........
..3140KD-LJ-7 |FNMA Pool #BP5728  2.500% 06/25/50 .........ee [.eeeens . 06/01/2023 . | Paydoun ... ..212,187 ....(7,444) | . 06/25/2050 . [1.A ........
..3140MK-FT-4 | FNMA Pool #BV5577 ~ 2.500% 05/25/52 ........... [.eeeenn . 06/01/2023 . | Paydoun ... 57,548 50,363 | e [, 7,184 |. . 05/25/2052 . [1.A ........
..3140MM-U5-5 | FNMA Pool# BV7803  3.000% 06/01/52 .......... [....... . 06/01/2023 . | Paydoun ... . 101,635 |l 96,158 | 95,228 | [, 6,307 |. . 06/01/2052 . [1.A ........
..3140MS-N-3 | FNMA Pool # BW1205  3.500% 10/25/52 ......... . |- 06/01/2023 . |Paydoun ... ...34,600 |...........30,740 |............30,763 |.coorriiiiiiinn forrrnnnne 3,838 | . 10/25/2052 . [1.A ........
..3140Q8-3K-9 | FNMA Pool #CA1701  4.000% 05/25/48 .. . |- 06/01/2023 . | Paydoun ... . ..276,674 . ....(5,330) | R . 056/25/2048 . [1.A ........
..31400N-MM-1 | FNMA Pool #CB3063  2.500% 03/25/52 06/01/2023 . |Paydown 97,252 97,252 L1 R N 12,141 97,252 . 03/25/2052 . 1.A .
..3140X9-6Y-6 |FNMA Pool #FM6286  2.500% 01/25/51 06/01/2023 . |Paydown .. 284,783 ..284,783 296,998 ..206,633 |. .. (11,850) | .284,783 . 01/25/2051 . [1.A .
..3140XG-5K-1 |FNMA Pool #FS1749  2.500% 04/25/52 06/01/2023 . |Paydown 64,652 59,183 |. 64,652 . 04/25/2052 . [1.A .
..3140XG-U9-8 |FNMA Pool #FS1507  3.000% 02/25/52 .........ev [eeeenn . 06/01/2023 . | Paydoun ... .. 185,182 ..170,249 |.... . 02/25/2052 . [1.A ........
..3140XG-UA-5 |FN Pool #FS1476  3.000% 03/25/52 .......cccee [oeeenn . 06/01/2023 . | Paydoun ... . 100,378 |.... . 03/25/2052 . [1.A ........
..3140XG-WN-5 |FNMA Pool# FS1552  2.500% 11/26/51 .....eeeves [oeennnn . 06/01/2023 . | Paydoun ... ..268,208 |.... . 11/25/2051 . [1.A ........
..3140XG-ZN-2 |FN Pool #FS1648  2.500% 01/25/52 .......cccee [oeeenn . 06/01/2023 . | Paydoun ... ...64,833 |.... . 01/25/2052 . [1.A ........
..3140XH-HS-9 | FNMA Pool #FS2040  2.000% 02/25/52 ........... [..eeeen . 06/01/2023 . | Paydoun ... . 110,636 |.... . 02/25/2052 . [1.A ........
..3140XH-HT-7 |FNMA Pool #FS2041  2.000% 08/25/51 .......... [....... . 06/01/2023 . | Paydoun ... ..351,406 |.... . 08/25/2051 . [1.A ........
..3140XH-Y7-6 |FNMA Pool# FS2533  2.000% 07/26/52 ........... [....... . 06/01/2023 . | Paydoun ... ..108,654 |.... . 07/25/2082 . [1.A ........
..3140XJ-DK-6 |FNMA Pool #FS2805  2.500% 09/25/52 ........... [....... . 06/01/2023 . | Paydoun ... 81,093 |.... . 09/25/2052 . [1.A ........
..314120-TB-2 | FNVA Pool #937146  6.500% 05/25/37 06/01/2023 . |Paydown ....631 | . 06/25/2037 . [1.A .
..31413H-G3-6 | FNMA Pool #945818  6.000% 07/25/37 .. 06/01/2023 . |Paydown ..1,575 .1,579 | .(4))] . 07/25/2087 . [1.A .
..31417D-LN-1 |FNMA Pool #AB6632  3.500% 10/25/42 .. 06/01/2023 . |Paydown .. 279,354 .. 279,354 ..2900,979 |. .. (11,625) |. .279,354 . 10/25/2042 . 1.A .
..31418B-SY-3 |FNMA Pool # MA2334  3.500% 07/25/45 ......... [....... . 06/01/2023 . | Paydoun ... ... 64,310 ...64,310 ...66,218 |.... ... (1,908) | ..64,310 |.. . 07/25/2045 . [1.A ........
..31418C-T9-5 |FNMA Pool #MA3275  3.000% 02/25/48 ........... [..eeeen . 06/01/2023 . | Paydoun ... .. 45,005 ...45,005 PO LoX o O O, 1,342 |. . 02/25/2048 . [1.A ........
..31418C-XN-9 | FNMA Pool #MA3384 ~ 4.000% 06/25/48 .......... [....... . 06/01/2023 . | Paydoun ... .. 144,539 . ....(2,649) |. . 06/25/2048 . [1.A ........
..31418D-25-0 |FNMA Pool #MA4384 ~ 2.500% 07/25/36 .......evus [oeeennn . 06/01/2023 . | Paydoun ... 119,571 113,013 |oeeeeen 113,185 [ [, 6,386 |. . 07/25/2036 . [1.A ........
..31418D-CA-8 |FNMA Pool #MA3664  4.000% 05/25/49 ........... [...cc. . 06/01/2023 . | Paydoun ... 191,679 198,212 |........... ... (6,500) | . 05/25/2049 . [1.A ........
..31418D-CB-6 |FNMA Pool #MA3665  4.500% 05/25/49 ........... [....... . 06/01/2023 . | Paydoun ... 173,956 181,99 |.......... 181,801 ... (7,845) ] . 06/25/2049 . [1.A ........
..31418D-WR-9 |FNMA Pool #MA4255  2.000% 02/25/51 ....ceevvee [eeennn . 06/01/2023 . | Paydoun ... 133,322 137,546 |........... 187,411 |.... ... (4,089) | . 02/25/2051 . [1.A ........
..31418D-XJ-6 |FNMA Pool #MA4280  1.500% 03/25/51 .......... [....... . 06/01/2023 . | Paydoun ... . 127,162 125,493 [...00innnn125,566 [ouvniiniiiiiiis foeeiinnns 1,606 |. . 03/25/2051 . [1.A ........
..31418D-XL-1 |FNMA Pool #MA4282  2.500% 03/25/51 06/01/2023 . |Paydown .. 224,781 ..224,781 ..234,000 |. ..233,729 |. (8,948) | . 03/25/2051 . (1.
..31418E-CU-2 |FNVA Pool #MA4582  2.000% 04/25/37 06/01/2023 . |Paydown .. 152,015 152,015 133,204 ..133,546 |. 18,469 |. . 04/25/2037 . (1.
..31418E-D5-6 |FNMA Pool #MA4623  2.500% 06/25/52 06/01/2023 . |Paydown .. 207,653 ..207,653 ..173,873 |. ..108,729 |. .33,598 |. .207,653 . 06/25/2052 . (1.
..31418E-D8-0 |FNMA Pool #MA4626  4.000% 06/01/52 .. . |. 06/01/2023 . | Paydown .. 208,726 ..208,726 ..205,334 |. ..205,361 ..3,365 | .208,726 . 06/01/2052 . (1.
..31418E-E3-0 |FNMA Pool #MA4653  3.000% 07/25/52 .. . |- 06/01/2023 . |Paydown 56,889 56,889 51,600 |oeeevvviiiiiiiinnns ..5,289 | 56,889 . 07/25/2052 . (1.
..31418E-E6-3 |FNMA Pool #MA4656  4.500% 07/01/52 .......... [....... . 06/01/2023 . | Paydoun ... .. 161,715 ..150,913 |.... 151,715 |.. . 07/01/2062 . (1.
..31418E-ES-5 |FNMA FN MA4644  4.000% 05/25/52 ........ccceee [orennn . 06/01/2023 . | Paydoun ... .. 173,184 .. 170,086 |.... . 05/25/2052 . [1.A ........
..31418E-GK-0 |FNMA Pool #MA4701 4.500% 08/01/52 .......... [....... . 06/01/2023 . | Paydoun ... .. 292,473 292,782 |.... . 08/01/2052 . [1.A ........
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..31418E-HJ-2 |FNMA Pool #MA4732 ~ 4.000% 09/01/52 .......c.. [.eeeenn . 06/01/2023 . | Paydoun ... ... 14,553 ... 14,553 ... 13,622 |.... ... 930 | .. 14,553 |.. . 09/01/2052 . [1.A ........
..31418E-HK-9 [FNMA Pool # MA4733  4.500% 09/25/52 ......... |.eeen. . 06/01/2023 . | Paydown ... ... 16,350 ... 16,350 ... 15,697 |.... ... 653 | ..16,350 |.. . 09/25/2052 . [1.A ........
..31418E-HP-8 | FNMA Pool #MA4737  5.000% 08/25/52 .......... [..eceen . 06/01/2023 . | Paydoun ... .. 209,103 ..211,602 |.... ....(2,498) |. . 08/25/2052 . [1.A ........
..31418E-J6-8 |FNMA Pool #MA4784  4.500% 10/01/52 .......... |eeenens . 06/01/2023 . | Paydown ... . 10/01/2052 . [1.A ........
..31418E-KS-8 |FNMA Pool #MA4804 ~ 4.000% 11/25/52 .......... [....... . 06/01/2023 . | Paydoun ... . 11/25/2052 . [1.A ........
..31418E-KT-6 |FNMA Pool #MA4805  4.500% 11/25/52 ......eevv | eunnnns . 06/01/2023 . | Paydown ... . 11/25/2082 . [1.A ........
..31418E-LY-4 |FNMA Pool #MA4842  5.500% 11/25/52 ......cceun [oeennn . 06/01/2023 . | Paydoun ... . 11/25/2052 . [1.A ........
..31419B-BF-1 [FNMA Pool #AE0937  3.500% 02/25/41 .......cooe |eennnns . 06/01/2023 . | Paydown ... . 02/25/2041 . [1.A ........
..31419B-CT-0 |FNMA Pool #AE0981 ~ 3.500% 03/25/41 .......... [....... . 06/01/2023 . | Paydoun ... . 03/25/2041 . [1.A ........
..31419J-8C-3 |FNMA Pool #AE7714  3.500% 11/25/40 .. 06/01/2023 . |Paydown . 11/25/2040 . [1.A .
..31410L-3D-3 |FNMA Pool #AE9795  3.500% 11/25/40 .. . 06/01/2023 . | Paydoun ... . 11/25/2040 . [1.A ........
Florida St Hsg Fin Corp Rev Txbl Ref Home Mtg
..34074M-PG-0 |Ser B 2.550% 01/01/43 .....ooovvvviriniinninnnns [eennnn . 06/14/2023 . | Call 100.0000 ... fouennniiiiiiiiinn oo 120,116 |........... 129,116 |........... 129,116 |eeeeenees 129,116 |ovveeiiiiiiiiies [ s s e e 129,116 . 01/01/2043 . [1.A FE ....
Great Lakes MI Wtr Auth Swr Ref 2nd Lien Ser
..39081H-AL-6 |C  5.000% 07/01/30 ... [ . 04/27/2023 . |Mesirow Financial Inc .. |.... ..5,201,050 |........ 5,000,000 |........ 5,663,700 |........5,302,492 |.... RV .0) | F TN 5,275,172 |.. . 07/01/2030 . [1.F FE ....
Hami I ton Cnty OH Sales Tax Rev Ref Ser A &P Morgan Securities LLC
..407287-MG-3 |4.000% 12/01/32 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiieees [ . 04/26/2023 . | .evvviiiiiiiiiiniiiiininininns e | 4,360,118 |........ 4,250,000 |........ 4,789,580 |........ 4,473,211 [oeiiiiiiii oo (17,498) |ooevvvviiiiiinnn fevnnne (A1) 1 PO R 4,455,713 . 12/01/2082 . (1.D FE ....
I11inois St Toll Hwy Auth Rev Ser A 5.000% UBS Financial Services
.. 452252-KQ-1 | 01/01/36 ..eevvvvvvviininiiiiiniiiiiiiiiiiniiiiininens [ eeeeen . 06/01/2023 .| InC woveeeeeeiiiiii e | 11,324,940 |...... 11,000,000 |....... 12,101,100 |....... 11,317,068 |ooeevvveiiiiiinn feunnee (73221 R (73221 R 11,264,778 . 01/01/2036 . [1.D FE ....
lowa Student Ln Lig Corp Rev |A STUDENT LOAN-
..462500-NG-1 | TXBL  5.080% 12/01/39 ...ccoovvviiiiiiiiiiiiinnns [ eenn . 06/01/2023 . | Call 100.0000 ... fonnnniiiiiiiiiinn oo 580,000 |.......... 580,000 |.......... 580,000 |.......... 580,000 |oooeviiiiiiiins Jooriiiiiiiiiis e feeeeiiiiiiieee o e 580,000 |.oovvvvviiiiiins fevveeeiiiiiiiens feiiiiiiiiii o 14,732 |. 12/01/2039 . [1.C FE ....
Kent Cnty MI Bldg Auth Rev LBASS Ref  5.500%
..490303-GD-0 |06/01/23 ...oevvvviiiiiiiiiiiiiiiiiiiiiiieieeeeeeeeens [ . 06/01/2023 . |Maturity ....oevvvevninnnnn Jooveiiiiiiins s 2,500,000 |........ 2,500,000 |........ 2,582,967 |........ 2,512,404 |ooooovviiiiiinns s Q02 R R [QPRI0ZY R R 2,500,000 [ooiiiiiiiiins oo i e 68,750 |. 06/01/2023 . [1.A FE ....
Metropolitan P&E IL St Tax Rev Ser 2002-A Redempt ion 100.0000
..592247-W3-0 15.500% 12/15/23 .coooiiiiiiiiiiiiiiiiiiiei [ . 06/15/2023 . | .uvvvviiiiniiiiniiinininininns e e 1,910,000 |........ 1,910,000 |........ 2,142,619 |........ 1,929,041 [ oo (RIS VZ3 D) A RN (RIS VZ3 D) PO RN 1,910,000 [.evvvvvvvevennnn founnnnnniiiiiis foeeiis e 52,525 |. 12/15/2023 . |2.B FE ....
Municipal Elec Auth GA Rev Bld Amer Bd Units
..626207-YF-5 |384 Ser J = 6.637% 04/01/57 ..ccovnnnnnnnniaas [ eeeenn . 04/01/2023 . | Call 100.0000 ... fouennniiniiiiiins oo 116,000 |.......... 116,000 |.......... 116,000 |.......... 116,000 [ouvvveeveiiiinns oo e e e e, 116,000 [.oevvevvvevennnn fornnnnniiiiins fooviii 3,849 |. 04/01/2057 . |1.G FE ....
Utah Tran Auth Sales Tax Rev Ref Sub Ser A
..917565-FP-3 |5.000% 06/15/24 ......ccovvvvvviiiiiiiiiiiiiiiiieens [ . 06/15/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 3,905,000 |........ 3,905,000 |........ 3,987,474 |........ 3,915,287 [oevvveiiriiiinnn oo (3,130) |eveeeiiiiiiiies v (IR KIL) ) PR N 3,912,157 [oveviviiiiiiiinn fonnns (7,157) [eeueeee (7,157) [euvrrnnnnnne 97,625 |. 06/15/2024 . |1.C FE ....
West Virginia Univ Rev PJS Ser A 5.250%
.. 956704-SN-1 | 04/01/28 ...oovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieiiieees [ . 04/01/2023 . | Call 100.0000 ... fooeeciiiiiiiiiiii oo 575,000 |...oeee... 575,000 |........... 591,942 |........... 583,956 [.....ccoeeiiien fooeiiiinnns [E7A0)] R RN [E7A0)] R RN 583,585 [...eevvevinnnnnn founnnns (8,585) |........ (8,585) ............ 15,094 |. 04/01/2028 . [1.E FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 50,344,509 49,410, 151 52,216,214 49,731,812 107, 186 107,186 50,354,257 (9,748) (9,748) 1,454,372 XXX XXX
Periama Holdings LLC/DE Sr Nt  5.950%
. 000000-00-0 [04/19/26 ....evvvviiiiniiiiiiiiiiieeecviiiineeeees | s . 06/30/2023 . |Direct ..cooeiiiiiiiiiiiiinn Joeveiiineiiiii e 1,671,090 |........ 1,782,000 |........ 1,798,664 |........ 1,617,612 |....... 168,302 |........ (7,367) [cevvvvnnnnnnnnnn foeeenn LU I AU R 1,778,547 . 04/19/2026 . (3.B FE ....
American Business Fin Svcs Inc RMBS Ser 2002-
..000759-CV-0 3 CI M1 5.902% 09/15/33 ...covvvenniieiiinnnes | annnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 139,777 |........... 139,777 ...l 108,926 |........... L0 O R U R R R 108,926 . 09/15/2033 . [1.A FM ...
AMF Florence LLC Sr Sec Nt 3.210% 12/31/35 Redemption 100.0000
200176B-AA4 [ 1evrcerceeeeciecee et [ oo L 06/30/2023 . | v [ | 166,901 [ovoenene. 166,901 |.......... 166,901 [....c..e. 165,567 [ovoveevreernis freeeneens 1,33 | [ 1,33 [ovrvrieiee [ 166,901 . 12/31/2035 . [2.C PL ...
ACE Securities Corp RMBS Ser 2006-NC2 Cl A2C
..00441X-AD-6 [5.450% 07/25/36 .....cevvvnvviiirnnnniiiiiiinniinees | s . 06/26/2023 . | Paydown ... ... 18,586 ...18,586 8790 [oiiiiinn 8,790 [ e 9,7% |. ..18,586 |.. . 07/25/2036 . [1.A FM ....
ACE Securities Corp
..004421-VE-0 [5.470% 09/25/35 ...coevvvvniiiiiiiiiiniieiiiiines | s . 06/26/2023 . |Paydonn .....ouveiiiiinnnns Jevvnininiiiiinees feeeeeeens 15,348 |............ 15,348 |l 6,145 |............. 6,145 | e 9,203 |oeeeiiiiiiiiinns e 9,203 [ e T S N 117 |. 09/25/2035 . |1.A FM ....
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 [6.050% 06/25/34 .....ovvvvvviiriniiiiiiiiiiiinieeees | s . 06/26/2023 . | Paydown ... ... 36,690 [... ...36,690 |... ...33,572 |............ 36,043 |.... ... 047 | .. 647 ... . 06/25/2034 . [1.A FM ....
. 00817Y-AV-0 |Aetna Inc Sr Nt~ 2.800% 06/15/23 ............. [....... . 06/15/2023 . | Various ... 25,000,000 |....... 25,000,000 |....... 24,436,820 |.......24,939,314 |.... ... 60,686 | . 60,686 |... . 06/15/2023 . 2.B FE ....
Alliant Energy Finance Sr Nt  3.750%
..01882Y-AA-4 | 06/15/23 ...ooooeiiiiiiiii [ . 06/15/2023 . |Maturity .....oeeveeeennnnn Jooveiiinninnns | 16,550,000 |....... 16,550,000 |....... 16,854,274 |....... 16,590,391 [ooevviiiiiiinnn foeens (40,391) |ooeeeeeeiiieiees |eeens [0 1 D R 16,550,000 |.oooeeeeeeeiiies Jovviiiiiiiiiiins feveviiiiiiiiins o 310,313 . 06/15/2023 . |2.B FE ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02150F-AA-8 |8CB Cl A1 5.500% 05/25/37 .......cccceeeeeeeee [eenennn . 06/01/2023 . |Paydown .....oooeeeeeieiinns Jooveeeiiiieiiieeens | 5,09 |.ooeeens 5,985 [ 5,102 |............. 3,367 |.......... 1,736 [oeeeeeiiniinnns fooviiiiiiiiiiins e LIV R R 5,102 |oooeeeeeeiennnns oo, [C:) 1 PP [£:))] R 203 ). 05/25/2087 . [1.A FM ....
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American Airlines Pass Through EETC Ser 2018- Redemption 100.0000
..02376*-AA-0 [CI A 4.140% 06/15/27 ...evvvvvvinnniiiiiiinnns | s . 06/15/2023 . | evvveriiiiiniiiiniiiiinininns e e 709,562 |........... 709,552 [.....eeeee. 709,552 [........... 655,554 |.ooeviiiiiiiiins ferniinnns 53,998 |..ooeiiiiiiiiins e 53,998 |..ooeiiiiiiinins et 709,562 [vvvvvvvvvininnn fovviniiiis o e 14,688 |. 06/15/2027 . [2.B Z .....
American Airlines Inc LBASS EETC Ser 16-2 Cl
..023765-AA-8 | AR 3.200% 06/15/28 .....cceeeveeeeeeinneeeeeeens [ . 06/15/2023 . | Various ......cceeevviiinnn foereeennninninnnnens Joeeeennns 28,688 [......eeee. 28,688 |............ 28,759 | 28,746 |ooeeeeeeiiieens e, [(525) ) IR RN [(525) ) IR RN PN O O R N 459 |. 06/15/2028 . |2.A FE ....
American Airlines Inc LBASS EETC Ser 2016-3
..023771-R9-1 |CI AA 3.000% 10/15/28 ....evnnnnnnn [ eeenn . 04/15/2023 . | Various ......cceeevviinnn foereeeeeennninnnnnns Joeeeennns 21,752 |l 21,752 [ooeennnnnne 21,997 |l 21,964 [ s (201) [ouvnmmmnnnnnnnn foeeeeeens [N D ) S AN 2 £ O P N 326 |. 10/15/2028 . 2.A FE ....
American Airlines Inc LBASS EETC Ser 2017-28
..02377D-AA-0 |3.700% 04/15/27 .oevvvvvvviiiiiiiiiiiiiiiiiiiieinns [ . 04/15/2023 . | Various ......cceeevviiinnn foeveeeenennninnnnnns Joeeennns 202,212 |........... 202,212 |..eeeeee 200,680 |........... 195,824 |.......... 5,284 |.......... 1,104 [ oo [ 0 O RN 202,212 [ovvvvvviiiniiinn fors e e 3,741 |. 04/15/2027 . (3.B FE ....
American Homes 4 Rent LBASS Ser 2014-SFR2 Cl
..02665U-AA-3 |A  3.786% 10/17/36 ...eevvvvvvrrririiiiiiiiiiiiins oo . 06/01/2023 . |Paydown ......coooveeiiiiins Joeniniiiiiin e 33,824 |........... 33,824 |oeeeiinnns 35,632 [ouuvnnnnnn 34,508 |.ooeeiiiiiiiiens et (684) [covvvvnnnnnninn foreeeiinns [(C1:Z ) O AT B 7 O P N 499 |. 10/17/2036 . |1.A FE ....
American Homes 4 Rent RMBS Ser 2014-SFR3 CI A
..02665X-AA-7 |3.678% 12/17/36 ....evvvvvvvrvrrnnnnnnninniiininiins [ eeeeenn . 06/01/2023 . |Paydoun ......ccooveeiiiiins e e 97,968 |............ 97,958 |[.ccunnnne 98,226 |............ 98,015 |oeeeeeieiiiiins e, (57) [euvvmmnnnnninins foeeeiiienns (57) [euvvmmmnnnnnnins foeeeiiiinns L O P 1,525 |. 12/17/2036 . |1.A FE ....
American Homes 4 Rent LBASS Ser 2015-SFR2 Cl
..02666B-AA-4 | A 3.732% 10/17/52 «cooeveeviiiiiiiiiiiiii [ . 06/01/2023 . |Paydoun ......cooovieiiiiins Joeneeiiinin e, 20,658 |............ 20,658 |............ R,2713 [oeeiinnnnnn 30,985 |ooeiiiiiiiieens s (1,326) |evveeeeiieiiens fevninns (1,326) |eveveeeiiiiiins fevviniiinnns L O P 455 |. 10/17/2052 . |1.A FE ....
AnchoragePernit Ctr Bldg Ls Tr CTL  6.340% Redemption 100.0000
..033348-AA-7 [02/15/25 .oevvviiiiiiiiiinriieiies s . 06/15/2023 . | .evverniiiiiniininiiiiininnins e | 75,206 [o.evvnnnnnns 75,206 [.vnnnnnne 75,206 |...coeennnnn 1 O O P U (SRR R F T O O U N 2,126 |. 02/15/2025 . [1.B ........
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 |CI A1 2.466% 12/25/59 ........cooeeeeeeenenennns [ oeenn . 06/01/2023 . |Paydown ......cooevieiiiiins |oeneiiiiiiins e 232,444 |........... 232,444 |........... 232,637 [ouvnnnnnne 232,285 |ovevvviiiiiiiinn e, 199 [ oo 199 [ oo N O O N N 2,453 |. 12/25/2059 . |1.A ........
Areit CRE Trust CMBS Ser 2022-CRE6 CI A
..04002V-AA-9 16.316% 01/16/37 ...ovvvrrrnnnnnnnnninniiiniiiiiininn [ eeeeenn . 04/17/2023 . |Paydoun ......cooeveeiiiiins Joeniiiniiienee e 6,088 |............. 6,088 |............ 6,088 |............ L O P O N 6,088 |..eevverrrrninns fornnniiiiiiiiis fo e 85 . 01/16/2037 . |1.A FE ....
Asset Backed Securities Corp RMBS Ser 2003-
..04541G-GB-2 |HE6 CI M1 6.125% 11/25/33 ...covnnnnnnn oo . 06/26/2023 . |Paydoun ........oooeeiiiiins foeniiiiiinii e 1,465 [ovennnnnee 1,465 |oeeveeneens 1,407 |oeeveennnns L PO N LA PO AN LA PO RN 1,465 |ooeeeeeiniiiiins e o o, 38 [ 11/25/2033 . |1.A FM ...

Us Bancorp Investments

..052769-AG-1 | Autodesk Inc Sr Nt 2.850% 01/15/30 ......... |..cccen . 05/02/2023 . ..936,044 |........ 1,050,000 932,97 |.... ....936,970 |.. . . . 01/15/2030 . 2.A FE ....

..053332-BB-7 |Autozone Inc Sr Nt  4.750% 08/01/32 ......... |.ecees . 04/26/2023 . |MarketAxess ... 4,963,450 |........ 5,000,000 ..4,999,520 |.... . 4,999,540 |.. . (36,090) |.... . 08/01/2032 . |2.B FE ....
Burlington Northern ABS PTC Ser 2006-2

..055655-AA-2 |5.629% 04/01/24 ......ovvviiiiiiiiiiiiiiiiiieeees [ aeeees . 04/01/2023 . [Various .........cccceeeees foereiniinnnnneniies foeeeeenne 247,538 |........... 247,538 |........... 247,538 .eeeeeieeni 247,838 [ e e e e s 247,538 |ooeeiiiiiiiees o . 04/01/2024 . |1.B FE ....
BNSF Railway Co ABS PTC Ser 2006-3  5.342%

..05568D-AA-2 | 04/01/24 ...eeeveeiiiiiiiiiee e [ . 04/01/2023 . [Various .........cccceeeees foereiriinnnnneniies feeeeeenne 360,076 |.......... 360,076 |.......... 360,076 |.....eeeen 360,076 |oeeeeeeiiiiiiis [ i e i e 360,076 |..ceeeieeeiiiis [, . 04/01/2024 . |1.C FE ...
Banc of America Mtg Securities RMBS Ser 2006-

..05950T-AF-2 |B Cl 4A1  3.610% 11/20/46 ......ceevveerecnnns | aveens . 06/01/2023 . |Paydoun ... 1,566 |.. . 11/20/2046 . [1.A FM ....
Banc of America Funding Corp RMBS Ser 2007-2

..05951G-AV-4 |Cl 1A7  5.750% 03/25/37 .....ccevvvreeiiciiannes | eeeens . 04/01/2023 . [Paydomn .....ccceveeeeeiiiis fooeeeiiiiiinieii [ e 637 foeeeiiiiiiens 564 [..eeeeeeiinnns 463 |............ 107 foreeeiiiiiiies o feeeeeies 107 |oeeiiiieeees o 570 . 03/25/2037 . [1.A FM ....
Banc of America Comm Mtg Tr CMBS Ser 2015-

..06054A-AV-1 |UBS7 CI ASB  3.429% 09/15/48 .. [ I . 06/01/2023 . |Paydoun ... 230,360 237,268 |.... . 09/15/2048 . |1.A ........
Banc of America Comm Mtg Tr CMBS Ser

..06054M-AC-7 |UB10 CI ASB  3.019% 06/15/49 ......eevveeeecs | eveennn . 06/01/2023 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiiieeeis e 193,189 |........... 193,189 |........... 191,725 |........... 192,532 [oveeiiiiiiiiies oo 656 | [ 656 |.ieiieiiiies [ 193, 189 . 06/15/2049 . |1.A ........
Bank of America Comm Mtg CMBS Ser 2017-BNK3

..06427D-A0-6 |Cl ASB  3.366% 02/15/50 U [ . 06/01/2023 . | Paydoun ... .. 428,792 428,792 441,644 |...........431,752 [.... 428,792 |.. . 02/15/2050 . [1.A ........
Barclays Mortgage Loan Trust

..06744Y-AA-1 | INV1 CI A1 4.466% 02/25/62 .......ccevveeeeees | eveennn . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiiieeeis feeeeee 170,118 |.......... 170,118 |.......... 170,116 |.......... 170,065 |.ooocieiiieeees foiiieeeeene B3 | [ L1 AR IO 170,118 . 02/25/2062 . |1.A FE ....
Bear Stearns Alt- A Tr RMBS Ser 2004-12 CI

..07386H-NU-1 | 1M1 6.080% 01/25/35 ......eeveeeeeeiiiiiicaees | eeeeens . 06/26/2023 . [Paydoun ......cceeeeeiiiiiis [oeeeiiiiiineeeis e 405,863 |........... 405,863 |........... 370,038 |........... 401,030 |oeeeeeieiiiii feeeeeene 4,833 |ooeiiiiiiiieees foiieees 4,833 [ooeiiiiiiiiens [ 405,863 . 01/25/2035 . [1.A FM ....
Bear Stearns Mtg Tr RMBS Ser 2007-SL1 CI 1A

..07401P-AA-2 | 5.470% 03/25/37 ......evvveeiiiiiiieeiiciiiieeees | aeeeens . 06/26/2023 . [Paydomn ......cccueeeeeenn foreeiiiiiiiiiieins e 2,618 |...oeeennn. 2,618 | 1,137 foeeeeies 17 [ s o o oo e 1,137 . 03/25/2037 . [1.A FM ....
Benchmark Mortgage Trust CMBS 2018-B2 ASB

..08161C-AF-8 |3.780% 02/15/51 .....coeviiiieeiiiiiiieeeceiins [ eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 384,389 |........... 384,389 |........... 395,920 |........e 387,906 |-..oveeeiiiiiin e (3,517) |+eeeiiieeeees [t (8,517) |oeeiieeeiiee [ 384,389 . 02/15/2051 . [1.A ........
Benchmark Mtg Tr CMBS Ser 2018-B1 Cl ASB

..08162P-AV-3 |3.602% 01/15/51 ...cooieiiiiieeiiiiiiieeeceiins [ eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 294,566 |........... 204,566 |........... 308,386 |........... 297,405 |ooeeeiiiiiiies oo (2,839) |- [ (2,839) |- [ 294,566 . 01/15/2051 . [1.A ........

Blackrock DLF 1X CLO Ser 2020-1 CI W 2.500%

..09261W-AN-4 1 07/21/30 woeeeeiiiieeeeeiiiieeeeeiieeeeeeiies | e . 04/21/2023 . [Paydown ....ooocvieeeeeeis e e, 147,109 |........... 147,109 |........... 147,109 |........... 120,968 |........ 26,141 | e e 26,141 | o 147,109 . 07/21/2030 . |4.B FE ....
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CD Commercial Mortgage Tr CD 2017-CD3 AAB
.. 12515G-AE-7 [3.453% 02/10/50 .....cevvvniviiiiiniiniiiiiniinnes | s . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 250,016 [........... 250,016 |........... 257,504 |........... 251,966 [....ovvvvnnninn foeeennn (1,950) |+vvvveieiiiiiins e (1,950) |evvveeiiiiiiins ferviininnns L P N 2,880 |. 02/10/2050 . [1.A ........
CED Wind Holdings LLC Sec Nt ~ 4.410% Redenption 100.0000
.. 125248-AA-8 [ 12/31/28 oevveniiiiiiiiiiiiiiieieeen | s . 06/30/2023 . | .eunnieiiiiiiieeeeeieiieeees i e 1,033,574 |........ 1,033,574 |........ 1,033,574 |........ 05 TR O O R N R AR 1,033,574 [ovvveiiiiiiis foiiiis e e 22,790 |. 12/31/2028 . |2.C ........
CIT Group Home Eq Loan Tr RMBS Ser 2003-1 CI
.. 12558M-BM-3 [M1  5.170% 10/20/32 .....ccevvveeniiiiiiiiininees | s . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 54,585 |............ 54,585 |..eeevennns 54,910 |............ 54,804 |..cooiiiiiiiiins |t (2120 PO N (21501 PO L O P 1,136 |. 10/20/2032 . [1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 ...ovvvvnnvvvvnnnnns | nnnnns . 06/01/2023 . |Paydoun ......oooevieiiiiins Joeeiiiiiniines e, 12,693 |oeveveennes 25,245 |oeevviennns 20,453 [o.oeeennnne T e P O N 20,453 [ooiiiiiiiiiiins s (7,760) | (7,760) [cevvvernnnnnnnnn 597 |. 02/25/2037 . [1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AT-1 [A2 CI 2A1  5.500% 09/25/23 ......cevvnvvvviinnnn | uunnnns . 06/01/2023 . |Paydown ......cooeveeiiiiins foeviiininiiis e 5,356 [oeerrrrnnnns 5,356 [cccoeunnnne 5,208 |...cceeennnn FJ5<SIC T R R [R50 PR AR (1) fervrvnnnnnnnnnnn fooviiennd 5,382 | B LT 147 (. 09/25/2023 . |1.A FM ...
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 [A3 CI 2A1  5.500% 09/25/23 ......cevvvvvvvvinnnn | uunnnns . 05/01/2023 . |Paydown .......ooovvviiiiins |oeveiiiniiiinins e e, 1,214 |eeeeieenns 1,076 [oennnnnne 1,076 [ e i e fovvevnvinininns fond 1,076 [ |l (1,076) |........ (1,076) [euvvvvvnnnnnnnnns 17 |. 09/25/2023 . |1.A FM ....
Comm Mortgage Trust CMBS Ser
.. 12591U-AD-5 [3.472% 03/10/47 ..covvvenviiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydown ......cooeveeiieiins i | 1,023,356 |........ 1,023,356 |........ 1,054,017 |........ 1,024,582 [oevvnniininns oeeeenn (1,226) |vvvveeiiiiiienn fevninns (1,226) |eeeeeeeeeeeeees [eeeeeenn 1,023,306 [ovvvvvnviiiiinnn fovnniiiiiiiins foveeiis s 12,597 |. 03/10/2047 . [1.A ........
Comm Mortgage Trust CMBS Ser
. 12591U-AG-8 [ 1.217% 03/10/47 eevviiiiiiiiiiiiiiiiiecccciii | s . 06/01/2023 . | Paydown ... LGOT T [l 6,347 ... (6,347) ] . (6,347) |... . 03/10/2047 . (1.A FE ....
Comm Mortgage Trust Cl
.. 12593F-BB-9 [3.421% 07/10/48 ...ovvvviiiiiiiiiiiiiiniiinieiiinn | s . 06/01/2023 . |Paydown ......oooeveiiiiiins |oeneniiiinis e 49,182 |........... 49,152 |........... 462,612 |........... 450,911 [oeneiins s (1,759) |vvveeiiiiiiiien fevnnnns (1,759) |vveeeeiiiiiiien e 49,152 [vvvviiiiiiiiinn for [ . 07/10/2048 . [1.A ........
Comm Mortgage Trust CMBS Ser
.. 12593J-BC-9 [3.445% 08/10/55 ....ccvvvvnviviiiniiiiiiiiiiiinees | s . 06/01/2023 . | Paydown ... .. 772,308 772,303 795,464 |...........775,240 |.... ....(2,937) | ..(2,937) |... 772,303 |.. . 08/10/2085 . [1.A ........
Comm Mortgage Trus
.. 12593Y-BC-6 [3.525% 02/10/49 .....ccevvvnnviviiiiniiiiiiiiiniines | s . 06/01/2023 . |Paydown .......cooeveeieiins |oeniieiinnin | 1,034,576 |........ 1,034,576 |........ 1,065,586 |........ 1,040,309 [oevenniinins oeeeeens [CIE72 1 AU R (5,732) |vvvveiiiiiiiins fevninns 1,084,576 |ooeeeeeeeeeeies o e, . 02/10/2049 . (1.A ........
Credit Suisse Mortgage Trust CMBS Ser 2016-
.. 12504P-All-1 [NXSR CI ASB  3.565% 12/15/49 .. [ IR . 06/01/2023 . | Paydown ... .. 580,954 580,954 591,524 |...........584,312 |.... ....(3,358) | .580,954 |.. . 12/15/2049 . [1.A ........
Credit Suisse Mortgage Trust RM
..12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 .....coevvvvvvnnnes | unnnnns . 06/01/2023 . |Paydown ......oooovvviiniins |ooveninnnninnnnnnnns e 195,737 [, 195,737 [oeennnnnee 195,710 |ovvveennnnn 195,492 [iiiiiiiiiiins foniiininnns 2T O O, 2T PO T 7 O O SN . 07/25/2058 . [1.A ........
COLT Funding LLC RMBS Ser 2021-RPL1 CI A1
.. 12598P-AA-5 [ 1.665% 09/25/61 ...evvvviviiiiiiiiiiiiiiiiieiiins | s . 06/01/2023 . |Paydown ......oooevvirniiins |oeenniinnninnnnnnns o 196,743 |l 196,743 |........... 196,742 |........... 196,690 |...ooooeiiiiiins |82 [ e, 72 IO A S T O O SN . 09/25/2061 . [1.A FE ....
..126307-AS-6 | CSC Holdings Inc Sr Nt ~ 5.375% 02/01/28 .... |....... . 06/13/2023 . | Various .......ccceeevinnnn Jooveeennnnnnnnnnnnns [200022.3,285,000 | 4,000,000 |........ 4,273,125 |........ 3,831,415 |....... 280,129 |.. 256,399 | e 4,087,814 [ooooeeiiiiiiins |oens (852,814) |...... (852,814) . 02/01/2028 . (4.B FE ....
..126307-BD-8 |CSC Holdings Inc Sr Nt  4.625% 12/01/30 .... |....... . 06/30/2023 . | Various .......cceeeviiiiinn Jeeveeeeieennnnnnnnns [2000.2.3,994,700 |l 8,566,000 |........ 8,537,736 |........ 7,172,445 |..... 1,356,388 |.. 1,356,448 [...nninins s 8,528,893 |.. ... (4,534,193) |... (4,534,193) . 12/01/2030 . [5.A FE ....
Comm Mortgage Trust CMBS Ser 2015-CR27 CI ASB
.. 126350-BE-9 [3.404% 10/10/58 ..eevvvviiiiininiiiiiiiiiiiniiiiinn | s . 06/01/2023 . |Paydown ......ooovvvenniinns |ovveninnnnnnnnnnns o 1,302,751 |, 1,302,751 |........ 1,341,794 |........ 1,309,311 [ foeens (6,560) [ovvvvvvvnnnnnnnn foeeeenn (6,560) [ovvvvvvvnnnnnnnn foreeenn I 1 £ Y S N 18,487 |. 10/10/2058 . |1.A ........
Credit Suisse Mtg Cap Cft RMBS Ser 2007-3 CI
.. 12638P-AB-5 | 1A1A  5.837% 04/25/37 .....evvvvvvvrvrnnnnnnnnnns [ eeeeenn . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 13,524 |ooeveeeens 13,524 [oeeennnnnnne 6,342 [.cccounnnnnnn (<7720 R R L7 PO RN L7 PO RN TR S N 67 |[. 04/25/2037 . |1.AFM ...
Credit Suisse Mtg Tr RMBS Ser 2020-RPL4 CI A1
..126405-AA-7 [2.000% 01/25/60 .....oevvvvvnenneiiiiiniiinieiiinie | s . 06/01/2023 . |Paydoun .......oooeveiiiiins |oereiiiniinis e 242,305 |........... 242,305 |........... 250,078 |........... 247,363 [ovvviiiiiiiis oo (5,058) |vvvvveeiiiiiins fevninns (5,058) |.evvveeriiieiins fevvvininnns 282,305 [ovvvvvviinnnninn forriis e e 1,967 |. 01/25/2060 . [1.A FE ....
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290%
L 12644%-AC-1 | 12/15/26 oo [ . 06/15/2023 . | Various ......cceeevviinnnn Joeeeeenennineninnnns Joeeeennns 50,285 |............ 50,285 |......eeee. 50,285 |............ 49,402 [ovviiiiiiiiiin e Fo1: T O RN 884 [ oo LU O P 1,612 |. 12/15/2026 . [1.B ........
CVS Heal th Corp LBASS PTC Nt~ 6.036%
.. 126650-BP-4 | 12/10/28 ...oovvvviviiiiiiiiiiiiiiiiiiiiciiiiieeeeiins [ . 06/10/2023 . | Various ......cceeevviinnnn foereeennennninnnnnns Joeeennns 210,493 |........... 210,493 |........... 240,451 |........... 222,783 [ovenniiiiiiinnn o (12,200) |oeoeeeeeeeeeeees s (QFAv::1)) RO N 210,493 [ovvvvvviiiiiiinn fors e e 4,852 |. 12/10/2028 .|2.B FE ....
CVS Heal th Corp LBASS PTC Nt ~ 6.943%
.. 126650-B0-2 | 01/10/30 ..vvvvvvvvvrnnininiiiiiiininiiininiiiininiins [ e . 06/10/2023 . |Various .......cceeeeeveene foevvnnnnnnninnnnnns Jovenns 250,707 |eveeeeennns 250,707 |..........n 253,988 |[........... 252,275 |oveeeriiiiiiinnn forninnns (1,568) [oovvvvrnnnininn e (1,568) [ouvvvnnnniinnnn oo 3 O P N 7,017 [. 01/10/2030 .|2.B FE ....
CVS Heal th Corp LBASS PTC Nt~ 7.507%
.. 126650-BS-8 | 01/10/32 .evvvvvviiiiiiiiiiiiiiiiiiiiiiiciiiieeeeeies [ . 06/10/2023 . | Various ......cceevvvinnnn foeveeeenniniennnnnns foeeeeenns 77,204 |.eeenenne. 77,204 |oeeennnnnne 99,3% |.......cen. 88,300 |...cooeeiiiienns s (11,906) [c.vvvvvnnnininns s (11,906) [cvvvvvnnnninins foeeeeiiens L O O S N 2,299 |.01/10/2032 .|2.B FE ....
CVS Health Corp ABS PTC Nt  4.704% 01/10/36 Redemption 100.0000
L 12665U-AA-2 [ eoeei e | s . 06/10/2023 . | eevenieriiiiiieeieeeiiieeees i e 100,358 |........... 100,358 [oeevennnnns 100,358 |ovevennnnne 001 O O N Y A RN L O S N 1,968 |. 01/10/2036 . [2.B FE ....
CWABS Inc RMBS Ser 2004-5 Cl 1A 5.650%
. A26671-6B-7 | 10/25/34 oo [ . 06/26/2023 . |Paydown ........ooooviiiiins |oeniiiiiinnns e 110,269 |........... 110,269 |........... 104,032 |.......... 107,061 [ovvneniiiiiis foeeeeenns 3,208 |oevviiiiiiiiiies e 3,208 |oeviiiiiiiiiiens e, (O O S N 2,19 |. 10/25/2034 . [1.A FM ....
CWABS Inc RMBS Ser 2004-U Cl 2A  5.463%
L 126673-VE-9 | 03/15/34 oo [ . 06/15/2023 . |Paydown ........oooeeiiiiins Jeniiiiinnniis e 14,787 |oeennnnne 14,787 |ovevveennens 6,166 [............. [ 1o O AR 8,620 [o.vvvvviiiiiinnn foeeeinnnn 8,620 [ovvvviiiiiniinn i 14,787 |ovvevevvviininns fonniiiiis fo 263 |. 03/15/2034 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-AX-1 | 10CB Cl 1A2  5.500% 05/25/35 ......evvvvvvveeee [oeennn . 06/25/2023 . |Paydown ......ooeeeeieiiiees Joeeieeiiiiieiiiiiees e 64,296 |............ 64,708 |............ 52,420 |............ 52,420 [ovvvvvvnnnnnnnn fooviiiiiiiiiiins o e e foviiiiinn, 52,420 [.oooiiiiiiiiiins oo 11,876 |........ 11,876 | 1,765 |. 05/25/2035 . [1.A FM ....
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Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12667G-W7-4 [34CB Cl 1A4  5.500% 09/25/35 .....ccvvvvvnnvees | uunnnns . 06/01/2023 . |Paydomn ...cevuunviviiinnnns Joevvnininiiiiines foeenneeeens 29,299 |....ooeennns 29,299 [oceeeenne 23,546 |.......c.e. 20,244 |.......... 3,302 |.......... T T FOR FRR [e VSIS O E A2 T R AU R AR 687 |. 09/25/2035 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-XN-8 [30CB CI 1A4  5.500% 08/25/35 .. P IR . 06/01/2023 . | Paydown ... . 08/25/2035 . |[1.A FM ....
CWABS Inc RMBS Ser 2006-H Cl 2A L343
.. 126686-AC-8 [ 11/15/36 ..evvvriiviiiiiiiiiiiiiininciinineeeien | s . 06/15/2023 . | Paydoun . 11/15/2036 . |[1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12668A-YS-8 [57CB Cl 4A3  5.500% 12/25/35 ....covvvvvvnnnees | unnnnns . 06/01/2023 . | Paydoun . 12/25/2035 . |[1.A FN ...
CWMBS Inc RVMBS Ser 2005-85CB Cl 2A4  5.500%
L 12668B-EJ-8 [02/25/36 ..oevvvvnniiiiiiiiiinciieneeiies | s . 06/01/2023 . | Paydoun . 02/25/2036 . |2.CFM ....
CWABS Inc RMBS Ser 2006-1 Cl 2A  5.333%
L A2668F-AB-0 [ 01/15/37 wevveniiiiiiiiiiiiiiiiiiincecciniceeeeen | s . 06/15/2023 . |Paydonn .....eeuvvviiinnnnn Jovvnnininiiiiiinns foneneens 4,062 [o.oeennne 4,062 |ieeeennnnnns 3,843 [.....coennnns FCIR: -1 I O E 174 [ i L VL PO RN L7 O O RN 87 |. 01/15/2037 . |[1.A FM ....
CWHL Inc RMBS Ser 2005-27 Cl 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..oviviiiiiiiiiicc i | s . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 26,600 |............ 26,600 |oeeennnnnns 25,889 |......oeennn 20,958 |.......... 5,281 |oueenns L R RN LTS T R R 10V ) ) R RN 601 |. 12/25/2035 . |[1.A FN ....
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1  3.826%
.. 126694-WE-4 [03/20/36 ...evvvriviiiiiiiiiiiiiiieeeeceiieeeees | s . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 54,818 |............ 56,145 |............ 42,207 [.ooveenennns (1 O O O R R L7\ /A R RN 12,611 |........ 12,611 [ 980 |. 03/20/2036 . |1.A FM ....
CWHL Inc RMBS Ser 2004-14 CI 2A5 4.118%
L 12669F-T2-9 [08/25/34 .oevvvviiiiiiiiiiiiiiciiie s | s . 06/01/2023 . |Paydonn ....cevenvvvviinnnnn Jevvniinniiiiininns foneneens 7421 [, 7421 | 6,988 |...nnnnnn 051 I PR F (VI PO N (VI PO RN 4572 S AR RN RN 116 . 08/25/2034 . [1.A FM ....
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 [5.500% 08/25/35 ....cevvvvniiiiiiiiiiniiiiiiiiinees | s . 06/01/2023 . |Paydonn ...ccvvunvvvviinnnnn Joevvniinnieiiiiinns foiieneens 6,143 .o 6,256 |eeevnnnnnnn 6,157 |oeeerennnnns 3,487 |oeeennnnn 2,722 |ooeiinnnnns (G123 PO R 2,710 [ooeeiiiiiiiiiins foeeeiieiinnns (S0 1 O AR (G2 (£ F 170 . 08/25/2035 . [1.A FM ....
CTL Tr Ser 2019-3 Boston U (Geneva)  3.606% Redenption 100.0000
LA2714#-AA-6 [ 12/15/28 v | s . 06/15/2023 . | .eeeniiiiiiiiieeeeieieeees e e 157,091 |........... 157,001 |oeeennnens 157,001 |oeeeennnns 155,465 |oovveiiiiiiiin Jovvninnnns 1,626 [oooieiiiiiiienns foerieinnnn L7 U RN LSV I R FORR RN NN 2,850 |. 12/15/2028 . |1.D ........
CTL 2019-22 Tr (BU-Sydney) Sr Nt 2.780% Redenption 100.0000
127225 -AA-0 [ 06/15/27 wevveeiiiiiiiiiiiiiiiiien e | s . 06/15/2023 . | .eeeniiiiiiiieeeeiiiieeees i e 454,723 |....oenenns 454,723 |oeeeennnnns 454,723 |ooeeennnnnn 3T 72 T O O N Y AR N T < S R R R RN 5,285 |. 06/15/2027 . |1.D ........
Lumen Technologies Inc Sr Nt 4.500%
L. 156700-BD-7 [01/15/29 oevvveniiiiiiiiiiiiiiiieceecviieeeeen | s . 06/12/2023 . |Various .......ccoeeevvevenn Jovvnnnneneiinninnns foeennns 2,328,480 |........ 5,292,000 |........ 5,332,430 |........ 4,061,807 |..... 1,252,098 |......... (35X ) ) R R 1,247,845 |oovvviniiiiiinn oveinnnn 5,309,652 |.......covunnnns ... (2,981,172) |... (2,981,172) [........... 188,204 |. 01/15/2029 . [5.A FE ....
Chase Mortgage Finance Corpora RMBS Ser 2016-
..16163Y-AC-8 |1 CI M2  3.750% 04/25/45 .......ovvvvvvvvnnnnns | annnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 199,035 [oeeennnnn. 199,035 |...oeveeens 201,484 |........... 200,132 [oooivviiiiieeees o (1,008) [ooeieviinienns foreeeens (1,008) [oeeniiiiiinins foreereeeens 199,035 [ooovvvvviiiinns oo [ s 2,507 |. 04/25/2045 . |1.A ........
Chaseflex Tr RVBS Ser 2006-2 Cl A2B  5.350%
L 16165M-AD-0 [09/25/36 ....evvvnniiiiiiiiiiiiiiiiien s | s . 06/26/2023 . |Paydonn .....eueveviiiinnnns Jovvnininiiiiinens feeeneeeens 23,719 |oeeeens 24,120 |..oooennnnns 18,461 |o.oeennnenee {00 L 1 R O AN L[V R RN L[V R RN 20,221 [oooiiiiiiiieees e 3,498 |.......... 3,498 | 476 |. 09/25/2036 . |1.A FM ...
Chaseflex Tr RMBS Ser 2007-1 Cl 2A9  6.000%
LAB165V-AM-0 [ 02/25/37 v | s . 06/01/2023 . |Paydoun ....cvvunvvviiinnnns foevenininiiiiiinns foveeniiiiiiiiis oo (433) [ooeeiiiinnnnns (319) |oevvveinns (7. ) F RN (<) 1 PO RN (<) ) PO RN (A D U RN 31 s 331 | 5 |. 02/25/2037 . |1.A FM ...
CHEC Loan Trust RMBS Ser 2004-2 CI A3
..162765-AS-0 [6.110% 07/25/34 ....evvviiviiiiniiiiiiiniiiniiiiinn | s . 06/26/2023 . |Paydonn ......eceveviiiinnnn Joeveniininiiiinnnns feeenn. 542,724 [oLL00542,724 L 000522,488 )l 539,001 [ [ 3728 [ e 3723 [ [ hB2,724 [ e [ e 11,483 |. 07/25/2034 . |[1.A FM ...
Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C| AAB
. 17291E-AX-9 [3.512% 12/10/49 .. P IR . 06/01/2023 . | Paydown ... . 12/10/2049 . |1.A ........
Citigroup Mtg Loan Trus
.. 17307G-YH-5 [21A5  5.500% 08/25/35 ...cevvvnnnvvviiininineens | nnnnns . 06/01/2023 . |Paydoun ...ccvvunvvvreinnnnn Joevenninenenninninns foeeennnnn 38,837 [ 37,818 [ 34,048 | B 948 [ e e e [ e 34948 [ [ 588 |..eunnnns 588 |oeeeiiiiiiinnns 821 |. 08/25/2035 . |1.A FM ....
Citigroup Mtg Loan Trust RMBS Ser 2007-WFH4
.. 17313J-AF-1 [CI M1 6.800% 07/25/37 ... [T [ . 06/25/2023 . | Paydown ... . 07/25/2037 . |[1.AFM ...
Citigroup Mtg Loan Tr RMBS Ser
.. 17323T-AA-8 [3.500% 01/25/53 ...ovvvvviniiiiiiiiiniiiiiniiieees | s . 06/01/2023 . |Paydomn .....euvvvririnnnns Jovvniiniieiiiiiinens foeiieeeens 24,413 | 24,413 | 24,211 |oooiiiiinnns P77 PO RN (G150 R (SIS PP E P23 K O R R R 243 . 01/25/2053 . [1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2015-PS1 Cl
L ATRAV-AH-T [AT 0 3.750% 09/25/42 ..oovvvveiiiiiiieiieiiiiin | s . 06/01/2023 . | Paydown ... . 09/25/2042 . |1.A ........
Citigroup Mortage Ln Trus
..173260-AA-1 [RP1 CI A1 3.000% 09/25/64 ........cevvvvvnnees | unnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnnn fevvnninnniiiniins Joninns 530,783 |........... 530,783 |........... 532,655 |.....ennnn. 530,731 [ooiiiiiiiiiiees oo £ O O, |57 PO FR LKV T R R R F 6,068 |. 09/25/2064 . [1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3 A1
.. 17327D-AA-9 [3.250% 03/25/61 .....cevvvnviiiiniininiiiiiniiinees | s . 06/01/2023 . |Paydonn ...ccevvnvviiinnnnn fevvnniniiiiiiinns foninns 574,119 [.......... 574,119 |........... 573,046 |........... LYK T (VI P R 101 R A 101 R R £S5 1 1 ) R R 7,459 |. 03/25/2061 . [1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2019-RP1 CI A1
.. 17327R-AA-8 [3.500% 01/25/66 .....evvvvvvrrnnnniiiiiniiiniiniinn | s . 06/01/2023 . |Paydonn ...ccevunnvveiinnnnn foovevnininiiininns Joninns 203,350 |.....eeennn 203,350 |........... 207,798 |oeeeennnnns 205,99 |ooeiiiiiiiiis s (2,645) |oeeveeniiiiinn ovninnnns (2,645) |eevveniiiiiinn Jovvvninnns 203,350 [.ooeeveviniinnns fooniiiiiiis [ s 3,054 |. 01/25/2066 . [1.A ........

Compass Minerals International Sr Nt  4.875%
. 2045IN-AE-1 | 07/15/24 ..o | e . 05/10/2023 . [Call 100.0000 ..oo. Joovvvveiiiiiiiiinns oo 4,250,000 |........ 4,250,000 |........ 4,207,375 |........ 4,082,078 |....... 159,615 |.......... 1,871 | e 161,486 [.....ooccoeeens fooennns 4,243,565 |..oooeeeeieeinns e 6,436 |.......... 6,436 |........... 169,779 |. 07/15/2024 . [4.A FE ....
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Continental Airlines Inc LBASS EETC Ser 2012-
..210795-PZ-7 (1 Cl A 4.150% 04/11/24 ....oovivvvniiiiiiiini | s . 04/11/2023 . |Paydoun ......cooeeeeiiniins Joeeniiinniiis e, 97,084 [......eeee. 97,084 |........... 102,221 |oooveeennnns 99,425 [ovvviiiiiiiii oo (573 D FOUUUUUURRUUUUR (2,34) | e, L O O S N 2,014 |. 04/11/2024 . (2.B FE ....
Delaware Basin Residue, LLC Sr Nt 3.000% Redenption 100.0000
.. 245820-AA-2 [09/30/36 ...evvnriiiiiiiiieeiiii s | s . 06/30/2023 . | .euenieiiiiiieeeeeeiiieeees i e 396,116 |........... 396,116 |........... 396,116 |........... 319,631 [oovviiiiiiniins oeriinnnnn 5,590 |oiiiiiiiiiiiiins eeniinns 5,590 |oeviiiiiiiiiiins e R L P 7,237 |. 09/30/2036 . 2.B PL ....
Delta Airlines Inc PTC Ser 2020-AA  2.000% Redemption 100.0000
L287361-2V-3 [ 12/10/29 ovvveiiiiiiiieeeen | s . 06/10/2023 . | eeveneeeiiiiieeeeeeiiieeees i e 328,867 |........... 328,867 |........... 328,867 |...euunnnnn R O PO O A RN KR O P 3,289 |. 12/10/2029 . |1.E FE ....
Delta Airlines Inc PTC Ser 2020-A  2.500%
L2ATI61-Z0-1 [ 12710729 v | s . 06/10/2023 . | Various ......cceeevvinnnnn foereeenninnniinnnnns Joeeennns 144,574 |........... 144,574 |........... 144,574 |........... T O Y R (SRR R 7R O P 1,807 |. 12/10/2029 . |2.B FE ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl
..251510-AW-3 | A6  5.470% 09/25/33 .....oevvvvvrvriiiniiirniinnns [ oo . 06/01/2023 . |Paydown .......cooeveiiiiins foeeeniiniiii e L7 72 F (72 FO O O P N L7 PO (S R R 2 |.09/25/2033 . [1.AFM ....
Deutsche Mtg Sec Inc RUBS Ser 2004-1 Cl A6
..251563-CB-6 [5.240% 12/25/33 ....oiiviiiiniiiiiiiiiiinieiiiiii | s . 06/01/2023 . |Paydown ......cooeeveiiiiins Jeninininiins e 988 |.....eeeeenn [11: I O 988 |....covvnnnns 1 A (3] S RN ()] R A o110 R N R R 20 . 12/25/2033 . |1.A FM ...
Deutsche Mtg Sec Inc RVBS Ser 2004-2 Cl A6
..251563-DM-1 15.180% 01/25/34 ....oooveeeeniiinin [ . 06/01/2023 . |Paydown .......ooeeveiiiiins foeeeiiinniniis e L7 R | R | O e O s L7 PO (S R R 1 ].01/25/2034 . |1.A FM ....
..25470X-AY-1 |Dish DBS Corp Sr Nt ~ 7.750% 07/01/26 ........ [....... . 06/12/2023 . | Various .......cceeeeuvnnnn Jooverernnnnnnninnnns Joeeennns 862,500 |........ 1,500,000 |........ 1,695,000 |........ 1,492,982 |....... 154,138 |....... [QETRECE T R I T R N 1,631,172 | |l (768,672) |...... (768,672) |............ 73,173 |. 07/01/2026 . |4.C FE ....
Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 |5.732% 02/25/68 .....ccooeiiiiiiiiiiiiiiiieeieeeeees [ . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e, 178,033 |........... 178,083 |.......... LT3 I O R [N 2 R R 2 [ oo 178,083 |ooeeeiiiiiiiins o e o, 3,388 |. 02/25/2068 . [1.A FE ....
Goldman Sachs & Company
..28622H-AB-7 |Elevance Health Inc Sr Nt ~ 4.750% 02/15/33 |....... . 04/05/2023 . | .uvvvviiiniiiinniniiriiinnnnns e [ 3,409,057 |........ 3,369,000 |........ 3,365,447 |ooooiiiiiiiiiiiiiins e e, L3 1 SRR R 51 [ oo 3,365,498 [...coevviiininnn fonnnnne 43,559 |......... 43,559 [....oeeeeee 27,560 |. 02/15/2033 . |2.B FE ....
Entergy Arkansas Inc 1st Mtg Bd  3.050%
.. 20364D-AR-1 | 06/01/23 .ooovvvviiiiiiiiiiiiiiiiiiiiiieciccceeeeeees [ . 06/01/2023 . |Maturity ....oeeveeenennnnn Jooveniniiiis s 7,000,000 |........ 7,000,000 |........ 6,980,260 |........ 6,999,163 [...eovvviiiinnnn foeeeiiinnns LT/ R R L/ R R 7,000,000 |oooeeiiiiiiiiins foeniiiiiiiiiiees [ o 106,750 |. 06/01/2023 . [1.F FE ....
Enterprise Products Operations Sr Nt 3.750%
L 20379V-BE-2 | 02/15/25 i [ . 05/16/2023 . | Toronto Dominion ........ |oeeeeeeeiiiiininnins |oeeeis 2,561,962 |........ 2,600,000 |........ 2,681,432 |........ 2,626,119 [ooveeiiiiiiinnn oo (4,508) |.eevvvviiiiiiies v (381075 1 PO RN 2,621,611 [ |t (59,649) |....... (59,649) |............ 73,938 |. 02/15/2025 . |2.A FE ....
Enterprise Products Operations Sr Nt 3.950%
L2087TV-BL-6 | 02/15/27 oo [ . 05/02/2023 . |Various .......cceeeeennnnnn foorerennnnninnnnnnns foeens 6,891,120 |........ 7,000,000 |........ 7,129,601 |........ 7,068,622 |......ocoeeeeees |oeeenns [C2201:) 1 PO N [C2201:) 1 PO N 7,063,415 [.ocooiiiiiiiiins |oens (172,295) |...... (172,29) |.......... 197,610 |. 02/15/2027 . [2.A FE ....
Goldman Sachs & Company
..29444U-BH-8 |Equinix Inc Sr Nt 2.150% 07/15/30 .......... [....... . 04/28/2023 . | .evvviiiiiiiiiiiiiniiinniinnns e | 2,438,400 |........ 2,970,000 |........ 2,476,802 |...ovvviiiiiiiininnn foiiiiiiiis s 14,600 [ooovevveennnnnnn foeeenns 14,600 [o.ovevveennnnnnn fooeeens 2,491,402 |..oovvviiniiinnn [ (53,002) |....... (53,002) |-oeeeeennnn 18,979 |. 07/15/2030 . 2.B FE ....
FCI Funding LLC US Tax Lien Ser 2019-1A Cl A
.. 302501-AA-4 13.630% 02/18/31 ....oovvvviiiiiiiiiiiiiiiiiiiiieins [ . 06/16/2023 . | Call 100.0000 ..... ... 44,199 ...44,191 ..44,198 |.. .1 . 02/18/2031 . [1.A FE ....
FCI Funding LLC US Tax
.. 302591-AA-4 13.630% 02/18/31 ...ooevvviiiiiiiiiiiiiiiiiiiiiiieens [ . 05/15/2023 . |Paydoun ........ooeeerieiins |oeviniininininnnnnns o 36,829 [ 36,829 |............ 36,823 |............ 36,828 |.oooiiiiiiiiiins e T e e [ e 36,829 [ e e e 521 |. 02/18/2031 . [1.A FE ....
FIC Funding LLC LBASS Ser 2021-1A CI A
..30260G-AA-4 | 1.130% 04/15/33 ..... . 06/17/2023 . | Paydoun ... .... 908,770 ..908,751 ... 908,770 |. . 04/15/2033 . [1.A FE ....
..31428X-BF-2 |Fedex Corp Sr Nt ~ 3.250% 04/01/26 . . 04/26/2023 . |Citigroup ... ..3,000,000 .2,997,831 .2,998,008 |.. . 04/01/2026 . 2.B FE ....
Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 [4.299% 04/25/67 ......ccvvvevviiiiiiniiiiiiiiiniines | s . 06/01/2023 . |Paydown ......oooovvviiinins |oeveniiinninnnnnnnns o 138,240 o, 138,240 |...........137,664 |.......... LT3 I AU RN L O AN [ O 138,240 . 04/25/2067 . [1.A FE ....
First Horizon Mtg PT Tr RMBS Ser 2006-AR3 Cl
.. 32052E-AA-7 | 1A1  3.379% 11/25/36 ..evvvvvrvriinniiniiiiiniinns [ oo . 06/01/2023 . |Paydoun ......cooovieeiiiins Joeneiiiiiii e 10,422 |oooeeeeees 10,489 |............. 9,429 [.cvnnnnnnn 6,947 |.......... 2R 7 O O N 7 FO U RN 9,429 [ovvviiiiiiiii foriiiinns 993 |oeviiienns 993 |ovviiiiiiiiiens 146 [. 11/25/2036 . |1.A FM ...
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI
..320520-AC-3 | 1A3  6.250% 08/25/37 ....evvvvvvvvvnrnnnnnnnnnnnns [ eeeeenn . 06/01/2023 . |Paydown ......cooevieiiiiins e e T.343 eeeiiinnnns 8,131 |l 3,976 | R O Y O R R A 3976 |ooeeeeeeieeieees | 3,367 [ovvvrrnns 3,367 |oeeeeieeeeen 175 |. 08/25/2037 . |2.CFM ....
FirstKey Homes RMBS Ser 2020-SFR2 CI A
..33767J-AA-0 | 1.266% 10/19/37 ....ovvvvvvrrrrrnnnnnnninniniinnnnns [ eeeeen . 06/17/2023 . |Paydoun ......coooveeviiiins Joennininiiinins e, 28,728 |oeennnnen 28,728 |.ccounnnen 28,719 |............ P R R [ R A S R AN P T O O SR N 149 (. 10/19/2037 . |1.A FE ...
FirstKey Homes RMBS Ser 2020-SFR1 CI A
..33767M-AA-3 | 1.339% 09/17/25 ..cooeeeeeeeeeeeeeeeeeeee [ . 05/01/2023 . |Paydoun .......coooveeiiiins Joeniiiiiniiiins e, 21,213 |l 21,213 [ 21,222 [oeeinnnnnnn 21,212 | e T s T s 2 2 O P N 118 |. 09/17/2025 . |1.A FE ....
First Plus Home Ln Owner Tr RMBS Ser 1998-5
..337925-ES-6 [Cl A9  7.510% 12/10/24 ....oevvvvvnnnniiiiiinnn | s . 06/01/2023 . |Paydown .......oooeveiiiiins foeeeniinniiins e T LS PO [ PO L[V O R L PO AN LY PO A 57 Joveeerrrrrnennne fonnniniiiis fo 1| 12/10/2024 . |1.A FM ....
FortiFi RMBS Ser 2021-1A CI A 1.970%
L 34964M-AA-2 1 03/20/57 oovviiiiiiiiiiiei [ . 06/20/2023 . |Paydoun ........cooeeiiiiins |oeneiiiiininies e, 159,467 |........... 159,467 |........... 169,458 |........... I 7 R R 1,045 [ovveiiiiiiiiins [ LIV PO RN S O O N N 1,605 |. 03/20/2057 . [1.A FE ....
Freedom Financial ABS Ser 22-2CP Cl A
.. 35633L-AA-2 |3.030% 06/18/29 ....cooeveeeiiiiiiiii [ . 06/18/2023 . |Paydown .......oooeeeiiiiins |oeniiiiinnin e, 269,045 |........... 269,045 |........... 269,027 |..vvenene. 269,036 [..ovvvvnniiiinn e [ R A [ R RN 269,045 [ovvvvvviiiiiiinn forris e 2,677 |. 05/18/2029 . [1.A FE ....
Fremont Home Loan Tr RMBS Ser 2006-B C| SLA
.. 357290-AS-7 5.530% 08/25/36 ......eeeeiiiiiiiiiiiiiiiiiiiiiiiees [ . 06/26/2023 . |Paydown .....oooveeiiiiiiens Joeeeiiiiiiiiiiiiiees e 14,905 |.ovveeeees 14,905 |...oooeeennn 580 ivrrrriiinnnes 580 |vvvvvviiiiiiins fevvvvvnnniiinns fovviiiiiiiiiiiin fo e e 580 |.vvvvvvnrninnnn forinnnns 14,325 |......... 14,325 | 11 |. 08/25/2036 . |1.A FM ...
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Fremont Home Loan Owner Tr RVBS Ser 2006-C Cl
..35729T-AD-4 [2A2  5.300% 10/25/36 ...oevvvnnvvrivnnnnineiinnnn | unnnns . 06/26/2023 . |Paydonn .....oeeviviiiinnns Joevnininiiiiiinees feeeneeeens 13,264 |............ 13,264 |ooeeeennnnnns 6,822 | 6,822 |oiiiiiiiiiins e [T FO R [T EO R LT X O R R AN 49 . 10/25/2036 . |[1.A FM ...
GCAT RMBS Ser 2022-HX1 Cl A1 2.885%
L36168X-AA-7 [12/27/66 .eevviiviiiiiiiiiiiiieneecciiieeeeen | s . 06/01/2023 . | Paydown ... . 12/27/2066 . |1.A FE ....
GCAT RMBS S
. 36169K-AA-4 [02/25/67 ..ovvvneiiiiiiiieiiiiiieeeeciiieeeeen | s . 06/01/2023 . |Paydoun .....oeevvvvivinnnns Joevvnnnnniiinnnnns foeeen... 80,145 [.......80,145 | .....L. 79,772 |oovvvinnnnns 79,790 [oovviiiiiiiiinn oevvnninnnns ST R A ST R A R O T ) R R 1,207 |. 02/25/2067 . |1.A FE ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C3-8 [Cl AF6  4.478% 11/25/33 ...ovvvviiiviiiiniiiiiins | s . 06/01/2023 . |Paydomn ....cvvenvvirirnnnns Joevnniieniiiiiines foreneeeeiiinns 4 | M4 | M4 | P O O R MR L O O N A 2 | 11/25/2033 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 [CI M1 4.908% 11/25/33 ...evvvviiiiiiiniiiiiiinnn | s . 06/01/2023 . |Paydonn ...ccvvunvvviiinnnnn Joevvniiiniiiiiiinns foneneens 3,906 [...oeeeennn 3,906 |.eoeennnnnns 3,905 [..oovvivnnnns FCRC (V1 I FOUP E [ PO RN [ PO F FCRS (V[ I R R R RN 84 | 11/25/2033 . |[1.A FM ...
GSAA Home Equity Tr RMBS Ser 2005-9F Cl1A4
..362341-06-9 [5.500% 12/25/35 ...coevvviniiiiiiiiiinieeciiiines | s . 06/01/2023 . |Paydomn ....eevnvvviinnnnns Jovvniininiiiiiiinens foenieeeens 2128 ... 22,698 |............ 20,846 |............ (V71 O R R 20,846 |oevveiiiiiiinn eenniines 282 | 282 | 491 |. 12/25/2035 . |1.C FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 [Cl 8A6  5.250% 06/25/35 .....evvvvvvvivinnnnnnnns | nnnnns . 06/01/2023 . |Paydonn ...ccevvnveviiinnnnn Jevrnninnieiiiiins foneneens 7,624 |oeeeiiine 7,624 | 7,285 |.oooviinnnnns AL O RN L1720 IO RN L7200 O RN -2 U R R R 184 |. 06/25/2035 . |[1.A FM .
GS Mortgage Securities Trust CMBS Ser 2016-
..36251X-AS-6 [GS4 Cl AAB  3.278% 11/10/49 ...covvvvvvnnnees | annnnns . 06/01/2023 . |Paydonn ...ccevvevviiinnnnn fevvnninniiiiiiinns foninns 340,863 |........... 340,863 |........... 350,535 |...eennnnns TR ) [ U AR (2,188) [eeevviininnns forenees [ 115 O R RV (02T R R R F 4,667 |. 11/10/2049 . |1.A ........
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 [GS5 CI AAB  3.467% 03/10/50 ....evvvvvvvnnnnees | unnnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 104,850 |........... 104,850 [.......... 107,689 |o.eeuennnn. 105,689 [oeveeiiiviiinins foveeeeeeens [R:515) 1 PO [R:515) 1 PO (03810 I O ) A NN 1,515 |. 03/10/2050 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 [PJ10 CI A4 2.500% 03/25/52 .....ccvvvvnvrevnnn | unnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 318,991 f........... 318,991 [........... 317,49 |........... R VAR R RN 1,460 [oooiviiviiiinens foeviinnnns RGO R AR RCRE-iel I R R RN R 3,412 |. 03/25/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 [PJ9 Cl A4 2.500% 02/26/52 ........cvvuvvvveennn | unnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 289,799 |.....eennns 289,799 |........... 292,515 |oeeennnnns 202,389 |ooiiiiiiiininn Jernennnns (2,590) |eeveeniiiiinnn Jevnennnns (2,590) |oevvveniiiiiinnn Jovvvninnnns 289,799 [ooviviiiiiinnns oo [ s 3,111 |. 02/26/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 [PJ11 CI A2  2.500% 04/25/52 .....ccevvvnnvvvnnnn | unnnns . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 30,892 |..coennn. 30,892 |[..ccovnnnns 30,998 |.......eeenn 30,988 |....oovviiiiiinn forrenninnnns (£S5 P AR [ESLC ) PR AR LUt U R R R 257 |. 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 [NQM1 CI A4 4.000% 05/25/62 ......evvvvvvvvnnnnn | unnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 274,557 |ooeeuennns 274,557 |........... 280,211 |oeeeennnns 278,812 |ovveeeiiiiiinns e (3530 U RN (C35) ) R RN 274,557 [oovevveiiiinnns oo [ s 3,955 |. 05/25/2062 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 .........ccevvvees | uunnnns . 06/01/2023 . |Paydomn .....euvvvririnnnns Jovvniiniieiiiiiinens foeiieeeens 78,693 |............ 78,693 |.......eeenn 79,878 |oerennnnnne VI TL 3 RO R, (881) [cevenveviinnns fonreenens (K211 D) PO -1 T U FORRRPPR RN R, 1,134 |. 05/25/2062 . |1.C ........
GS Mortgage Securities Trust RMBS Ser 2022-
..36266V-AJ-3 [LTV1 Cl A8  3.000% 06/25/52 ........cvvvvvveen | uunnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnnn fevvnninnniiiniins Joninns 569,922 |........... 569,922 |........... 561,195 |........... 563,105 [...cvvvveniiinns foereennnnn 6,816 [ooeerviriinns foeeeeeees 6,816 [oeviiviiiins o 569,922 [.oovvvivninnns fooviiiiiis [ s 5,512 |. 06/25/2052 . [1.A ........
GE Healthcare Hldg LLC Sr Nt 5.650%
L36267V-AE-3 [ 11/15/27 wevveiiiiiiiiiiiiiiiiiceinieeeeen | s . 06/08/2023 . | Tax Free Exchange ....... |oeceevviiriiinnnnns Jounnnn 4,981,818 |........ 5,000,000 |........ 4,979,950 |........ 4,980,484 |.....oovviiiiinn foreiinnnnn LR R FR < PO R TR I T R F ) AR R 153,806 |. 11/15/2027 . |2.B FE
GE Healthcare Hldg LLC Sr Nt  5.857%
.. 36267V-AG-8 [03/15/30 .evvvnniiiiiiiiiiiiiiiieeeeiieeeeen | s . 06/08/2023 . | Tax Free Exchange ....... |occceerriviiinnnnns foens 4,999,900 |........ 5,000,000 |........ 4,999,900 |........ 4,999,900 [ovviviivnnnns foorriiiiiiins o [ [ [ 4,999,900 [....covvvvviene forrivinniiiis v s 159,441 |. 03/15/2030 . |2.B FE
GE Healthcare Hldg LLC Sr Nt  5.905%
L36267V-AJ-2 [ 11/22/32 oo | s . 06/08/2023 . | Tax Free Exchange ....... |occceerrrriivnnnnns foonns 4,992,786 |........ 5,000,000 |........ 4,992,479 |........ 4,992,568 [.....ocevvnniens forriiiiinnns P4 1T PO AR A 1T PO 4,992,786 [...cccvvveininer fooviiiiiiiis [ [ 160,747 |. 11/22/2032 . |2.B FE
Goodgreen Trust LBASS Ser 2020-1A CI A
.. 38217T-AA-3 [2.630% 04/15/55 ...ovvvvvnniiiiiiiieiiieiiiiieees | s . 06/15/2023 . |Paydonn .....eeunvvviiinnnnn fevvnniinniniiiins foninns 121,083 |........... 121,083 |.ooeeenens 120,973 |oooeenenens 109,755 |ovvvvvviiiiiinn Joveennnn 1,278 [ o 11,278 [oeeeiiiiiiiiies o VAT (XX T R FORURR RN NN 2,213 |. 04/15/2055 . [1.A FE ....
Goodgreen Trust LBASS Ser 2021-1A CI A
.. 38217U-AA-0 [2.660% 10/20/56 .....ceevvvvneneiiciiniinieciiiien | s . 06/15/2023 . |Paydonn .....eeenvvviiinnnnn fevvnniininiiiinins Joninns 196,217 |........... 196,217 |oeeeennnnns 197,488 |...oennnnn. 197,355 |vviiiiiiiiiinn Joveeinnn (1,139) |oevevieiiiiiin oveennnn (1,139) |ovevviiiiiiiin Joveviinnns (72 /A R R AU NN 2,327 |. 10/20/2056 . |1.A FE ....
Goodgreen Trust LBASS Ser 2017-1A Cl A
.. 38217V-AA-8 [3.740% 10/15/52 .cevvvvniiiiiiiiiiiiiiiiiineeeees | s . 06/15/2023 . | Paydown ... ... 94,940 ... 94,940 ...94,8% |............94,909 |.... W31 .31 ..94,940 |.. .. 1,314 |. 10/15/2052 . [1.A FE ....
Goodgreen Trust LBAS!
..38218D-AA-7 [3.860% 10/15/54 ...evvvvriiiiiiiiiiiiiiniiieiiiiinn | s . 06/15/2023 . |Paydonn .....eeenvvviiinnnnn fevvnniininiiiinins Joninns 193,127 |........... 193,127 |oovvennnnns 196,004 |..ooennnnn. 195,281 |ovvvviiiiiiiinn oeveinnnn [ 1) PR R, [0 15T PO F 193,127 . 10/15/2054 . |1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A CI A
..38218G-AA-0 [3.930% 10/15/53 ...ovvvvvvniiiiiiiiiniiiiiiiieees | s . 06/15/2023 . | Paydown ... ... 10,756 ... 10,756 L 11,29 ...l 11,166 . . (411)). L (41) ] ..10,756 |.. . 10/15/2063 . |1.A FE ....
Goodgreen Trust AB
..38218J-AA-4 [ 10/15/56 .evvvviiiiiiiiiiiiiiien e | s . 06/15/2023 . |Paydonn .....eeenvvviiinnnnn fevvnniininiiiinins Joninns 148,590 |........... 148,590 |........... 148,367 |oevvennnnn. IR E R, (V7 PO R (V7 PO R 148,590 . 10/15/2056 . |1.A FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
..39538W-CZ-9 |CI A 5.373% 09/15/30 P IR . 06/15/2023 . | Paydown ... .... 5,991 3,348 ...l 3,348 L .5,991 . 09/15/2030 . |[1.A FM .
Greenpoint Mtg Funding Tr Rl
..39530M-AA-7 [CI A1 5.500% 06/25/37 ...eevovvvviivnnnnniniinns | nnnnns . 06/26/2023 . |Paydonn .....eeeviiiiiiiinns Joenninniiiiiiiinnns foieiinnns 27,585 |oiieeeinns 27,555 |............ 25,720 |..oieennnnns 25,720 [ooiiiiiiiinien foeeiinnnnn 1,830 |oveiiiiiiiiinn ovennnnnns 1,835 |oeeiiiiiiiinns ovnnnnnes 27,585 [oooiiiiiiiinnes fovviiiiiiis L 326 |. 06/25/2037 . |1.A FM .
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HS Wildcat LLC Sr Sec Nt Ser A 3.830% Redemption 100.0000
..40480%-AA-3 | 12/31/50 ooeeiiiiiiiii [ . 04/25/2023 . | evveiiiiiiiiiininiiiiiininnns e [ 4,613 [oeeerinenns 4,613 |l 4,613 |l L O i A R A L S RN 88 . 12/31/2050 . |2.A PL ....
Harborview Mtg Loan Tr RMBS Ser 2007-A Cl A
. A41164T-AA-0 | 5.846% 06/21/37 .ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiins [ . 06/19/2023 . |Paydown .......oooeveiiiiins Joeniiiiiniiis e X7 [8:X 72 918 |ovveeiiiiiiins L e O s 918 . 06/21/2037 . [1.A FM ...
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
..41164Y-AB-7 |5.586% 07/19/47 ..covvvvvvviiiiiiiiiiiiiiiiiiiiinns [ . 06/20/2023 . |Paydoun ........oooeeiiiiins Jeniiiiinennes e 31,458 |............ 31,458 |...eennnnee 30,662 |............ 30,869 |..eeeiiiiiiiiens et [ O N [ O N 31,458 . 07/19/2047 . (1.A FM ...
..415864-ANM-9 |Harsco Corp Sr Nt~ 5.750% 07/31/27 ......ccc. [.eeenn . 06/15/2023 . | Various .......ccceeeunnnnn Joorerrnnnnnninnnnnns foeens 2,812,911 |........ 3,215,000 |........ 3,317,306 |........ 3,183,736 |........ 66,437 |........ [C15:72<) 1 P N 57,612 |ovvieiiiiiiiins fevnnnnns 3,241,348 . 07/31/2027 . [4.C FE ....
Hawaiian Airlines 1st Lien PTC Ser A CI 1A Bank of America BISD
..419838-AA-5 83.900% 01/15/26 ......covvvvvviiiiiiiiiiiiiiiiiiiins [ . 05/10/2023 . |Dealer .......cccevvvveeeene fooveveeeniinnnnnnnns Joeeens 1,023,474 |........ 1,154,837 |........ 1,148,844 |.......... 988,810 |....... 162,999 |............ V[V R R 163,199 |oovvviiviiiiiins fevnenns 1,152,009 . 01/15/2026 . [4.B FE ....
Hero Funding Trust LBASS Ser 2015-1A CI A
.42770L-AA-1 |3.840% 09/21/40 ..ooooeeeriiiiiinn [ . 06/20/2023 . | Paydoun ... ... 80,775 ...80,775 ...81,223 |............82,791 . (2,016) |... ..80,775 |.. . 09/21/2040 . (1.A FE ....
Hero Funding Trust LBASS Ser 2015-2A CL A
L 42770U-AA-1 13.990% 09/20/40 ..o [ . 06/20/2023 . |Paydoun .......ooooeeiiiiins foreiiiinnnins e 52,849 |............ 52,849 |....ooeeen. 52,843 |............ 52,839 [oveeeiiiiiinnnn oo [ R RN [ R R 52,849 [oooiiiiiiiiiiies e e e 328 |. 09/20/2040 . [1.A FE ....
Hero Funding Trust LBASS Ser 2015-3A CI A
LA2TTAT-AA-3 14.280% 09/20/41 oo [ . 06/20/2023 . | Paydoun ... . 09/20/2041 . (1.A FE ....

Home Equity Asset Tr

..437084-RY-4 |5.840% 04/25/36 .......coeeerieciiiieaeiiiiiiiieees | eeeens . 06/26/2023 . [Paydomn ......ccceveeereenn foreiiiiiiiien [ 201,311 [ 201,311 | 190,144 |........... 199,999 [ooeeiiiiiiiins oo 1,31 | e 1,31 | [ 201,311 . 04/25/2036 . |1.A FM ....
Homebanc Mortgage Tr RMBS Ser 2005-1 Cl A1

..4373%E-AP-2 |5.650% 03/25/35 .. R . 06/26/2023 . |Paydoun ... ....7,644 1,067 | 7,067 ... 7,644 |.. . 03/25/2035 . [1.A FM ....
HSI Asset Loan Obligation

L 44320E-AC-5 |CI 281 3.931% 09/25/37 ....oeeveeiiiiiiieciies [ eeeens . 06/01/2023 . [Paydomn ......cceveeeeeiiis fooreeiiiiiieeeiis [ 18,198 |..oeeeeeen. 18,193 |.cceeeees 11,054 |..eeeeees 11,054 |oooiiiieens o s e e e 11,054 [ooeeeiiiiiiies o 7,189 foeeenne 7,139 | 304 . 09/25/2037 . |1.AFM ....
IHeart Communications Inc Hgh YId 1st Lien Bank of America BISD

. 45174H-BG-1 | 4.750% 01/15/28 ...oonvniiiiiiiiiieeecciins [ eeeeees . 06/12/2023 . [Dealer ........ccoccveeeees foreeeiiiiiiiieniii foeen 2,379,300 |........ 3,080,000 |........ 3,165,680 |........ 2,506,858 |....... 623,532 |....... (10,920) |-eeoiiiniaees [ 612,612 |oceeeeeeiicin e 3,119,470 |ooeeiiiiiiees [ (740,170) |...... (740,170) |........... 133,702 |. 01/15/2028 . [4.A FE ....
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1  5.870%

L A52BUN-JG-3 | 10/25/34 ... [ . 06/26/2023 . [Paydomn ......ccceveereenn foreiiiiiiiiieens e 1,056 |oocceeeeenns 1,056 |o.occonneee 1,058 [ooeeeennee 1,058 [oeeeeeiiiiiiies oo (1) e o (1) e o 1,056 [oeeveeeeeiiiiie foereeiiiiieens o e 25 [. 10/25/2034 . |1.A FM ....
IMPAC CMB Tr RMBS Ser 2004-9 CI 1A1  5.910%

L A52BAN-KX-4 | 01/25/35 ... [ e . 06/26/2023 . [Paydomn ......cccveeereenns foreeiiiiiiiiieiins e 2,746 |............. 2,746 | 2,783 | 2,748 |oooiiiiiiies o (1) e o (1) oo o 2,746 oo e e e 69 |. 01/25/2035 . [1.A FM ....
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1  5.670%

L A525ANMY-0 | 04/25/35 ....oeeiiiiiiiie e [ . 06/26/2023 . [Paydoun ......ccceeeeeeiiiis foereeiiiiiiieeeii [ 31,4% |.cccoeeenns 31,49 |............ 30,672 |....oeee... 30,672 |oceeiiiiiiiin eeeeeiies 824 oo e 824 oo e 31,49 [oeveeeeiiiiii feriiiiiieeees o e 562 |. 04/25/2035 . |[1.A FM ...
Impact Community Capital Nt  2.727% 07/25/31 Redemption 100.0000

..452550-AD-7 | ... R R . 06/30/2023 . | .. . 07/25/2031 . |5.B Gl ....
Impact CIL Parent LLC ABS Revolving Nt Ser Redemption 100.0000

..45256#-AB-8 |2003 Cl 1 6.302% 10/25/56 ......cccvveveeerees | eveeens L 06/28/2023 . [ .eveeieiiiiiiiiieeeiiiiees [ [ 100,008 |.......... 100,008 |.......... 100,008 |............ 78,849 |eeieiieiiiiii feeeeeiiiiieees o e e s 100,008 [.ooeeiiiiiiiins oeiieiieiiiii feeeeeeiiiieees o 2,532 |. 10/25/2056 . [1.G FE ....
Impact Funding LLC CMBS Ser 2010-1 CI A1

.. 45257H-AA-5 |5.314% 01/25/51 ...eeviiiiiiiiiiiee e [ eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 495,483 |........... 495,483 |........... 495,751 |........... 495,380 [oeeeeiiiiiiiiies o 103 | o 103 [ooeiiiiiieees o 495,483 |.oeeeiiiiiiins o oo feeeeeee 10,347 |. 01/25/2051 . [1.A FM ....
Imperial Fund LLC RWBS Ser 2022-NQM3 CI A1

..45276K-AA-5 |4.380% 05/25/67 .......eeveeeeeeiiiiieeeeiiiiees | eeeeas . 06/01/2023 . [Paydoun ......cceveeeieiiis foeeeiiiiiineeiis feeeeee 236,710 |oceeeenns 236,710 |eeeeeennn. 236,707 |...eeveeens 236,561 [ooeeeeiiiiiiiies oo 48 | o 8 oo o 286,710 [oeveeeeeiiiii Jereeiiiiieeees o e 3,732 |. 05/25/2067 . [1.A FE ....
Imperial Fund LLC RWBS Ser 2023-NQM1 CI A1

..45290B-AA-7 |5.941% 02/25/68 ........ooeiiiiiiiiiiiiiiiiiiieees [ eeees . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 199,142 |...eeeeees 199,142 |........... 199,141 | e [ 1 [ el 1 o s 199,142 [oevveiiiiiiis | o o 4,135 |. 02/25/2068 . [1.A FE ....
Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1 CI A1

..456652-AA-4 |6.000% 08/25/37 .....ceeeiuureeraaeiiiiieeeeeeiies | eeeens . 05/01/2023 . [Paydomn .....cceveeereriiie fooreeiiiiieeeii [ e (4,182) |..evenenenne (2,389) |..oveennne (1,950) |-.neeeeee (438) [evveeeeeeiiins Joeeeieiieeeies feeeeeee (438) [eeeeeiiiiies oo (2,389) |-eoieeeeeins [ 2,389 |......... 2,389 [ooiiiiiiiennne 95 . 08/25/2037 . |1.AFM ....
International Bus Machs Corp Sr Nt 4.150%

. 459200-KT-7 | 07/27/21 o [ eeeees . 05/16/2023 . [Citigroup .oceveveeeriin fooreeiiiiiicieeini foeeees 4,043,150 |........ 5,000,000 |........ 4,993,500 |........ 4,994,008 |...ccvvniiiiins ferieeeeene 454 [ s 454 oo e 4,994,461 |.occeviiieiiiis e (51,311) |....... (51,311) |oeenee 167,729 |. 07/27/2027 . |1.G FE ....
International Game Tech Sec Nt  4.125%

..460599-AF-0 | 04/15/26 .......eveiiiiiiiiiiiee e [ e . 06/27/2023 . [Various .........ccccceeeees foereeiiiniennennies feeees 7,598,150 |........ 8,000,000 |........ 8,057,375 |........ 7,671,872 |....... 361,401 |........ (6,622) |.eoeviieneeees [ 384,779 | et 8,026,651 [..occeviiiieens [ (428,501) |...... (428,501) |........... 229,740 |. 04/15/2026 . |3.A FE ....
Irvine Core Office Tr CMBS Ser 2013-IRV CI B

L46361T-AG-7 |3.173% 05/15/48 .....vvveiieeieiiiiiee s [ eeeeees . 05/10/2023 . [Paydomn ......cceeeeeeeiiiis foeeeiiiiiieeeeis [ 1,500,000 |........ 1,500,000 |........ 1,472,344 |........ 1,497,109 | [ 2,891 [ o 2,891 | e 1,500,000 |.. . 05/15/2048 . |1.A ........

..465685-AG-0 | ITC Holdings Corp Sr Nt ~ 4.050% 07/01/23 ... |....... . 06/16/2023 . [Various ...........cceveeees feereeiiiinnnnnnnnins feeees 2,750,000 |........ 2,750,000 |........ 2,780,216 |.... cn(3,149) L e (3149) [ [ 2,750,285 |.. . 07/01/2023 . |2.B FE ....
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15

..465920-BP-0 | 2.500% 02/25/52 ......eevviiiiiiiiiiiiiiiiiiieeeens | aeeens . 06/01/2023 . |Paydoun ... .. 265,288 265,288 264,708 |.... .. 576 |. .265,288 |.. . 02/25/2052 . |1.A ........
JP Morgan Mtg Tr R

..46592X-BP-8 |2.500% 04/25/52 ....uvvviiiiiiiiiiiiiiiiiiiiiiiiiies | eeees . 06/01/2023 . [Paydown ......ccoveeiiiiien |oveiiiiiiiiiiiiiiis e 288,489 |........... 288,489 |........... 287,182 |........... 287,213 [ oo 1,276 Joooveeeeeeeiiiee Joveeeeeeea 1,276 [ e 288,489 . 04/25/2052 . [1.A ........
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JP Morgan Mtg Tr RMBS Ser 2006-A2 Cl 1A1
.. 466247-H8-9 [3.951% 04/25/36 ......ccvvvuviiiiiiiniiiiiiiiiniines | s . 06/01/2023 . |Paydown ......oooeeviiiiiins Joeniiiiniiins e [ O, 127 [ I 804 |ooevvrrnnns L R A 145 [onii o 949 |oviiiiiiiiis e, L O L3 17 |. 04/25/2036 . |1.A FM .
JP Morgan Chase Comm Mtg Secs CMBS Ser 2013-
..46640J-AV-9 |C13 CI AS  4.230% 01/15/46 .... [ [ . 06/01/2023 . |Paydown ...ccevvevvriiinnnn foevvnniniieiiiinns fovnens 5,487,000 |........ 5,487,000 |........ 5,401,392 |........5,473,903 |..ccevvrrirnnnns fornnnnnn 13,097 [oninniiiiiiiiis [ 13,007 | | 5,487,000 |.. ...114,276 |. 01/15/2046 . [1.A ........
JPMBB Comm Mtg Sec Tr CMBS Ser
L 466410-A-7 [ASB  3.584% 04/15/47 .oovvveniiiiiiiniiiiiinin | s . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 270,297 |eevveenns 270,297 |ovvvvenne. 278,201 |........... 270,574 [ovvvnniiiiiins foeeeeenns 3571 | e 3,571 | e 274,145 [ovvviiiiiiiinnn fonnnns (3,848) |........ (3,848) |........t 4,326 |. 04/15/2047 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-14 Cl A3
.. 46653Q-AC-9 |2.500% 05/25/52 .....uuuunnniniiiiiiiiiiiiiii [ e . 06/01/2023 . |Paydonn ....cevuevvviinnnnn foevvnninniniiiiinns fonnns 172,119 |........... 172,119 |oeeeennnns 171,231 | LA - PO RN LIV O RN LIV O RN L O O S N 1,490 |. 05/25/2082 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15
..46654T-B0-0 [2.500% 06/25/52 ....cevvvvnnviiiinnnnniiiiiiniinees | s . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 138,933 |........... 138,933 [.....oeeee. 137,587 |oeeveeenns LT PO R 1,306 [ foeeeeens LV R RN R O O 1,201 |. 06/25/2062 . [1.A ........
JPI Mortgage Trust RMBS Ser 2022-1 Cl A14
.. 466541I-BR-1 [2.950% 07/25/52 ....cevvvveiiiiiiiiiiniieciiniines | s . 06/01/2023 . |Paydonn ...ccevunvvviinnnnn fovvnniniiiiiiinns o 132,041 |.......... 132,941 |........... 131,549 |........... LTI/ R R 1,349 [ovvviiiiiiiiins fenininnns L O N 728 O P 1,236 |. 07/25/2082 . [1.A ........
Ladder Capital Comm Mtg CMBS Ser 2017-LC26
..50190D-AE-6 [ASB  3.357% 07/12/50 ..eevvvvvvviiinnnniiiiiinnns | nnnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 7200 V(I I R7,170 | 336,968 |........... 329,900 [ovvvviviiiiinns foeeeenn (2,730) |vvveeiiiiiiiins fevninns (2,730) |evveeeiiiiiiins e K 1 () O ] . 07/12/2050 . [1.A ........
Level 3 Financing Inc Sr Nt  3.625% 01/15/29 JP Morgan Securities LLC
L 527208-BS-1 [ eeveiieee e | s . 06/13/2023 . | .. U R R 1,195,000 |........ 2,000,000 |........ 1,985,000 |........ 1,463,190 |....... 525,143 |.. L.526,934 | e 1,989,124 [oovveviiiiininn fonnne (794,124) |...... (794,124) . 01/15/2029 . |4.A FE
JP Morgan Securities LLC
L B27208-BT-9 [ eeveeiieeeieie e | s L 06/15/2023 . | .eveneiieiiiiiieeeeceiieeees i e 1,197,500 |........ 2,000,000 |........ 2,000,000 |........ 1,440,458 |....... 559,542 [.uvvvviiiiiiiinn foriiiis s e T O 2,000,000 |oeeveiiiiiinnns evnes (802,500 |...... (802,500) |............ 69,792 |. 07/15/2029 . |4.A FE
Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI M
.. 542514-HT-4 [6.050% 10/25/34 ....ovvvviiiiiiiiiiiiiiiiiinieeees | s . 06/25/2023 . |Paydonn .....euunvvviiinnnnn foevvnnininiiiiiins foiinns 28,777 |evevevnnns 228,777 | 213,906 |[........... 222,385 |oevvvviiiiiiiinn foniiinnns 6,432 |ooiiiiiiiiiins e, (X7 FOU A O O O P N 3,300 |. 10/25/2034 . [1.A FM ....
Master Asset Bkd Sec Tr RMBS Ser 2006-NC2 CI
..55275B-AD-9 [A4  5.450% 08/25/36 .....eevvnviiiiinnnniiiiiiinnn | nnns . 06/26/2023 . |Paydonn .....oeviiiiiinnns Jovvnininiiiiinens feeeneeeens 16,715 [oeennnne 16,715 |oevveeeneens 9,503 [.counnnnnnn 9,503 [ e 7211 [ s 7211 [ s 16,715 [evvvevvriiniiins fonnniiiiiiis fovs e 66 . 08/25/2036 . |1.A FM ...
MFRA Trust RVBS Ser 2022-INV1 CI A1 3.907%
..55284T-AA-5 [04/25/66 .....evvvviiiiniiiiiiiiiiieeeciiieeeees | s . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 119,428 |........... 119,423 |.......... 118,270 |........... LILCC 7 I O AN L2 I O RN L2 R R L2 O P 1,409 |. 04/25/2066 . [1.A FE ....
MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 [02/25/58 ...cevvvniiiiiiiiiniiiiie s | s . 06/01/2023 . |Paydown ......cooevieiiiiins |oeneiiiiiiins e 721,364 |oeeeeennns 721,364 |..oeeenee. L O N 2,965 |oeiiiiiiiiiiins e 2,965 |oeiiiiiiiiiiins e R O P 15,036 |. 02/25/2058 . [1.A FE .
MFRA Trust RVBS Ser 2023-INV1 CI A2  6.450%
..55286G-AB-9 [09/25/66 ......evvviiiiiiiiiiiiiiieeeciiieeen | s . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, R,12 ... o720 L VI R L O O (SURN F I O N F I O O, 72 O P 2,092 |. 09/25/2066 . |1.C FE .
Mankato Energy Center LLC Sr Sec Nt 2.900% Redenption 100.0000
..55396#-AA-0 [05/31/39 ..oervvviiiiiiiiiiiiii s | s . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 409,572 |........... 409,572 |........... 409,572 |........... 10 R R O ) R 409,572 [ovvvvvvviiiiiinn fors e e 5,939 |. 05/31/2039 .|2.B PL ....
Warnermedia Holdings Inc. Sr Nt  4.054%
..55903V-Ad-2 [03/15/29 ..oevvvviiiiiiiiieiciiiies | s . 05/01/2023 . | Tax Free Exchange ....... |oecevevriiriiinnnns Jounnnn 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |oeeeeiiiiiiiiees e o e o o 5,000,000 |oeeeviiiieeeens fevveriiiiiiiiens feiiiiiiiiiinnn o, 127,251 |. 03/15/2029 . |2.C FE ....
Warnermedia Holdings Inc. Sr Nt  4.279%
..55903V-AL-7 [03/15/32 .eviviiiiiiiiiiiie s | s . 05/01/2023 . | Tax Free Exchange ....... |oceveviriiiiinnnnns founen 15,355,000 |....... 15,355,000 |....... 15,355,000 |....... 15,355,000 [..vvvvvvvnnnnnnn fooviiiiiiiiiiiis e e e e ST O O 412,475 |. 03/16/2032 . |2.C FE ....
Warnermedia Holdings Inc. Sr Nt  5.050%
..55903V-AN-3 [03/15/42 ...eovvriiiiiiiiiiiiiiiiii s | s . 05/01/2023 . | Tax Free Exchange ....... |oecevevriiriiinnnns Jounnnn 4,165,000 |........ 4,165,000 |........ 4,165,000 |........ L 0 P R (SRR R 4,165,000 . 03/15/2042 . (2.C FE ....
Warnermedia Holdings Inc. Sr Nt  5.141%
..55903V-A0-6 [03/15/52 ...ervvrnniiiiiiiiiiiieiiii i | s . 05/01/2023 . | Tax Free Exchange ....... |oeceevirririiinnnns Jounnnn 3,215,000 |........ 3,215,000 |........ 3,215,000 |........ F R T O O P O N 3,215,000 . 03/15/2062 . (2.C FE ....
Magellan Midstream Partn Sr Nt  5.000% Suntrust Robinson
..559080-AK-2 [03/01/26 ...evvviiviiiniiiiiiiiiiiinieicinineeeeien | s . 06/02/2023 . |Humprey INC ..ceevenvvvvinn Jovvnnnnnnniiinninnes foeeens 1,916,929 |[........ 1,900,000 |........ 2,039,061 [........ 1,957,375 [.ininnns e (8,301) oot e (6,301) [ [, 1,951,074 |.. . 03/01/2026 . 2.A FE ....
..58174#-AD-6 |McKinsey & Co Inc Sr Nt  2.400% 06/11/23 ... |....... . 06/11/2023 . |Maturity ...ooeeveveennnnnn Jooveiiniiiis | 12,000,000 |....... 12,000,000 |....... 12,000,000 |.......12,000,000 |....cevvemenennn foommnnnniiiis Jooviiiiiiiiiiiis e e e 12,000,000 |.. . 06/11/2023 . [1.E PL ....
..58933Y-BC-8 [Merck & Co Inc Sr Nt 1.700% 06/10/27 ...... |....... . 05/16/2023 . |Citigroup ..ovvvvnnvvvvennn Jvvvvnniniiiiiiinns Jovnenn 7,286,640 |........ 8,000,000 |........ 7,162,240 [.vvvvvvvvnnninnnnnnn o [ 46,434 | 46,438 | [, 7,208,674 . 06/10/2027 . (1.E FE ....
Merrill Lynch Mtg Investors RMBS Ser 2003-
..589920-5F-1 [OPT1 CI A1 5.870% 07/25/34 .....evvvvvvvnnnes | unnnns . 06/26/2023 . |Paydonn .....eeuveviiinnnnn fevenniniiniiiiins fenns 300,146 |........... 300,146 |........... 275,668 |........... 202,549 |oovvviiiiiiiiins e 7,898 [ [l 7,508 | 300, 146 . 07/25/2034 . (1.A FM ...
Merrill Lynch Mortgage Tr RMBS Ser 2005-A5 Cl
..59020U-YN-9 [A3  4.391% 06/25/35 ....oevvvnnniiiiiiiiiinieiinn | s . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 135,970 [ovvvveneee 135,970 [........e. 131,211 | L3072 [V O O S 1V R R 135,970 . 06/25/2035 . [1.A FM .
Metlife Securitization Tr RWBS Ser 2017-1A Cl
..59166B-AA-9 [A  3.000% 04/25/55 ......eevvvvviinnniiiiiiiinns | s . 06/01/2023 . |Paydomn ....euunnvvriiinnnns Jovvnnininiiiiiiinens foeeeeeeens 74,071 [oeennnnnee 74,071 |l 71,837 |oveeeeennns 73,044 | 1,027 s [ 1,027 s L N O Y R RN 925 |. 04/25/2055 . |1.A ........
Metlife Securitization Trust RMBS Ser 2018-1A
..59166D-AA-5 [CI A 3.509% 03/25/57 ...cevvvvnvvviiininiinees | s . 06/01/2023 . | Paydown ... 128,796 129,083 |.... . 03/25/2057 . [1.A ........
Metlife Securitization Trus
..59166E-AA-3 [CI A 3.750% 04/25/58 .....eevvvvvivinnnnniiiiins | unnnnns . 06/01/2023 . |Paydown ...ccveenviviiinnnns Jovvennniniiiinnnnns foennn.... 120,264 [l 120,264 |........... 121,976 . 04/25/2058 . [1.A ........
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Mid State Tr X LBASS Ser 10 CI M1  6.280%
.. 59549R-AC-8 [02/15/36 ..eevvvniviiiiiiiiiiiiiineeeceiieeeen | s . 06/15/2023 . |Paydonn .....eeunvviiinnnnn fevvnniininniiiiins foninns 200,949 |........... 200,949 |........... 168,974 |.....en.nn. 168,974 |ovveiiiiiiiiis e KA IRV R R KA IR R R 200,949 [ooovviiininnns foorriiiii [ s 5,230 |. 02/15/2036 . 3.B FE ....
Mid State Tr LBASS Ser 11 CI M1 5.598%
..59540-AB-9 [07/15/38 ..evvvriiiiiiiiiiiiiiiiiien e | s . 06/15/2023 . | Paydown ... ... 57,570 ...57,570 ...57,569 |[............556,224 |.... ..57,570 |.. .. 1,338 |. 07/15/2038 . [2.B FE ....
Mill City Mortgage Trus
..59980Y-AB-1 [A1B  3.500% 04/25/66 .........cevvvvvvivinnnnnns | unnnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 496,928 |........... 496,928 |........... 514,011 |o...eeeinne 505,080 |eevveiiiiiiiinn oevennnn (8,152) |+vvvvenniiiiinn Jovvvnnnn (8,152) |nvvvvenniiiinnn Jovvvninnnns 496,928 [...oooevvneinens fooviiiiii [ s 6,537 |. 04/25/2066 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 Cl
..59981B-AC-8 [A1  2.750% 07/25/59 ......vvvvivvvnniiniiiinnnns | nnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn foevvnninniniiiiinns fonnns 286,356 |........... 286,356 |........... 284,788 |..eunnnnnn 285,478 |..ooovvvvneeenn [ L4 T PO R L4 T PO R 286,356 |.oeevviiiiiiiinn oevrnniiiiiiiinn i i 3,170 |. 07/25/2089 . |1.A ........
..615369-AC-9 [Moodys Corp Sr Nt  4.875% 02/15/24 ........... | .eeen. . 06/14/2023 . | Call 100.0000 ..... foereeeeeeiiiiiieeenn o 1,920,000 |........ 1,920,000 |........ 2,133,946 |........ 1,952,354 [.oooeeiinieeeee foeeees (16,602) [cvvmeeeeennnnas feunnnns (16,602) [cvvueeeeeemnnns fernnnnns 1,935,753 |oeveeniiieeeenn feeeeee (15,753) |....... (15,753) |+ eeeeeennnnn 46,800 |. 02/15/2024 . |2.A FE ....
Morgan Stanley Capital | Tr CMBS Ser 2016-
..61691E-AY-1 [UB12 CI ASB  3.436% 12/15/49 ....ccovveeeeeeeen | aunnnns . 06/01/2023 . |Paydomn .ccevveneeeeennnnn foeemnnieeeeeennes s 762,485 |........... 762,485 |........... 784,030 |eeeennnnn 768,105 |oeevveeieeeeeenn oeennnnn (5,620) |+evvvnneeeaeenn Joeeennnn (5,620) |+evvvnneeeeennn oeenniens 762,485 |oeeeeniieieeen Joeeennineeeeene eeriieeeeeenns e 10,919 |. 12/15/2049 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C32 CI
..61691G-AQ-3 [ASB  3.514% 12/15/49 ...covvrreiiiiiiiiieeeeeens | s . 06/01/2023 . |Paydonn .ceevveneeeeennnnn foeeennieeeeeeniies Joenns 124,744 |........... 124,744 |........... 128,478 |oeeeennnne. 125,607 [oeeeeeeeeeennes foeeeeeens (864) [cvveeeeeeeennas foneeeees (LS PO 124,744 | s s et 1,462 |. 12/15/2049 . |1.A ........
Morgan Stanley Cap | RMBS Ser 2004-HE6 CI M1
..61744C-FB-7 [5.975% 08/25/34 ....ceevveeeeeeeeeeeeeeeeeenees | s . 06/26/2023 . |Paydomn .ceevuueeeeeennins Jeeenieeeeeeniees e 6,758 [oeeeeeinnnnns 6,758 |eeerrnnnns 6,218 |oeeerennnnnns 6,709 |eeereiiiieien ernneeeeens L1 I FORTR FOPN L1 I IO ISP 6,758 |oeeeeeeeeennies oreeeeeeenees o e 118 . 08/25/2034 . [1.A FM ....
Morgan Stanley Mtg Ln Tr RMBS Ser 2006-10SL
..61749T-AA-2 [Cl A1 5.410% 08/25/36 .....ceveeevveneeeeeennnn | s . 06/26/2023 . |Paydomn .ceevuneeeeeennins Jeenneeeeeenieees feeeeeeeens 12,578 |ooeeeeennnns 12,578 |oeeeeennes 2,504 |....ccennnnns 1,557 |oveeens 947 ... 10,073 [ooeeeeeiiiiieee foeeeeees 11,020 [ooeeeeeeiiiiieee foeeeeeeennns 12,578 |oveeeeeeeeiiies eeeieeeeeeniee o e 30 |. 08/25/2036 . |1.A FM ....
Morgan Stanley BAML Tr CMBS Ser 2013-C11 CI
..61762T-AC-0 [AAB  3.845% 08/15/46 ....coeeevveneieeeeennees | s . 04/01/2023 . |Paydomn ...cevvueeeeeeennnnn foeeemnieeeeeeenies e 1,268,558 |........ 1,268,558 |........ 1,306,576 |........ 1,267,659 |evveeeeeeeennns o 899 | eeeeens Feicie I P INPUTN 1,268,558 |oeeeeeeeennies feeeeeeeeeniies e [ 16,259 |. 08/15/2046 . |1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI ASB
..61764R-BD-9 [3.069% 02/15/48 ...oevveneeeeeiieeeeeeeneeeeeen | s . 06/01/2023 . |Paydomn ..ceevuuneeeeeennnnn foeeenneeeeeeenes s 411,295 |..oooeeees 411,295 |........... 410,736 |oeveennnnns 410,758 [ooeeeeiiiiieeee oo 542 |ooeiiiiiieieee eeeenns 542 |eeeiiieiieeen eeeens 411,205 [oooeeeeiiiieee oo e et 5,262 |. 02/15/2048 . [1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI XA
..61764R-BG-2 [ 1.384% 02/15/48 ..oovveeeeeeeeieeeeeeeneeeeeen | s . 05/01/2023 . |Paydomn .cevvuuneeeeeennis Jeenneeeeeenniiees foreeeeeeeeneees e e 7,587 |oeeeeians 3,621 |oeeeiiiieieeens eeeenenn (3,621) |oevevneeeeeenn Joeennnnn (3,621) |oeeveneeeeeenns eemmnieeeeeennees fereeeeeeeennees e e e 1,051 |. 02/15/2048 . |1.B FE ....
Morgan Stanley BAML Tr CMBS Ser 2015-C21 CI
..61764X-BG-9 [ASB  3.150% 03/15/48 .....eeoveeeiieieieeeenns | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 832,540 |...oeeennn. 832,540 |........... 849,505 |........... 835,131 [oeeeeiiiiieees [oeeeennnn (2,591) |eeeneeeeeeenns s (2,591) |oeeeeneeieeeen eennns 832,540 [.ooeeeeeeiiieee foeeeeee e et 9,552 |. 03/15/2048 . [1.A ........
Morgan Stanley BAML Tr CMBS Ser 2015-C24 Cl
..61765L-AS-9 [ASB  3.479% 08/15/47 ..oeeeeeieeiiiiieeeeeeeenes | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jenneeeeeeeenieees feeens 1,750,344 |........ 1,750,344 |........ 1,802,491 |........ 1,757,652 |oeeeeeeeeeeeenn oeeennnn (7,808) [ooeeeeeemeieene foreeees (7,308) [oeeeeeeemeneene foreeees 1,750,344 |oooenniiiiiiis e Jeeenieeeeeeens e 25,385 |. 08/15/2047 . [1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C28 CI
..61766L-B0-1 [ASB  3.288% 01/15/49 ...oeeeiieiiiiieieeceens | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 986,380 |........... 986,380 |........ 1,015,958 |........... 990,667 |eevvenierieennn Jeeeennnn (4,287) |eeeeeaeeeeennn Jeeeennnn (4,287) |eeeenaeeeeennn oeennnnd 986,380 |.eevvvuiiieennn Joerernineeeenn eerrieeeeeeens e 13,518 |. 01/15/2049 . |1.A ........
Morongo Transmission LLC Sr Nt~ 3.320% Redempt ion 100.0000
LB1773%-AA-5 [ 07/12/51 oeeeieeeeie e | s . 06/30/2023 . | .euuiiiiiiiiieeiiniiienees e e 76,697 |............ 76,697 |oeeeennnnnns 76,697 |oeeeennnnnns (1A PO FOPPRR FOPRRRURURRR FOURRUPPRRR FSPRRRRPUPRRR TR 76,697 |eeeeeeeeeenn Joeeennieeeeeene Joeennieeeeeenns e 1,273 |. 07/12/2051 . |[1.G PL ...
NFL Ventures LP Sr Gtd Nt Ser 2015-A Tr A G-4 Redempt ion 100.0000
..62927#-AD-8 [2.830% 03/31/24 ..ooeeveeeeeieeiiieeeeeeeieeeee | s L 04/15/2028 . | eveeiiiiiiiiinieiiiiinees e e 1,517,674 |........ 1,517,674 |........ 1,517,674 |........ 1,517,674 oeeeeeiiies oo e e e s 1,517,674 |eeeeeeeeiies e o e 21,475 |. 03/31/2024 . |1.E FE ....
New York Mortgage Trust RMBS Ser 2022-CP1 CI
..62955V-AA-4 [A1  2.042% 07/25/61 ..eeeeeeeeeieiieeeeeeeieees | s . 06/01/2023 . | Paydown ... ... 80,040 ...80,040 ...80,040 |............80,009 |.... ..80,040 |.. . 07/25/2061 . |1.A ........

Nationstar Home Equity Loan

..63860H-AD-1 | A Cl AV4  5.380% 03/25/37 ...oeevveeiurineaeaes | eeeeens . 06/25/2023 . |Paydoun . 03/25/2037 . |1.A FM ....
New Haven Fed Office Bldg Ls CTL GSA Gtd Tr

..645080-AA-3 |2002  3.000% 01/15/27 .. [ I . 06/15/2023 . | Various ... . 01/15/2027 . |1.A ........
New Residential Mtg Ln Tr

..64828A-AA-1 | A B.750% 01/25/54 ....vveeeeieeiiiiiiieeeeees [ aeeeens . 06/01/2023 . [Paydonn .....coeeveeeeeiins foreeiiiiiiiiiniiins e 36,676 [eeiiiii 36,676 [ 87,479 [ 87,200 [ e (B14) [ s (1L RO 36,676 |.oooeeiieeeeins fereeeiii s e 597 |. 01/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2018-2A Cl

..64828C-AA-7 | A1 4.500% 03/25/36 .......eevveriiiiiriiiaeeiis [ eeeeens . 06/01/2023 . [Paydoun ......ccceveeeeeeins feeveiiiiiiiiieeiin feeee.... 455,067 [...........455,067 |...........495,412 [..........477,311 [ | (22,284) [ |, (22,248) [eoeeiiiiies o 455,067 [.evveeeeiiiiin Jereeiiiiieeees o e 8,121 |. 03/25/2036 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-6A Cl

..64828G-AD-2 | AT 3.500% 09/25/59 ......cceiiiiiuiiiiiiiiiiins | eeeens . 06/01/2023 . [Paydomn .....ccceeveereeiiis fooreeiiiiiieeeiis feel 572,172 [ 0572,172 o llll0685,318 [ 581,988 [ e (981 [ s (9,811) [eueeeeiiiiiis oo 572,172 [eeeeeeeiiiiiis Joeriiiiiiieeees o e 8,369 |. 09/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-3A A1

..64828M-AA-5 |4.000% 04/25/57 ......eeeveeeieeiiiiiieeeiiiiees | eeeens . 06/01/2023 . [Paydonn ......occeveeeeeeins feeeiiiiiiiiineiins fenen... 181,086 [.......... 181,086 [...........182,800 |.......... 181,987 [...coooiiiiiiis Joorriiin (901) [ s (901) |- fereeeene 181,086 [ooeeeeiiiiiies [ooiemiieiiiiii feeeeeiiiiieees o 2,867 |. 04/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2020-RPL1

..64828X-AA-1 | CI AT 2.750% 11/25/59 ...oooiiuiiiiieaiiiiies [ eeeeens . 06/01/2023 . [Paydonn .....coceveeeeeiiis foreiiiiiiiiiieeiins .. 98,605 [............98,605 [.......... 100,146 |............99,323 [..coooiiiiiins Jooreiin (718) [ s (T18) o Joeeeeiies 98,605 |.oieiiiieiies [ i e 1,107 |. 11/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2014-2A CI

..64828Y-AQ-4 |A2  3.750% 05/25/54 .....ooovvviiiiiiiiiiiiiieiins [ . 06/01/2023 . |Paydoun .....ooooveeiieiiins e e 19,308 |............ 19,308 |............ 19,730 |oooeeeeeins 19,658 |ooovveeiiiiiiins fevviiiinns (0D PO N (350) fereeeeiiiiiies oo 19,308 [ooveeiiiiiiins o feeeeeiiiiieees o 262 |. 05/25/2054 . |1.A FE ...

New Residential Mtg Ln Tr RMBS Ser 2014-2A CI
..64828Y-AR-2 | A3 3.750% 05/25/54 ......cceiiiiiiiiiiiiiiiiiines | eeens . 06/01/2023 . [Paydoun ......cceveeeeiiiee fooeeiiiiiiiiiniiiis [ 33,099 |........... 33,099 |............ 33,89 |............ 33,749 [oveeeiiiiiiins oo, (650) |-evveereeeiaiee foreeennne (100 AU N 33,099 [oeoereeiiiii Jooveiiiiiieeees foveiiiiiiiiis | 450 |. 05/25/2054 . |1.A FE ...
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New Residential Mtg Ln Tr RMBS Ser 2015-1A Cl
..64829C-AD-0 A3  3.750% 04/25/52 ....ccevvvvviiiiiiiiiiieiinn | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 23,748 |eeennnnnnnn 23,748 |..oooennnnnn 24,322 | 23,963 [ooooiiiiiiiiiins e (AL FO R (AL F R P T 0 U R R R 317 |. 04/25/2052 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820D-AG-1 [AFX3  3.750% 11/25/54 ....oevvviiiiiniiiiiiiinn | s . 06/01/2023 . | Paydown ... . 11/25/2054 . |1.C FE ....
New Residential Mtg Ln Tr R!
..64820H-AD-9 [A1B  3.250% 09/25/56 ......evvvvviiinnnnniiiiiinnn | nnnnns . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 63,942 | 63,942 |............ 64,611 |ooeveennnns 64,408 |......ooiiiiinn erinnnnnns (15157 ) PO R [151C) 1 PO R [T/ U R R R 889 |. 09/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820K-BI-9 [A4  4.000% 03/25/57 ...ovvvnvvviiinnniieiiiinins | s . 06/01/2023 . |Paydomn ....cuuevvviinnnnns Jovvniiniiiiiiiiinens foeeieeeens 78,070 |ooevieennnns 78,070 |oveerennnnns 77,679 |oveeennnnnns A0 4 L PO R T R E T R E 78,070 [ooeveeveennnnns fooeviiiiiiinns [ s 1,261 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820L-AA-6 [A1  3.750% 11/25/56 ....eevvvvvinnnniiiiiininnes | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 31,26 |oeeennnnnns 31,226 |....covnnens 31,460 |............ 31,482 [ooeiiiiiiiiies o (72157 1 PO R (7215 ) PO A L2 U R R R 494 . 11/25/2056 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-AA-5 [A1  4.000% 08/27/57 ......cevvvnvvrviinnnnnnrnnins | veeens . 06/01/2023 . |Paydonn ...ccevunvvviinnnnn fovvnniniiiiiiinns o 225,741 |oooeeennns 225,741 |........... 233,356 |ceeuunnnnns 230,089 |[.....ccvvveienn foevennnnn (7)) R RPN (7)) R RN P2 I R (R R RN 3,375 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-A0-0 [B1  3.850% 08/27/57 ....ceeevvvennviiiiiininenees | s . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 136,955 |oeeennnnn. 136,955 |...oeveeens 129,423 |........... 131,705 [oveiiiiiiiiins [ 5,250 |ovveriiiiiiiinn evvninnns 5,250 |viiiiiiiiiiiinn oereninns 136,955 [oovvivvniiiinns oo s s 2,194 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830C-AA-3 [A1  3.908% 09/25/57 ....eevvvvviiinnnniniiiinnnns | nnnnns . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 60,500 |............ 60,500 |oieeuennnnns 60,719 |oeeeennnnns [CIV RS A R R (K515 PR AR (K515 PR AR (G100 [V ) R R 1,019 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830D-AB-9 A1 4.250% 12/25/57 ..ccvvvvnniiiiiiiiiiiiiiinnn | s . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 516,644 |........... 516,644 |........... 543,395 |....nnn. 535,030 [..occevvvniiinnn foreeens (18,386) [cvvvneevvvnnns founnnns [ ECTR<LC) N PO £ [T ) R R 8,284 | 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830G-AB-2 [ATA  4.000% 12/25/57 ....oovvvvvvnenniiiiiiiiines | s . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 648,540 |........... 648,540 |........... 667,921 |..eevennnns 660,399 [.....covvnveenn forrees (11,859) [ceveeiiiiiinns s (11,859) [oeveeiiiiiiiins o (CT1 X1V R ) ) M, 10,035 |. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830H-AA-2 [CI A1 3.250% 02/25/49 .....covvvnvvvviiiinnnnns | nnnnns . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 776,282 |........... 776,282 |eeevnnnnns 789,150 |...oveenns £V 1) I P I (3,869) |.eevvennniiiiinn Jovvvnnnn (3,869) |.eevvvniiiiinnn Jovvvnnnnnns (-7 AR ER RN R, 9,991 |[. 02/25/2049 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830K-AA-5 [A1  4.500% 05/25/58 ......evvvvvvnnnniiiiiiinins | nnnnns . 06/01/2023 . |Paydonn ...ccevvevviiinnnnn fevvnninniiiiiiinns foninns 639,181 |........... 639,181 |........... 684,045 |........... 670,242 [.ooovvvviieneeen foreees (31,061) [cevnneiieinnnnns founnnns (31,061) [ceveeiiviinnnns fonnreeeens (51 1 R ) ) A, 10,962 |. 05/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830M-AG-8 [A1B  3.500% 08/25/59 ........cevvvvvvnniiiiininnns | nnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 199,789 |........... 199,789 |........... 205,173 |.....oeeen 201,782 |oveeeneiiiiinnn evninnnns (1,994) |eeveiiiiiiiis o (1,994) |eevvniiiiiiins Jovviiinns RECIE <1 I R FO R RN NN 2,919 |. 08/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830T-AD-0 [A1B  3.500% 10/25/59 ......covvviivnnnnniiiinnnnns | unnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 372,839 |.........n. 372,839 |........... 383,453 |o.eeunnnnne 379,028 |.....ccvvvnveees forrenes (6,189) [oevvvvinnnnns foreees [(T 1) I O 372,839 [cooeiiiiiiinnns [ [ s 4,993 |. 10/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830W-AD-3 [A1B  3.500% 12/25/58 ......covivvivnnnniiiiiiinnns | nnnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnnn fevvnninnniiiniins Joninns 348,076 |........... 348,076 |........... 357,897 |......eeenn 354,082 |.....ccvvvnveens forrenes (6,008) [cveevvvnnnnes foreeees (6,006) [cennneeeeernnnns foeneeeeens KT 7 R R R R 4,623 |. 12/25/2058 . [1.A ........
Redemption 100.0000
..663240-AA-9 [Newtown CTL Ser 2002  6.082% 05/15/23 ....... | ....... L 06/15/2023 . | eeeneeiiiiieeeeieiieeeees i e 28,816 |............ 28,816 |..eeeennnnn. 28,815 |.....ceeeen TR [ O O O N ) AR 2R (R ) RO R RN 657 |. 05/15/2023 . |1.D ........
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..B65535V-CN-6 [4.812% 03/25/34 ....coevvvniiiiiiiiiiiieciiines | s . 04/01/2023 . |Paydomn .....uueviiiiiinnns Joevnnininiiiiiiines foreeeeeieinnns 105 [oooiiieiins (LT 105 |ovveeinineens 0 P O O R M L O N 1 . 03/25/2034 . [1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 [3A1  5.550% 04/25/36 ......cevvnviiiinnnnnininnn | unnnns . 06/26/2023 . |Paydonn ......euveviiiinnnn foevvvniinnneiiiiiens feveeenn 1,740 [, 1,740 | 544 oot [ O R I T R RN LI LT R RN R O Y S (R 6 | 04/25/2036 . |1.A FN ....
NRRC-D Facilities Corp CTL GSA Rev Bd Ls
..67020B-AA-8 [Rental  6.500% 11/07/23 .....ovvvvvivnnnniinnns | nnnnns . 06/07/2023 . |Various ........ceeeevvvvenn foevvnnnnenennnnnnnns foeeen. 321,675 [l 321,675 |........... 321,675 |...cevnnnns 728 I £ R O R R R 78 I V£ T R R R . 11/07/2023 . |1.B ........
Onslow Bay Financial RMBS Ser 2023-NaM2 CI A1
..670843-AA-9 [6.319% 03/25/63 ......evvvniiiiiiiiiniiiiiiiieees | s . 06/01/2023 . |Paydoun ...ceevvnvvviiinnnns fovvveniineiiiinnns foeenn.... 222,851 [l 222,851 |........... 222,399 [oeeiiiiiiiiinenns foeniiiiiii [ 482 [ [ 482 [ [ 222,851 [coveiiiiiiiinnes [ s . 03/25/2063 . |1.A FE ....
..68389X-CP-8 [Oracle Corp Sr Nt~ 4.900% 02/06/33 ........... |.ceuens . 04/28/2023 . |Citigroup «evvveeeeeevennnn Joeevnieeeecennnnns [+nnn...3,595,460 [........ 3,655,000 |........ 3,652,442 |..ooieeiiiiiieeien oo e BT s e T e e 3,652,489 |.. (57,029) . 02/06/2033 . |2.B FE ....
..690872-AB-2 |Owens Brockway Sr Nt 5.375% 01/15/25 ....... | ....... . 05/26/2023 . |Call 101.0000 ..... [oooeeeeevennnnnnnns [2nn2,489,650 |........ 2,465,000 |........ 2,563,669 |........2,373,802 |....... 115,566 |.........(4,537) |ocooeerrriiinnns o 111,029 |oeeiiiiiiiiiiss Jonnnnns 2,484,831 (19,831) . 01/15/2025 . |4.B FE ....
Preston Ridge Partners Mtg RMBS Ser 21-RPL2
..693570-AA-4 [CI AT 1.460% 10/25/51 ....oovvvvvnnniiniiiinins | s . 06/25/2023 . |Paydonn ....cevunvvviiiinnnn fovennineiniiiiins o 212,363 |..oeeennns 212,363 |........... 212,360 |........... AP 3 I U R /2 PO RN /2 PO R A AR R (SRR R . 10/25/2051 . |[1.A FE ....
Park Place Securities Inc RMBS Ser 2004-1CIi2
..T0069F-AZ-0 [CI M3 6.200% 10/25/34 .....evvvvvvvvrnniiniinnn | nnnnns . 06/26/2023 . |Paydonn .....eeuveviiinnnnn fevenniniiniiiiins fenns 230,891 |f........... 230,891 |........... 204,122 |.......eeet 227,190 [ooovvieiiininns foeeeinnnnn [0 FO FR FC {175 FO R P VIR 1o ) I R R R . 10/25/2034 . |[1.A FM ...
Park Place Securities Inc RVBS Ser 2004-I/WF1
..7T0069F-DM-6 [CI M4  6.800% 12/25/34 ......evvvvvvvnnniiiiinnn | nnnnns . 06/26/2023 . |Paydonn ......euviviiinnnnn fevenniininiiiiins e 452,331 |.ooeennnns 452,331 |oeeennnnns 435,510 |........... 15N YT A R R (S5 R A (ST R R 452,331 [ooviiiiiiiiiins oo [ s 11,559 |. 12/25/2034 . |[1.AFN ...
Parmer 31 (Austin TX) CTL Pass CTL Ser A1
. 70176@-AA-7 [3.470% 01/15/32 oevvvvniiiiiiiiiiiiiiiiiineeeees | s . 06/15/2023 . |Various ........cceeeevvenns foovvnnnnenniinnnnns Jonens 418,249 |........... 418,249 |........... 421,386 |........... 420,197 [ooviviiiiiienens o (1,948) |eevvenniiiiinn oveennnn (1,948) |evvveiniiiiin Jovviiinnns 418,249 [oieviiiiinnes oo [ [ 6,049 |. 01/15/2032 . |1.F ........
Penn National Gaming Inc Sr Nt  5.625%
.. 707569-AS-8 [01/15/27 uvvviiiiiiiniiiiiiiiiiiiniiiiiiiiniiiiies | nneees . 06/26/2023 . |Various ........cceeeeiiinne fovevnnininniiiinns Joanens 3,805,460 |........ 4,030,000 |........ 4,241,367 |........ 3,806,359 |....... 299,629 |....... (16,962) |ovenvivinnnnns fonnnns 282,667 |..oeeiiiiiiiinn Joeeennnn 4,089,025 [.....ccoeeeeeee foonns (283,565) |...... (283,565) |........... 174,825 |. 01/15/2027 . |4.C FE ....
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Preferred Term Sec Ltd VI LBASS Sec Nt
L TA04IN-AA-3 |6.214% 12/24/33 ...ovvnniiiiiiiiiii [ . 06/26/2023 . |Paydown .........ooevviiiies |oeveiiinniiiinnnnnns e 147,053 |, 147,053 |........... 126,848 |........... 133,886 |...ccvvvvreninnn fernnnnns 13,167 [ovvveiiiiiiiiis e 13,167 [oevveiiiiiiiins e B O O N N 4,085 |. 12/24/2033 . [1.A FE ....
Preferred Term Sec Ltd VI LBASS Ltd Ser XL
.. T404IN-AL-9 |CIT A1 6.044% 12/24/33 .... U RRTT . 06/26/2023 . | Paydoun ... .... 166,898 119,802 |.... ... 166,898 |.. . 12/24/2033 . [1.A FE ....
Preferred Term Sec Ltd LBASS
.. T40420-AA-6 |6.444% 03/22/38 ... [ e . 06/22/2023 . |Paydoun .........oooeeiiiins feniiiiiiinnins e 5,279 |oeeerrvnnns 5,279 [ooeiinnnnne 22 I - T £ O O O U (RN R L2 O O R N 163 . 03/22/2038 . |1.A FE ...
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TA042H-AA-5 15.902% 12/22/35 ....evvvvvvvinnnnnnnininiinininninnns [ oo . 06/22/2023 . |Paydoun .........oooeviiiins Joeniiiiiniinins e 6,589 [....ooeeenn. 6,589 |............. 4,496 |.............5,086 |..coooeiiiiiiins |t 1,803 [oovvveiiiiiiinns ferninnnnns 1,803 [oevveviiiiiiiins ferniiniininns Lo R N 172 [ 12/22/2035 . |1.A FE ...
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redemption 100.0000
.. T40420-AA-1 |PTP  5.902% 03/22/38 .....cooeveeeeeeeeeeeeeeeeens [ . 06/22/2023 . | evvriiiniinniininiriiininnnns e [ 77,544 ... 77,544 ... 59,127 |.oeeeeens 62,839 |..oooeeiiiiinns s 14,705 [ovvvviiiiiiis o L[V PO A A O P 2,026 |. 03/22/2038 . [1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B-1
.. T40420-AE-6 |PTP  6.182% 09/22/36 ......evvvvvvvvrrrrrrrnnnnnns [ eeeenn . 06/22/2023 . |Paydown .........ooeeviiiins |oeenniiiiinniininnns Jeeeennnn5,566 0 [eniiiiinnnn 5,566 [oniiiiinnnnn 3,944 [ 4,083 [ LIV PO N LIV PO N TR N 163 . 09/22/2036 . |1.E FE ....
Preferred Term Sec Ltd LBASS FIt Rt Nt Cl A-1
.. T40420-AA-2 |PTP  5.888% 09/23/35 .....coevvvveeeieeeeeeeeeeens [ . 06/23/2023 . |Paydoun ........ooovviiiiins |oevnnninnnnnnnninnns Joeeennn 13,467 [ 13,467 [ 9,494 [l 10,670 [ e 2,797 |evviiiiiiiiiinn v, 2,797 |oveveiiiiiiiiinn e, 13,467 [ovvvvvvvvrnniins fonniniiiiis fo 354 |. 09/23/2035 . |1.C FE ...
Preferred Term Sec Ltd LBASS XXI11 Nt Ser A-
.. TA043A-AC-5 |FP PTP  5.752% 12/22/36 ......evvvvrvnnnnnnnnnnnn [eeneenn . 06/22/2023 . | Paydoun ... . 12/22/2036 . (1.B FE ....

Preferred Term Sec Ltd LBASS

..T4043A-AD-3 |PTP  5.862% 12/22/36 ...eeveeiiuivreeieeiiiiiinn | eeeens . 06/22/2023 . [Paydoun .......cccvveeriein foeeiiiiiiiiinn e 6,353 ..o 6,353 |..coooeennn. 6,086 |.....coeeens (1T U L AR AN 196 |oooiiiiininees o LG O R N 165 [. 12/22/2036 . |1.A FE ...
Preferred Term Sec Ltd VI ABS Combo Nt PTP

.. TA1382-AA-3 |6.022% 09/26/34 ......oeevveiiiniiiiieiiiiiiiieees [ eeeees . 05/31/2023 . |Paydoun ... 835,103 . 09/26/2034 . |5.A FE ...

Preferred Term Sec

L TA13BN-AA=7 |6.152% 12/22/36 .....evvvvveeiiiiiiiieiiiiiiiieees [ eeeees . 06/22/2023 . [Paydonn ......ccccvveiriinn foeeiiiiiiiiin e 9,628 |............ 9,628 |....ccvveenns 6,142 |....ccnens 6,392 |.......... 2,390 . 12/22/2036 . [6. * .......
Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9

L. T4160M-KU-5 |5.500% 10/25/35 .....ovvvveeeiiniiiineeiiiiiiiieens | aeeeens . 06/01/2023 . |Paydoun ... . 10/25/2035 . [1.A FM ...

Residential Accred

..74924D-AA-7 |QS10 CI A1 6.500% 09/25/37 ......ccvvvveeeens | wveeenn . 06/01/2023 . [Paydoun ......cccevvereriiis feereiiiiiiiinniiis [ 29,655 |....c.oo.. 39,002 |............ 28,252 foeeeiinnnes Pi: 7 O ERROUUR AU KU R KRR 28,252 [oeiiiiiiiiiiins e 1,403 |.......... 1,403 [ooevveennens 1,164 |. 09/25/2037 . [1.A FM ....
Residential Accredit Loans Inc RVBS Ser 2007-

..75115L-AA-5 | QH7 CI 1A1  5.650% 08/25/37 ......cccuvvvvveees | avneenn . 06/26/2023 . [Paydoun ......cccevveeeeiinn feereiiiiiiiinniiis [ 60,610 |............ 60,610 |............ 51,945 |............ 51,945 [ooviiiiiiiiis | LT R R 8,665 [veeveeiiiiinn [oeeeiiinns 60,610 [oevvvvvvernnnnnn foriniiiins e 803 |. 08/25/2037 . [1.A FM ....
Renew LBASS Ser 2017-1A CI A 3.670%

L T5973L-AA-6 | 09/20/52 ....vvvvieiiiiiiiiieeiiiiie e [ eeeees . 06/20/2023 . [Paydoun ......cccvvevreiins feeniiiiiiiiinniinn fees 32,422 |.oeeennnn. 32,422 |oeeeennns 32,413 oo 32,416 | fereeiiiinns [ PO R, (-3 PO RN 2,422 |oveveeiiiiiininn o o e 513 |. 09/20/2062 . [1.A FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56

LTBITEB-AA-B | eeeeeeiiiiie e [ . 06/20/2023 . [Paydoun ......ccevveiriiis [eeniiiiiiiinniiis [ 252,967 |........... 252,967 |ooeeeeunnne 252,929 |.oooonens 252,932 |oeeiiiiiiiieens foiiieeeee 7 F A KT FU 252,967 [ovvvvvvvnnininnn foriiiiiis e e 2,135 |. 11/20/2056 . |1.A FE ....
Residential Accredit Loans Inc RVBS Ser 2005-

..761118-HD-3 |QS13 CI 2A4  5.750% 09/25/35 .....ccevvvveeeees | aveeenn . 06/01/2023 . [Paydoun ......ccvvveeeiiiin foereiiiiiiinnniiis [ 13,937 [ooeoennns 16,337 |.oocvneens 13,484 |............ 13,484 | o e e e 13,484 | | [V R L7 349 |. 09/25/2035 . |1.A FM ....

Royal Caribbean Cruises Ltd Sr Nt  3.700%

..780153-Al-2 1 03/15/28 ... . 03/15/2028 . |4.C FE ....

06/26/2023 . |Various ... K
. 04/12/2023 . | Tax Free Exchange .......

..78409V-BA-1 | S&P Global Inc Sr Nt 2.450% 03/01/27 ....... . 03/01/2027 . |1.G FE ...
SLM Student Loan Tr LBASS Ser 2003-4 Cl ASD
..78442G-GG-5 |6.302% 03/15/33 ...evviiiieiiiiiiieeeiieeees e . 06/15/2023 . |Paydoun ... 153,956 154,438 |.... . 03/15/2033 . |2.C FE ....

SACO | Tr RMBS Ser .

L.785811-AA-8 | 04/25/36 .....eoeeeiiiiiiiiiiiiiiee e [ e . 06/26/2023 . [Paydoun ......cceeeeeeiiiis foereeiiiiiiiieeiis [ 1,792 | 6,112 | 2,108 |...cceeenes 2,079 |oeeiiiciiiieees o 30 | [ 30 | e 2,109 | . 04/25/2036 . |1.A FM ....
Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2

..81746H-AB-7 |3.500% 10/25/47 ...covveerieiiieiiiiiieceiiiees [ eeeeens . 06/01/2023 . [Paydomn ......coceveeereenn foreeiiiiiiieeeins e 2,314 ... 2,314 | 2,348 |...oeeennne 2,313 | e 1 [ el 1 o s 2,314 | o e e 31 | 10/25/2047 . [1.A ........
Six Flags Entertainment Sr Nt 5.500%

..83001A-AC-6 | 04/15/27 ...veeiieiiiiiiiiieeeceee e [ eeees . 05/02/2023 . [Various .........cccecevuees foereeiiiiiinneniins foeees 3,290,438 |........ 3,450,000 |........ 3,340,714 |........ 3,176,525 |....... 181,286 |.......... 6,056 [coeeeeriicinns oo 187,342 | et 3,363,867 [oeeeeeiiiiiiies o (73,430) |....... (73,430) |..eeveee 104,890 |. 04/15/2027 . |4.C FE ....
Starwood Mortgage Residential RMBS Ser 2022-3

..85571R-AA-8 |CI A1 4.161% 03/25/67 .....eeeveeiuinieeeaeiis | eeeeens . 06/01/2023 . [Paydomn ......cceveeeeeiiis fooreeiiiiiieeeiis [ 65,185 |............ 65,185 |............ 64,748 |............ 64,775 |oceeeeeeiiiiin eeeeeiiies 410 | feeeee 410 | [ 65,185 |.ooieiiieiiins [ e e 844 |. 03/25/2067 . |1.A FE ....

..857477-BI-4 |State Street Corp Sr Nt 2.901% 03/30/26 ... |....... . 05/17/2023 . [Barclays Capital Inc ... |.ccooviieeiinniss foreens 2,872,560 |........ 3,000,000 |........ 3,000,000 |........ F 00 P R (SRR R 3,000,000 |oevveeiiiniinns eeeens (127,440) |...... (127,440) |............ 55,361 |. 03/30/2026 . |1.F FE ....
Structured Asset Inv Ln Tr RMBS Ser 2003-BC6

..B6358E-CL-8 |CI M1 6.275% 07/25/33 ....ooovuvvriieeeiiiinns | eeeenn . 06/26/2023 . [Paydoun ......cccevveeeiiiis feeriiiiiiiiinniiis [ 48,106 |............ 48,106 |............ 44,209 |............ 46,584 |.ccveiiiiiiiin e 1,521 [oeeiiiiii | 1,521 [oeeiiiiiiis i L L P S N 926 |. 07/25/2033 . [1.A FM ....

Structured Asset Inv Ln Tr RMBS Ser 2003-BC11
..86358E-EK-8 | CL A3 6.100% 10/25/33 ....oooviicvvevnieiiiinnns | veeeees . 06/25/2023 . [Paydown ......ccooeeeiiiiin |ooviiiiiiiiiiiiiiis e 365,483 |........... 365,483 |........... 366,050 |........... 365,820 [.oooiiiiiiiins foreiiiins (X701 T I (337) |eveveeverenineen fovernnnnns 365,483 |....vvvvvininnns fovviiiiiiiiiiins o e 7,483 |. 10/25/2033 . [1.A FM ....
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Structured Asset Inv Ln Tr RMBS Ser 2004-4 Cl
..86358E-H0-2 | A4 5.960% 04/25/34 ........ooooiiiiiiii [ . 06/26/2023 . |Paydoun ........oooeeiiiiins Jeeiiiiininiis e, 83,587 [o.evvnnnn. 83,587 |[.ccounnnnn 77,684 |..cooeeennn 79,979 |eeeiiiiiiiiiins e 3,600 |ooeviiiiiiiiiins e, 3,600 |oovviiiiiiiiiins e, B O Y SN . 04/25/2034 . [1.A FM ...
Structured Asset Inv Ln Tr RUBS Ser 2004 CI
..86358E-LS-3 |A8  6.150% 09/25/34 .. U PR . 06/26/2023 . | Paydoun ... . 09/25/2034 . [1.A FM ....

Structured Asset Sec Corp

..86359B-JU-6 |Cl A6 5.130% 03/25/34 ......evvvvveiiiiniinnes | areeens . 06/01/2023 . [Paydoun ......ccvveerriiiis feerieiiiiiiiniiiis feeeeeiiiiens [/ O A PP [ FET [/ PO RN A RN R R L O R . 03/25/2034 . [1.A FM ....
Structured Asset Sec Corp RMBS Ser 2006-OPT1

..86350U-AE-9 |Cl A5 5.410% 04/25/36 ......ceevvveriiunninnes | aneeenn . 06/26/2023 . [Paydoun ......cccevveeeiiiis feeriiiiiiiiiinniiis [ 60,424 |............ 60,424 |............ 57,674 |............ (1023 R AU RN N R R, 60,424 [.oooiiiiiiiiiies e e e 955 |. 04/25/2036 . |1.A FM ....
TBI Mtg Backed RMBS PTC Ser 2007-2 Cl A1A

..872227-AA-1 |5.965% 07/25/37 ...evvvvveeeiiiiiiiieeiiiiiiieees [ eeeees . 06/01/2023 . [Paydoun ......ccvveeieiiins feereeiiiiiiinniiis [ 31,229 | 31,229 | 15,848 |......oeees 15,848 | [ 15,380 [oeveiiiiiiiins s 15,380 [oeeveeiiiiiiins oo L O P N 124 (. 07/25/2037 . |1.A FM ...
Tenet Healthcare Corp 2nd Lien  6.250%

..88033G-CX-6 | 02/01/27 ..ot ceiiins [ eeeees . 04/12/2023 . [ Tax Free Exchange ....... [occeeeiivieennennns fovoniniiiiiinn o e e s e e e e e i e e e 46,875 |. 02/01/2027 .|4.C FE ....

..89054X-AD-7 |Topaz Solar Farms LLC Nt ~ 4.875% 09/30/39 .. |....... . 04/28/2023 . [Various .........cccccvmees foeeeeriiiinnieeiiies foeeeeeiiiiieees LI RO 1 [ LI T [ e o s e s T [ i o o 3,529 |. 09/30/2039 . [3.B FE ....
Towd Point Mortgage Tr RMBS Ser 2015-6 Cl M1

..89172R-AC-9 |3.750% 04/25/55 ......eeeviiiiiriiiieiiiiiieceeens | eeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeeis e 188,738 |.......... 188,738 |......oe.. 200,538 |........... 190,528 |eevvveeiiiiien oo (1,790) fereeeeieiiiees s (1,790) [euveeeeiiiiies oo 188,738 [ooeeeeiiiiiiies i feeeeeiiiiieees e 3,539 |. 04/25/2055 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-1 Cl A1

..89173F-AA-8 | 2.750% 10/25/56 .......eeveeeeeeiiiieieeeiiiiiees | aeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 221,222 ..o 221,222 | 216,798 |....oveeens 220,429 oo e 79 o e 79 o | 221,222 eveeiiiiciiiies o oo o 2,061 |. 10/25/2056 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1

..89173U-AA-5 | 2.750% 06/25/57 ......eeeveeeeeeiiiieceeeeiiiees | aeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiiieeeis e 198,591 |........... 198,591 |........... 206,224 |........... 201,974 ooeeiiiiiins s (3,383) |.coevieeieeees [ (3,383) |- [ 198,591 | [ e e 2,248 |. 06/25/2057 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1

..89175M-AA-1 | 3.750% 05/25/58 .......eerverieiiinraeriiiiiieeees | aeeeens . 06/01/2023 . [Paydoun ......cceveeeiiiiiin [oeeeiiiiiieeeeis feeeeee 629,924 |........... 629,924 |........... 653,815 |........... 644,101 | [ (A7) | s (BATT) | [ 629,924 ooooiiiiiiiiins o oo e 9,203 |. 05/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-6 Cl A1

..89176L-AL-8 |3.750% 03/25/58 ........eeverieciinraeriiiiiiiaees | eeeeens . 06/01/2023 . [Paydoun ......cceeveeeeriiis foereeiiiiiiieeiis [ 23,208 |occceeeenns 23,208 |............ 24,908 |............ 28,142 oo e (934) [oeveeeeiiiins oo (934) [eeeeeiiiiiies oo 28,208 [oeveeeeiiiiis Jeeeeiiiieeees o e 378 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2018-5 CI

..89176V-AA-0 | A1 3.250% 07/25/58 ......eeeveeeeiiiiieeeeeiis [ aeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 360,685 |........... 360,685 |........... 387,286 |........... 375,493 |oooiiciiiieees [ (14,807) |.eeeeiieieees [ (14,807) |- [ 360,685 [...oeeeeeiiiiin Joerieiiiiiieees e e 4,775 |. 07/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1

..89177B-AA-3 |3.750% 03/25/58 .......eevverieiiiraeriiiiiieeees | aeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiiieeeis feeeeee 135,268 |........... 135,268 |........... 134,444 |........... 134,724 | e 543 [ e B3 oo e 135,268 |.eeeeeeeieeins [ e e 1,700 |. 03/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1

..89178B-AA-2 |2.900% 07/25/59 ......oevveeiiaiiiiieeiiiiieeeees | eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 638,659 |........... 638,659 |.......... 666,980 |........... 654,408 |...ooooiiiiiins oo (15,749) |eeveeeeecine oo (15,749) | oo 638,659 [...oevviiiiiii Joerieiiiiieees o s 7,401 |. 07/25/2059 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2020-4 C| A1

..89179J-AA-4 | 1.750% 10/25/60 ....oereeieeriieeeiiiiiiieeeceiis [ eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiiieeeis feeeeee 270,280 |.cueeenns 270,280 |........... 275,39 |........... 204,438 |oooeeiiiiiees s (4,188) |.eoieeeeees [t (4,188) |.eoiiieeeies [ 270,280 [oeevveeeeeiiii Jeeeeiiiiieeees e e 1,970 . 10/25/2060 . |1.A ........

..891906-AB-5 |Global Payments Inc Sr Nt ~ 3.750% 06/01/23 |....... . 06/01/2023 . [Maturity .....oooooviiiinns fovniiiiiiiniiiiis [ 1,000,000 |........ 1,000,000 |........ 1,077,510 |........ 1,004,979 [ oeeeens (4,979) |ovvvveeiiiiiiins e (4,979) |evvveiiiiiiiies v 1,000,000 [.vvvvvvvvvvrnnnn fonmnnnnniiiiins foeiiii e 18,750 . 06/01/2023 . |2.C FE ....
Tricon American Homes RMBS Ser 2019-SFR1 Cl A

..89612L-AA-4 |2.750% 03/17/38 ...ooeiiiiiiiieeiiiiiiieeeciiiins [ eeeees . 06/01/2023 . [Paydoun ......ccvvveeeiiiin foereiiiiiiinnniiis [ 20,774 |........... 20,774 |.oeeeenn. 21,018 | 20,879 |ooeiiiiiiiiiees e [0 FR [0S S AT L O Y R N 286 |. 03/17/2038 . |1.A FE ....
Tricon American Homes RMBS Ser 2017-SFR2 CI A

..89613F-AA-6 |2.928% 01/17/36 ...oeevivriiiieiiiiiieiiecciiiins [ eeeees . 06/01/2023 . |Paydoun ... 482,129 496,314 |.... . 01/17/2036 . |1.A FE ....

Tricon American Homes

..B9613J-AA-8 | 1.482% 11/17/27 ..ovvveiiiiiiiiiiiiiiiieeeiiis [ eeeees . 06/01/2023 . [Paydoun ......cocuvvveerenn foreenniiiiiinnnnn o 8,114 | 8,114 |l 8,14 | 8,112 [ 2 [ 2 e el 81 L [ i | 40 | 11/17/2027 . (1.A FE ....
United Airlines LBASS Ser 2019-2 AA PTT

..90932J-AA-0 | 2.700% 11/01/33 ..oevviiiiiiiiiiiiiiiiiiieeeeiias [ eeeees . 05/01/2023 . [Various ... 127,635 127,635 |.... . 11/01/2033 . |1.F FE ....
United Airlines LBAS

..90932K-AA-7 |3.500% 11/01/29 ...oooiiiiiiiiiiiiiiiieeeiiiiies [ eeeees . 05/01/2023 . [Various ..........ccceveeees foereeiinnnnnnnniies foeeeeenns 345,548 |........... 345,548 |........... 337,341 . 11/01/2029 . |3.B FE ....
United Air PTC Ser 2020-1 CI B PTT  4.875% Redenption 100.0000

..90932V-AA-3 | 01/15/26 ...coniiiiiieiiiiiiiee s [ eeeees L 04/15/2023 . [ eeeiieeeiieeceiees [ [ 77,000 |oeveeennnn. 77,000 |.cceneenns 81,310 [......eeee 80,099 |.cveeiiiiiin eeeeene (3,099) | foreeenns (R0 1) AU OV OO RO AU R 1,877 |. 01/15/2026 . 2.B FE ....
VFI ABS LLC ABS Ser 2022-1A Cl A 2.230%

91824C-AA-4 |03/24/28 .....oeeveiiiiiiiieiiiiieee e [ eeees . 06/24/2023 . [Paydoun ......cceveeiiiiiin [oeniiiiiiiiniiin e 583,858 |........... 583,858 |........... 583,831 [........... LK Z VI O FII L SRR F L O A 583,858 [...vveiiiiiiii foeriiiiiiiienns o | 4,316 |. 03/24/2028 . |1.A FE ....
Verus Securitization Trust RWBS Ser 2022-4 Cl

.. 92538N-AA-5 | A1 4.474% 04/25/67 .......ovvevvieiiiiiieeeiins | eeeeen . 06/01/2023 . [Paydoun ......cccvvvereeiiin feereiiiiiiiinniiis [ 18,520 |............ 18,520 |...cvveens 18,520 |......oeee. 18,514 | [ [ PO R (S0 PO RN LT[V VU RO RO RN 280 |. 04/25/2067 . |1.A FE ....
Verus Securitization Trust RWBS Ser 22-3 Cl

..92538U-AA-9 | A1 4.130% 02/25/67 ......ccvvvvieiiiiiiiiieiin [ reeens . 06/01/2023 . [Paydoun ......ccevveeiriiis [oeneiiiiiiinniiis [ 103,774 |........... 103,774 |........... 103,502 |........... 103,500 |.oooevveiinenns forieeinns 2L 3 O P23 R 103,774 | o e e 1,344 |. 02/25/2067 . |1.A FE ....

Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AB-7 | A2 4.130% 02/25/67 ......ccceeveiiiiiuinniiiiiien | eeeees . 06/01/2023 . [Paydown ......cccvveeiiiiien |oveiiiiiiiiiiiiiiis e 137,889 |........... 137,889 |........... 137,009 |........... 137,062 ..o foreennnnns 827 oo o, 827 |iioviiiiiiies foeeiens 137,889 | eevviiiiiiiiins foveiiiiiiiins fooiiiiinnn, 1,786 |. 02/25/2067 . |1.C FE ....
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Verus Securitization Trust RVBS Ser 2022-1 Cl
.. 92538W-AA-5 | A1 2.724% 01/25/67 ... [ . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 73,959 |........... 73,989 |oeeeeennns 73,958 |..ooeeennns FE LT A LT R R L R RS < O P 672 |. 01/25/2067 . [1.A FE ....
Verus Securitization Trust RVBS Ser 2022-1 Cl

..9253811-AB-3 | A2 3.032% 01/25/67 .....cevvvvvieiiniieieeeiins | reeenn . 06/01/2023 . |Paydoun ... . 01/25/2067 . |1.C FE ....
Verus Securitization Trus

..925381-AC-1 | A3 3.288% 01/25/67 ......ccuvveveeeiiriiieiennns | eeeens . 06/01/2023 . [Paydonn ......ccvvveeriiins feerniiiiiiinnniiis [ 48,975 |...ccunenn 48,975 |............ 48,975 |............ 48,964 |.cveiiiiiiiii e LI SRR FER Mo e 2R £ O P 537 |. 01/25/2067 . 1.F FE ....
Verus Securitization Trust RWBS Ser 22-7 Cl

.. 92530N-AA-4 | A1 5.152% 07/25/67 .....cccuvvvvieeiiiiiinienis [ reeens . 06/01/2023 . [Paydoun ......ccvvvereeiins feereiiiiiiiinniiis [ 79,951 .. 79,951 [oeeeeenn. 79,950 |..eveeennnn. 79,928 |ccviiiiiiiiie fereeeiiiinens < O AU < ) FU N R O O 1,772 |. 07/25/2067 . [1.A FE ....
Visio RMBS Ser 2019-2 CI A1 2.722% 11/25/54

2 92837D-AA-5 | eeeeeiiii e [ . 06/01/2023 . [Paydoun ......ccevveerriiis [oeriiiiiiiinniiiis [ 534,744 |........... 534,744 |........... 535,984 |........... 534,321 | e L7721 R 772 R R X T OO R R R 5,560 |. 11/25/2064 . [1.A ........
Visio RMBS Ser 2019-2 CI A2  2.924% 11/25/54

2 92837D-AB=3 | .eeeeeiiiiie e [ . 06/01/2023 . [Paydonn ......ccvvveeriiins feerniiiiiiinnniiis [ 58,627 [...coounn. 58,627 |............ 58,626 |............ (IR C I O R L1 O RN L1 O KRR L O Y SR N 628 |. 11/25/2064 . [1.A ........

Visio RMBS Ser 2020-1 Cl A1 1.545% 08/25/55

L 92837K-AR-9 | weeeeeiiie e [ . 06/01/2023 . |Paydoun ... 240,224 240,220 |.... . 08/25/2085 . [1.A FE ....
Visio

..92837U-AA=7 |05/25/56 ....vvvvveeiiiiiiiieeiiiiiieee e [ eeeees . 06/01/2023 . [Paydoun ......ccevveerriiis [oeriiiiiiiinniiiis [ 200,033 |...ceeeens 200,033 |........... 200,032 |........... 199,954 [oooiiiiiiiines o LI F I 79 [oriiiiiiinin oo 200,033 . 056/25/2056 . [1.A FE ....
Visio RMBS Ser 2021-1R Cl A2  1.484%

.. 92837U-AB-5 | 05/25/56 ....evvvveeiiiiiiiieiiiiiiiie i [ eeeees . 06/01/2023 . |Paydoun ... ... 76,763 ...76,763 ...76,762 |............76,727 |.... ..76,763 |.. . 056/25/2056 . [1.C FE ....
Visio RMBS .

.. 92837U-AC-3 | 05/25/56 ....vvvvveeiiiiiiiieiiiiiiiee e [ eeeees . 06/01/2023 . [Paydoun ......ccvveeieiiins feereeiiiiiiinniiis [ 50,127 | 50,127 |o.oeeeennn. 50,126 |............ FSTO (V[ U RN i U AU i FURU N LT O O SR N 369 |. 06/25/2056 . [1.G FE ....
Visio RMBS Ser 2022-1 Cl A1 5.759% 08/25/57

.928380-AA-B | .ereeeeiiiiiee e [ . 06/01/2023 . [Paydoun ......ccevveeriiiis [eeriiiiiiiinniiis e 659,314 |........... 659,314 |........... 659,304 |........... 659,116 |.ovveeeeiiiiis foeeeeiinns L2 PO SN 198 | s 659,314 [o.vvvvviiiiiiin o e e 15,425 |. 08/25/2057 . |1.A FE ....
WFRBS Commercial Mtg Tr CMBS Ser 2013-C16 Cl

..92038E-AT-0 |ASB  3.963% 07/15/46 .....ovvvveevinrnninneiiins | eeeees . 06/01/2023 . [Paydoun ......ccevveeeriiiis [oeriiiiiiiinniiis [ 591,981 |........... 501,981 |.......... 609,736 |........... RN : I O FII (720 F (7200 FO £ O P 9,480 |. 07/15/2046 . [1.A ........
WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 Cl

.. 92939K-AF-5 |ASB  3.324% 11/15/47 ...ovvveeiiiiiiiiiiiiiiiies | s . 06/01/2023 . [Paydoun ......ccevveeriiiis [oeneiiiiiiinniiiin e 210,870 |.......... 210,870 |........... 212,604 |........... 211,377 | e [E1L) ) R N (506) [vvvvvvvnnnnnnnn forreeeennn 210,870 |oeevvviiiiiiiees fevvreiiiinieenes foiiiiiiiin o 2,921 | 11/15/2047 . [1.A ........

Redemption 100.0000

..931899-9A-8 |Walkers SPV Nt ~ 5.150% 09/14/23 .........ccce. |eeeeen L 04/25/2023 . [ .eeeeieeeiieieeeee [ [ 137,534 |..coeees 137,534 [oeeeeeiiiins o e e L7487 3 R I 137,834 |ovveeeiiiiiis oo T O P 3,017 |. 09/14/2023 . [6. * .......
Washington Mutual Mtg RMBS Ser 2006-AR8 CI

..93362F-AB-9 | 1A2  3.693% 08/25/46 .......coevviuvriirieiiiiins | reeenn . 06/01/2023 . [Paydonn ......ccvvveeriiins feerniiiiiiinnniiis [ 41,523 | 39,622 |.....oceee. 35,346 |............ 35,346 [oeoveiiiiiiiins e e e e s 35,346 [oooiiiiiiiiiins e 6,177 [oeeennns 6,177 [oeeiiiiinnnns 763 |. 08/25/2046 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI

..93363E-AB-1 | 1A2  3.754% 09/25/36 ....oeevvevrnnineniiiiiinns | eeeenn . 06/01/2023 . [Paydoun ......cccuveereiiins feeriiiiiiiiinniiin [, 807 |ooeiiieenn 5193 |..cooeeinn. 5,201 |oooiiiinens 4241 oo 953 |oeveiiiieins (1] R RS L O SN 5,19 | | (4,386) |........ (4,386) |..eeeeeeeeeennn 80 |. 09/25/2036 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR12 CI

..93363N-AA-3 | 1A1  3.816% 10/25/36 .....cccvvveeeeiiiiiiiinees | reeens . 06/01/2023 . [Paydoun ......ccovveerienn fereeiiiiiiiiinnn o 1,831 |, 1,94 [ 1,947 foeeeiinnins 198 | s e e o e LI O A (112) fervvvvnnnns (112) o 32 |. 10/25/2036 . |2.B FM ...
Washington Mutual Mtg RMBS Ser 2006-AR14 CI

..93363P-AA-8 | 1A1  3.342% 11/25/36 ...ovvveeiiiiiiiiiieiiiies [ eeeens . 06/01/2023 . [Paydoun ......cccvveerrenn fereeniiiiiiiienenns o I LT R 5,854 |..eeennn. 5,37 | L7870 I FOUUUUUR PRSPPI AU UU AU R RN 5371 | | 1,742 |.......... L2 PO, 105 [. 11/25/2036 . |1.A FM ...
Washington Mutual Bk FA Sub Bk Nt  6.875%

.. 93933M-AA-4 | 06/15/23 ..cvereieiiiiiiiieee e [ eeeees . 06/23/2023 . [Direct ...ccvveeieiiiiiins feeeeiiiiiiieiiin e e 7,000,000 [vvveeeeiiiinininns forrrneeneiiiiiienes i e o e s b e e e e . 06/15/2023 . [6. * .......
Washington Mutual MSC Mtg PT RMBS Ser 2007-

..939348-AE-8 |HY2 Cl 2A2  3.292% 04/25/37 ....ccovcuvvvvneeian | neeenn . 06/01/2023 . [Paydoun ......ccevveeriiiis [oeneiiiiiiinniiiin e 141,621 |........... 143,156 |........... 110,044 |........... 10,044 | o s e e 110,044 |oooooiiiiiiiins fovnenns 31,577 |........ 31,577 |evevveeennns 2,102 |. 04/25/2037 . [1.A FM ....
Wells Fargo Bank Northwest NA CTL Ser 2002 Cl

..04078#-AT-4 |20 6.650% 08/01/27 .....oovvvivrnniniiiiiiinnns | reeens . 06/01/2023 . [Various .........ccocevvvens feereemiiniinnnnnin foeeeennns 69,335 |.......... 69,335 |........... 69,335 |............ 68,632 |.cvveiiiiiiins e /72 AT (/72 AU 69,335 [oooiiiiiiiiiiins e e e 2,028 |. 08/01/2027 . [2.B ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd

..94078#-AU-1 |Ln  7.380% 05/15/32 ...covvvveiiiiiiiiiiieciiiis [ aeeeens . 06/15/2023 . [Various ..........cccevvees feereeiiiniinnnnnin foeeennnns 69,177 |.ocooeens 69,177 |...ccuneens 72,428 |............ 70,520 |ooeeeeiieiienens e (1,383) |oeeeeeeiieiiiies v (1,383) e e, Lo O O S N 2,129 |. 05/15/2032 . [1.B ........
Wells Fargo Bank Northwest NA CTL CVS Corp

..94078#-AX-5 |6.640% 10/10/24 ......ooooiiiiiiiiiiiiiiiieiiiins [ eeeees . 06/10/2023 . [Various ..........ccceveeees foeveeiinnnnnnnniins foeeeennne 129,205 |........... 129,205 |........... 129,205 |........... 129,205 |ovvveieeiiiins feeeeeiiiiiinnes o e o e e O P 3,577 |. 10/10/2024 . [2.B ........
Wells Fargo Comm Mtg Tr CMBS Ser 2013-BTC CI

..94088\1-AA-8 | A 3.544% 04/16/35 ....ccevviiiiiiiiiiiiiieiiiis [ eeeees . 04/18/2023 . [Various .......ccccoeeeuveee foreereiiiiinnnnnnns fones 11,000,000 |...... 11,000,000 |....... 11,586,632 |....... 11,002,219 |.oooeeeeieiiiins s (2,219) |oevvieiiiiiiiees v (2,219) |evveiiiieieieen v 11,000,000 [..vvvvvvvvvnnnnn forvnnnnniiiiins fooveiiiiis e 100,413 |. 04/16/2035 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2013-BTC CI

..94088\1-AA-8 | A 3.544% 04/16/35 ... R R . 04/18/2023 . [Paydoun ......cccvveeeninns foreeiiiiiiiiin [ 11,730,000 |....... 11,730,000 |....... 11,812,247 |...... 11,716,707 |.... 13,208 s [l 13,208 [ | 11,730,000 |.. ...138,570 |. 04/16/2035 . [1.A ........

Wells Fargo Comm Mtg Tr
..94989E-AF-4 | ASB  2.978% 04/15/50 ...cvvvviiiiiiniiiiiiiiins | e . 06/01/2023 . [Paydown ......ccoveeiiiiien |oveiiiiiiiiiiiiiiis e 808,661 |......... 808,661 |........... 819,528 |........... 809,591 [.ooiiiiiiiiien foreiiiins [CXI0) ] R ANy (930) )evvveeveeeneiine fovrvnnnnns 808,661 |.....oovvveeeeee lovvvvevrereeenne fovviiiiiiiiiiins foriiiinnnn, 10,039 ). 04/15/2050 . [1.A ........
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Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20 ClI
.. 94080E-AH-0 XA 1.424% 04/15/50 ..eovvvnviiiiiiiiniiiinns | s . 06/01/2023 . |Paydomn ...ccevvnvrriinnnnn foevvnniiniiniiiiins fovviiniiiiiiiiins o f 197,292 |.ooovvenenns 4,805 |.oooeeiiiiieeens s (44,805) |.oeeeeeeeeeeeees e LR 1 P Y U N 7,193 |. 04/15/2050 . [1.A FE ....
Wells Fargo Comm Mtg Tr CMBS Ser 2015-C28 Cl
..94989J-BA-3 [ASB  3.306% 05/15/48 ... [T . 06/01/2023 . | Paydown ... 320,398 329,720 |.... ....(1,223) | ..(1,223) |... .. 4,416 |. 05/15/2048 . [1.A ........
Wells Fargo Comm Mtg Tr Ci
..94980V-AE-9 [ASB  3.371% 09/15/57 ..eevvvnviviiinnniiiiiiinnns | s . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 453,790 |........... 453,790 [o.eeeeeens 467,386 |........... 455,852 |oeevvvviiiiiiinn fornnnnns (2,062) |eeveveeiieiieen fevnnnne (027 IO 453,790 [ovvvvvvvvnnnnnnn foriiiis e e 6,377 |. 09/15/2057 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-NXS5 CI
..95000C-BC-6 [ASB  3.382% 01/15/59 ...evvvvnviiiiininiiiiiinnn | s . 06/01/2023 . |Paydonn ...ccevvevvriiinnnn foevvininniiiiiinns fovnens 1,364,628 |........ 1,364,628 |........ 1,405,556 |........ 1,372,068 |ooevvvveieieeens fovnnnns (7,440) |eeveeeiiiiiiees e (7,440) |evvveiieieiiies e I T O S N 17,578 . 01/15/2059 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-C34 Cl
..95000D-BE-0 [ASB  2.911% 05/15/49 ....oovvviiiiiinininiiiinnn | s . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 258,887 |oveeeeeenns 258,887 |........... 264,217 |..vvennnnen 259,937 |oevvviiiiiiiinnn fornnnnns (1,049) |.evvvviiiiiiiins i (1,049) |eevveeiiiiiiies e R O P 3,126 |. 05/15/2049 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 CI
..95000J-Al-8 [ASB  3.486% 12/15/59 ....evvvniiiiiiniiiiiiiiinn | s . 06/01/2023 . |Paydown ...ccevvevvriiinnnn foevvnniniieiiiinns fovnens 1,091,926 |........ 1,091,926 |........ 1,122,600 |........ 1,098,517 |oovvveeiiiiieies e (6,592) |..evvveriiiiiins fevnnnnnns (6,592) |.oevvvviiiiiiins fevninns I I O S N 15,548 | 12/15/2089 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2018-C45 CI
..95001N-AII-8 [ASB  4.147% 06/15/51 ..eevviviiiiniiiiiiiiiiines | s . 06/01/2023 . |Paydonn ...ccevuevviiinnnnn foevenninniiiiininns Joninns 192,736 [oovvvnnneee 192,736 [..eevneneee 198,508 |..vvunnnnns 195,278 |.ooeeeeeeeiiiees s (2,542) [enies oo (2,542) [connniiies oo O O R N 3,390 |. 06/15/2051 . [1.A ........
Preferred Term Secs XIX LBASS Sec Nt ~ 5.902%
G72212-AA-4 [ 12/22/35 ..o | s TR X B I 1T o e O P SRR N R R 833 | 12/22/2035 . [1.A FE ....
Preferred Term Secs XVII LBASS Sec Nt
..G7222R-AA-8 [5.902% 03/22/38 ......cevvveiiiiiiiiiiiiiiiiiiiiines | s . 05/20/2023 . |Paydomn .....euevviiiiinnnns Jovvniininiiiiinees feeeneeeens 92,089 |....eennnnns 92,089 |............ 63,043 |.....ceenenn 69,988 |....ooeeiiiiiins et 2,101 |eeeeiiiiiiiiinn forninnns 27200 () O RN 70 O P 1,179 |. 03/22/2038 . [1.A FE ....
BBVA Bancomer SA Texas Sub Nt  5.125%
..P16259-Al-8 [ 01/18/33 ..evvviiiiiiiiiiiiiiiiienecineeeien | s . 05/09/2023 . |Various ........cceeeeeeeens foevvnnnnnnniinnnnns Jovnns 351,000 |.......... 400,000 |........... 427,000 |........... 402,652 |........ 15,288 [..vvvveees (812) [euvvvnniiiiinin foeeeenn 14,476 [ovvviiiiiiiinn o M7TA28 [ | (66,128) |....... (66,128) [.vvvvvvennnns 8,157 |. 01/18/2033 . [3.B FE ....
Air Canada LBASS EETC Ser 2020-2B  9.000% Redemption 100.0000
..00909U-AA-3 [10/01/25 ...eeviiiiiiiiiiiiiiiie e A..... . 04/01/2023 . | eeeenieiiiiieeeeeiiieeees i e 114,352 |oeeennnnns 114,352 |...ooeeeees 127,360 |oeveennnnne 124,100 |oevvvvviviiiinnn fornnnnns (9,748) |vvveeeeiieiiies e (9,748) |ovvvveeiiiiiiees e L O P 5,146 |. 10/01/2025 . [2.C FE ....
TransCanada Pipelines Ltd Sr Nt  4.250% Coldman Sachs & Company
.. 89352H-AW-9 [05/15/28 .evvvniiiiiiiiiiieiiei A..... . 04/06/2023 . | .evuniiiiiiiiieeeeeeiiieeees i e 4,170,100 |........ 4,250,000 |........ 4,148,425 |........ 4,187,638 |oeevveiiiiiiinnn evvninnns P 7 B R RN 2,329 [ooeiiiiiiiiiinns [ 4,189,967 [ooeeiiiiiiiiies |oeeens (19,867) |....... (19,867) [vvvvvvnnnns 73,253 |. 05/15/2028 . |2.A FE ....
Zhenro Properties Group Sr Nt 9.150%
. 000000-00-0 |05/06/23 ......coevvviiiiiiiiiiiiiiiiieieeeeeeee D..... . 05/06/2023 . |Maturity .....oevvveviiinns Jooveniiniiiies | 1,625,000 |........ 1,525,000 63,310 |oeeeiiiiiiis ...1,461,690 |..... 1,461,690 . 05/06/2023 . |6. FE .....
. 000000-00-0 |Nickel Mines LTD Sr Nt  6.500% 04/01/24 .... [D..... . 04/21/2023 . | Call 102.0000 ..... . R 1,989,000 |........ 1,950,000 .1,800,852 |....... . [ P cee e 24,370 | 24,370 . 04/01/2024 . [4.A FE ....
. 000000-00-0 |MHP SA Sr Nt  7.750% 05/10/24 ................. D..... . 05/03/2023 . |Direct .oooovviviiiiiiiiiin feeeeeiieeeeeeeeens e 180,380 |.......... 311,000 |...........298,560 |...........156,388 |....... 146,820 |..........1,866 [.....cccooviiiss [ 148,686 | |t 305,073 [oeeeiiiiiiiiees |oenns (124,693) |...... (124,693) . 05/10/2024 . |6. FE .....
YPF Energia Electrica SA Sr Nt~ 8.500%
. 000000-00-0 |07/28/25 ....covvvviiieiiiiiiiiiiiiieieeee D..... . 04/12/2023 . | Various .... 510,000 . (14,428) |....... (14,428) . 07/28/2025 . [5.C FE .
. 000000-00-0 |Tullow Qil Plc 1st Lien 10.250% 05/15/26 ... [D..... . 05/15/2023 . | Call PR (1) 1 P (7)) . 05/15/2026 . [5.A FE .
. 000000-00-0 |NGD Holdings BV Sec Nt ~ 6.750% 12/31/26 .... [D..... . 04/14/2023 . | Various ......cceeeeviiiiinn foeeeeeennnnennnnnnns |oeennn.. 242,250 |.......... 380,000 |...........340,918 |...........331,629 [.........20,829 [.........t, 613 |eeeeeiiiiiiiiss | 22,482 | [ 354,070 [ [ (111,820) |...... (111,820) . 12/31/2026 . |6. FE .....
Oleoducto Central SA Sr Nt ~ 4.000% 07/14/27
1 T P D..... |- 04/27/2023 . |Various e f ... 840,000 864,360 |.... ceen(1,249) |, ..69,542 |... . (112,741) . 07/14/2027 . |3.A FE ...
. 000000-00-0 |DTEK Finance PLC Sr Nt ~ 7.000% 12/31/27 .... [D..... . 04/14/2023 . | Call . e e 214,789 330,444 210,104 |............91,668 |....... 133,845 |.......... 4,166 |. .. 138,011 .229,678 |. . 12/31/2027 . |6. FE .....
Firstrand Bank LTD Sub Nt Fix to float
. 000000-00-0 |6.250% 04/23/28 ........cceeeiiiiiiiiiiiininninnnns D..... . 04/23/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 1,410,000 |........ 1,410,000 |........ 1,446,327 |........ 1,396,595 |........ 23,080 |........ [CHT4) 1 P R 13,405 |ooovvveiiiiiiies e 1,410,000 [..evveveeeeennnn fornmnnnniiiiiis foeiis . 04/23/2028 . [4.A FE ....
Melco Resorts Finance Sr Nt  5.750% 07/21/28
. 000000-00-0 D..... . 06/28/2023 . |Direct .... . 1,786,400 ..2,030,000 ..1,542,120 |........ 1,575,763 |.... ....30,298 |. .1,606,061 |...........ceee. |- 180,339 [ 180,339 . 07/21/2028 . |3.C FE
. 000000-00-0 |Wynn Macau LTD Sr Nt  5.625% 08/26/28 . D..... . 04/20/2023 . |Various ... .. 652,500 .... 750,000 ... 767,838 |.......... 710,266 |.... .. (1,048) | 759,567 [oeeiiiiiiinns [ennl..(107,067) |...... (107,067) . 08/26/2028 . |4.B FE
VTR Comunicaciones SPA Sec Nt  4.375%
. 000000-00-0 |04/15/29 ....cooeiiiiiiiiiiiii D..... . 05/30/2023 . |Direct .oooveviiiiiiiiiiii e e 262,200 [.eeeenns 570,000 |........... B T R A 7 N7 O SN 150,627 111,573 . 04/15/2029 . (4.B FE ....
Banco GNB Sudameris SA Sub Nt ~ 7.500%
. 000000-00-0 |04/16/31 O [V . 05/19/2023 . |Various ... 930,000 759,269 |...........710,249 |......... 53,381 |.......... 4,249 |. 767,879 |.. (71,541) . 04/16/2031 . |4.B FE
. 000000-00-0 |CAP SA Sr Nt  3.900% 04/27/31 .. |D..... . 06/15/2023 . | Various ... 895,000 718,238 |..........711,993 |......... 14,949 |.......... 6,533 |. . (83,600) . 04/27/2031 . |3.A FE
JSW Hydro Energy LTD Sr Nt 4.125% 05/18/31 Redemption 100.0000
. 000000-00-0 | .evveeeriiiiiiiiiiiiiii i D..... . 05/18/2023 . | .evvvvrrnniinnninniniiiiiniins e Jo 58,185 [l 58,185 |............ 54,852 [.....eueeee 48,595 |.......... 6,349 |.......... 324 | e 9,590 [ e 58,185 |ooeeeeeiiiiiiies o e . 05/18/2031 . 3.A FE ....
Redemption 100.0000
. 000000-00-0 |MC Brazil Dwnstrm Nt ~ 7.250% 06/30/31 ...... ..... |- 06/21/2023 . | .. 73,774 ..6,414 | . 06/30/2031 . [3.C FE ....
. 000000-00-0 |Bangkok Bank PCL Euro MTN ~ 3.733% 09/25/34 |D..... . 05/09/2023 . |Various ... .... 410,000 |...........333,740 |...........334,925 |ooooiiiiiiiiins fonnnnnnns 1,434 |. . 09/25/2034 . [3.A FE ....
ACWA Power Mgnt Invst Sec Nt  5.950% Redemption 100.0000
. 000000-00-0 |12/15/39 ... D..... . 06/15/2023 . | e ... 1,218 ... (206) ). . 12/15/2039 . [3.A FE ....
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SMC Global Power Hldgs Sr Nt Fix to FIt
. 000000-00-0 |5.950% Perpet. .......ceevuvviiiimnnniiiiiininnnnns D..... . 04/12/2023 . |Various ........ccoeeeevevenn fovvvnnnnnennnnnnns foeennnn. 302,750 fonnineeins 350,000 |...........340,375 |........... 288,702 |........ AT T AU FPRP RN LT T PO 340,375 [oooviiiiiiiinees foeens (37,625) |....... (37,625) |.evvvnnnnnnns 9,198 |. 01/01/9999 . |5.B GI ....
AES Panama Gerneration HL Sr Nt~ 4.375%
..00109A-AB-3 |05/31/30 ... D..... . 05/30/2023 . |Various ... e 7,968 L 4,387 . 05/31/2030 . |2.C FE
Anglogold Ho L7509
..03512T-AE-1 [10/01/30 ..evvviiiiiiiiiiiiiie e D..... . 05/12/2023 . |Various ... . 990,000 .1,017,865 |.... L (1,147) | . 10/01/2030 . |2.C FE ..
..059578-AG-9 [Banco do Brasil SA Sr Nt  6.250% 04/18/30 . |D.. . 06/05/2023 . |Direct . .. 762,705 . 765,000 ... 146 | . 04/18/2030 . |3.C FE ..
..11042A-AA-2 [British Airways Plc EETC ~ 4.625% 06/20/24 . |D..... . 06/20/2023 . |Various ... ..612,370 612,370 (1,062) . 06/20/2024 . |1.E FE ..
British Airways PTC Ser 2021-1 A PPT  2.900% Redenption 100.0000
..11042C-AA-8 [ 09/15/36 ...evvvriiiiiiiiiieiiii e (VR L 06/15/2023 . | .eveniiiiiiiieeeeeieiieeees v e 122,611 |........... 122,611 |.......... 120,181 |oeeeennnnns 120,279 |ovveiiiiniinnne . 09/15/2036 . |1.F FE ..
British Airways PTC Ser 2021-1 B PPT 2nd Lien
..11042C-AB-6 3.900% 09/15/31 .evvvevniiiiiiiiiiiieiiiiieeeees . 06/15/2023 . . (1,720) |... . 09/15/2031 . |2.A FE ..
..11042T-AA-1 [British Airways Plc EETC ~ 3.800% 09/20/31 . . 06/20/2023 . |Various .......cceeeueeeeeen Joevmmnnneeeennnnnns Joveeennee. 39,167 [ 89,167 [ ii39,167 |oeiiiin i 39,167 |t e PP AR . 09/20/2031 . |1.F FE ..
..22535l-AE-7 [Credit Agricole Sr Nt ~ 3.750% 04/24/23 . 04/24/2023 . |Maturity N .. (61,155) . (61,155) . . 04/24/2023 . |1.G FE ..
.. 225433-AC-5 |UBS Group AG Sr Nt ~ 3.750% 03/26/25 ......... . 06/12/2023 . |Various ... 4,697,942 |........ 4,500,000 |........ 4,889,070 |........4,743,749 |.... (45,807) | L (45,807) [oeeeeeeiiieeee [ 4,697,942 |. . 03/26/2025 . |2.B FE ..
EcoBank Transnational Jr Nt~ 8.750% 06/17/31
..27889P-AB-9 . 04/14/2023 . |Various ... .. 422,025 .... 510,000 ..442,680 . 63,786 |... .506,466 |.. . 06/17/2031 . |4.C Z .....
..279158-AS-8 |Ecopetrol SA Sr Nt  8.875% 01/13/33 . .. . 04/06/2023 . | Various .. 663,630 . 660,000 ..262,852 |. ....16 .654,717 . 01/13/2033 . |3.A FE ..
..423012-AD-5 [Heineken NV Sr Nt 2.750% 04/01/23 ........... |C..... . 04/01/2023 . |Maturity . . 6,750,000 ..6,750,000 6,745,528 |.... 472 ... .6,750,000 |.. . 04/01/2023 . |2.A FE ..
Melco Resorts Finance Sr Nt  5.375% 12/04/29
BT N D..... . 06/07/2023 . |Various ......cceeeeeeeeeeen Joemmmnneeeennninnns foveeens 1,270,593 |........ 1,525,000 |........ 1,593,781 |........ 1,362,935 |....... 207,676 |........ [RT00LC) ) T 204,670 |oeeveeeieieeennn Jeeennnnn 1,567,605 |..eoeeeeennnns feenenn (297,012) |...... (297,012) |oeevennnnnes 38,345 |. 12/04/2029 . [3.C FI
..716473-AE-3 |Petrofac Ltd Sec Nt ~ 9.750% 11/15/26 ........ D..... . 04/17/2023 . |Various ........cceeeeveenns foovennnnnnniinnnns Jonns 419,195 |....oeeeens 590,000 |.....eeenns 584,303 |........... 408,122 |....... 177,311 [ -7 I PO 177,582 [oeeeiiiiiiiins o 585,704 |.ovvviiiiiiinn Joveee (166,500) |...... (166,509) |..evvvnnnnnn 24,608 |. 11/15/2026 . |3.C Fl
Renew Power Pvt Ltd 1st Lien Nt 5.875%
L. 75975A-AA-8 [ 03/05/27 .evvvviiiiiiiiiiiiiiii e D..... . 04/27/2023 . | Call 100.0000 ..... .... 470,000 448,850 |.... ... 449,041 .. . 03/05/2027 . |3.C FE ..
..80007R-AQ-8 |Sands China LTD Sr Nt  3.350% 03/08/29 ...... D..... . 04/14/2023 . | Various ........2,847,000 |........2,110,987 |........ 2,146,952 |.... eern.. 2,168,528 |.. . 03/08/2029 . |3.A FE ..
..869641-AK-8 | Suzano Austria GMBH Sr Nt ~ 3.125% 01/15/32 |D..... . 06/19/2023 . |Various ........cceeevvevenn foevvnnnnnnininnnnnns foeeenn. 752,875 [l 950,000 |.....eeen. 720,600 |...eeennnn. 729,809 [....cevvvnevinns oreeennnnn8,563 |ooviiiiiiiiiiis | 8,563 | s 736,372 . 01/15/2032 . |2.C FE ..
Teva Pharmaceuticals NE Sr Nt 3.150%
. 88167A-AE-1 [10/01/26 ...vvvvvieiiiiiiiiiie e Cu..n. . 06/26/2023 . |Various ... . 7,059,856 |........ 7,900,000 |........ 7,585,477 |........7,510,529 |....... 219,679 |.. 231,927 oo e 7,782,457 |ovevevrvvinnnnnn fonnnne (682,600) |...... (682,600) . 10/01/2026 . |3.C FE ..
..98313R-AH-9 |Wynn Macau LTD Sr Nt  5.625% 08/26/28 ....... D..... . 05/10/2023 . |Various ... ..890,950 |........ 1,030,000 |........ 1,068,325 |...........944,900 |....... 108,330 |.. 105,578 o e 1,050,478 |oveeeeeeeennnes feenees (159,528) |...... (159,528) . 08/26/2028 . |4.B FE ..
Brookfield Utilities UK PLC Priv PI Nt (GBP)
..G1745%-AG-6 [4.050% 04/17/23 oovreeeeeeeeee e B..... . 04/17/2028 . |Maturity ....ccoomviiiiiies Joemmniieeeeeeiees e 12,376,000 |....... 12,376,000 |....... 15,238,000 |....... 12,083,000 [oeeeueeeeemennns foeeeeeemmnins fereeeeeeeeniees feeeeeeeeei et 3,155,000 |....... 12,376,000 |... (2,862,000) [...eeeeernnnnnn ... (2,862,000) . 04/17/2023 . |2.B FE
Omega Leasing Ltd Sr Nt Ser 9  2.400% Redempt ion 100.0000
..G6764#-AA-0 | 10/12/26 ... D..... . 04/12/2023 . | .. .. 526,316 526,316 526,316 |...........477,045 |......... 49,271 .526,316 |.. . 10/12/2026 . |3.C ........
Omega Leasing No. 12 Sr Sec Nt (Rolls Royce
..G67648-AA-2 [PLC)  2.960% 04/12/27 eovvreeeeeeiniaeeeeeee D..... . 04/12/2023 . 390,562 |....eee.nn. 390,562 |........... 390,562 |........... 354,673 |......... 35,889 |eeveiiiiiiiinns eerriieeeeeenns s 35,889 |..eeviiiiiiiinn eeennins 890,562 [.oeeeeeeeiiieee foeeeeeeiiii e e 5,780 |. 04/12/2027 .|3.C ........
Porterbrook Rail Finance Ltd Sr Nt Ser A
L.G7178%-AE-4 [2.690% 04/16/28 .....eoeieeeeeeeeeeeeeeee e B..... . 04/16/2023 . 921,541 |eeeennnnns 921,541 |........... 974,474 |........... 897,042 [.ooeeveeiiiieee oo o e e 77,432 eeenennnns 921,541 |....... (52,933) [-eeeeeeiiiieeee o (52,933) ... 12,395 |. 04/16/2028 .|2.B FE ....
Porterbrook Rail Finance Ltd Sr Sec Nt Ser B Redempt ion 100.0000
. G7178*-AF-1 [2.770% 04/16/28 B..... L 04/16/2023 . | .eveniiiiiiiiinniniiniinenes e e 921,541 0000921541 [LL.......968,684 |...........897,042 |.coiiiiiiiiis o e e [ 71,642 Ll0921,541 | (47,142) |oeeeeeeeeeens e (47,142) . 04/16/2028 .|2.B FE ....
Redemption
..L4R020-AA-8 |Guara Norte Sarl Sec Nt  5.198% 06/15/34 ... |D..... L 06/15/2028 . | .evuniiiiiiiiiienieiiiiieeees Jeeeeiieeeeeeeniees e 69,774 [.....69,774 |............60,923 |............35,824 |..........1,856 |.........8,704 |cccoiiiiiiiiis [onnns 10,560 [ooeeeeeeeniieee foreeeeennnns 89,774 |eeeeiieeeeiins Jeeeeeeeeeenns e . 06/15/2034 . |3.A FE ...
Cometa Energia SA 1st Lien  6.375% 04/24/35
L P298E3-AA-9 | iiiiiiiii D..... L 04/24/2023 . | .eeeiiiiiiiieniiiiiiieneees e o2 162,000 [o......... 162,000 |.......... 191,160 |..........189,149 [..ooiiis oo (27,149) [ s (27,149) |oeeeeieeeeeee eeenins 162,000 [.ooeeeemenieee foeeeeeeiiiiee et . 04/24/2035 . |2.C FE ....
GIP Capricorn Finco Pty Ltd Sec Nt~ 3.110%
..Q3974%-AA-6 [ 12/31/34 oo D..... L 04/22/2023 . | .eeeniiiiiiiieneiiininees s feeeeeeeenns (12) e (12) e (12) e (12) [ [ [ e e e (12) | eeeemeeeeeees oeeemniiiieeeees e e 60 |. 12/31/2034 . |2.B PL ....
GIP Titanium Finco Pty Ltd. Sr Nt  2.800%
..039748-AA-4 [ 08/31/36 eeveeeeeeeeee e D..... . 06/30/2023 . | .euuiiiiiiiiiieieiiniineees Jeeeeiieeeeeeniiees e 374,662 [...........374,662 |...........374,662 |...........874,662 |ocoiiiiiiiiiis o e e e e 374,662 |eeveeeeeeeeenn Joevennieeeeenne Jeeeniiieeeeeens e 13,029 |. 03/31/2036 . |2.B PL ....
Greenko Power |1 LTD Sr Nt 4.300% 12/13/28
L VBBEEM-AA-E [ e D..... . 06/13/2023 . | .eveeiiiiiiiiiinieiiiiineees Jeeeeneeeeeeeeies e 110,275 [L00110,275 ..l 101,475 |lll (138,279) |.nenl (19,671) [nnnn 20,595 | e [ N ORI ISR, 110,275 |veeeeeeennis eeeeeeeeeenees Joreeeeeeennies e 2,371 |. 12/13/2028 . |3.B FE ....
Knausen Holding LLC Sec Nt  5.690% 07/15/27
L YB008%AA=2 [ iiriiiiiiiiiii e D..... . 04/15/2028 .| eeiiiiiiiiiiniiiiiiiininns Jernnnnneeeeennnes Jeeeeeeee 790,000 fo......... 750,000 f.......... 750,000 |.......... 750,000 |....oeiiieiiiins Joeeieeeeeeiniins foeiierieeiiiiins ferneeeeeeeniinns feeieeeeeriiiians foneeeeeees 750,000 Jeeueeeeemmnnns Jooennrreriniiias forneereeeiiines feeeieieeens 21,338 |. 07/15/2027 .|2.B PL ....
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..ZR7664-76-9 [DP World PLC Sr Nt  4.700% 09/30/49 ......... D..... . 04/03/2023 . |Direct ..coeeeieriiiiniiiens Joorenniieeeeneninns s 285,450 |........... 330,000 |..eeeennnns 256,245 |........... 256,512 [.ooiiiiiiiinine [ (V1 PO N 270 |ueeieieernnnas foeeeees 256,781 |eevvnniiiiieeee [oeeeens 28,669 |........ 28,669 |...iiieenes 7,970 |. 09/30/2049 . |2.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 357,236,933 383,210,915 376,168,285 340,586,724 8,860,544 202,893 9,063,437 3,304,074 371,171,294 (2,962,075) | (13,983,120) | (16,945,195) 8,603,940 XXX XXX
Gerson Lehrman Group 2nd Amend Incremental Redempt ion 100.0000
. 000000-00-0 [Term Ln 10.642% 12/15/24 .....oovvvvvvivinnnnns | nnnnns L 06/30/2023 . | .eeenieiiiiiee e i [ 7,99 [ooeiiiiinns 7,969 |innns 7,969 |oeeeennnns 7,656 |oeeeennnnnns KT AR AR AR YK R A L1 U RO R R 404 |. 12/15/2024 . |4.A Z .....
Cority Software Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [10.890% 07/02/25 .......cevvvvvnnererinrnnieeennnn | veens L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,408 [oooooiinnnnns 1,403 |oeveins 1,403 |oeeinine 0 O N S R (RN L[0T R O R E N 43 [. 07/02/2025 . [4.A Z .....
Cority Software Inc Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
. 000000-00-0 |11.079% 07/02/25 ... [ U . 06/30/2023 . | .eueniiiiiiiie s ..1,391 ... 1,301 ... 1,301 1,391 . 07/02/2025 . |4.A Z .....
Sonny's Enterprises LLC Revolver Ln Nt 4 Redempt ion 100.0000
. 000000-00-0 [ 11.795% 08/31/26 ....evvvvvvvvrinieeiiiiiiiiieeeinn | s . 05/05/2023 . | eeeenieiiiiiieeeeeeiiineees i e 365,854 |........... 365,854 |........... BT O O O R R 365,854 [.ooeiveviinnns foeiiiiiii [ e 850 |. 08/31/2026 . |4.B IF ....
Hudson Technologies Inc Term Ln Nt 1 12.672% Redenption 100.0000
. 000000-00-0 [05/02/27 ..evvvvnvviiiinnniieiiiiiiiieeeeiiiineeeees | s . 06/30/2023 . | .eueniieiiiiiieeeeeeniieeees e e 746,016 |.......... 746,016 |.......... 746,016 |.......... (V2 [ O O O R A IO (T R AR RN RN 34,617 |. 05/02/2027 . |4.B FE ....
Harvey Tool Co LLC New Term Ln Nt 1 10.768%
. 000000-00-0 [ 10/26/27 ...evvvvvvirrnnniiiiiiiiiiiieeiiniieneeennn | s . 06/30/2023 . | .. L4112 . . 10/26/2027 . |3.A Z .....
Harvey Tool Co LLC 2021 Delayed Draw Term Ln
. 000000-00-0 [Nt 1 11.009% 10/26/27 ......ccvvvuvvvviernnnnnens | unnnns L 06/30/2023 . | eeenniieiiiiieeeeeenieeees e e 780 178 AT 172 D e e e [ [ 7T O N A NN 13 |. 10/26/2027 . |3.A Z .....
HAH Group Holding Incremental DD Term Ln Nt 1
. 000000-00-0 [10.102% 10/29/27 .....vvvvvvvvrnnieieieiiniiieneeinn | vens . 06/30/2023 . | .euneieiiiiieeeeeenieeees v feeeen 4,618 [ 4618 [ 4410 | [ [ 208 [ e 208 [ e L O N A 76 |. 10/29/2027 . |4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
. 000000-00-0 [Nt 1 12.092% 12/06/27 ....evvvvvvvvnnnneiriinnnnn | unnnns L 06/30/2023 . | eeenniieiiiiieeeeeeiieeees i [ 375 378 87D i [ [ e e e [ 375 [ooviiiiiiiee oo [ [ 29 |. 12/06/2027 . [4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
. 000000-00-0 [Nt 4 12.104% 12/06/27 ...eevvvvvvvvnnniiieiinnnnn | unnnns L 06/30/2023 . | aeeenieeiiiiieeeeeenieeees v e 1180 [ T8 T8 e [ [ e e e [ < T S AU A N . 12/06/2027 . |4.A Z .....
Invo Healthcare (Olympia Acq) Delayed Term Ln
. 000000-00-0 [Nt 10 12.687% 02/28/28 .........cevvvvevrevnnnnns | nnnnns . 04/14/2023 . | Tax Free Exchange ....... |occoeoriiriiiiinnns fooennnenns 10,790 [ooovvenennns 10,790 [oeenennnnne 4 O O O R ER (4[4 O O ) A 40 |. 02/28/2028 . |4.BPL ....
Playon Sports Inc Revolver Nt 1 11.521% Redenption 100.0000
. 000000-00-0 [03/14/28 ....evvvvvviiiiiiiiiiiiiiieeeciiiineeeees | s . 04/04/2023 . | .. . 03/14/2028 . |4.A Z .....
Fairway Lawns LLC Term Ln Nt 1
. 000000-00-0 [05/17/28 ..evvvviiviiinnniiiiiiiniinieciiniineeeienn | s . 04/03/2023 . | .eeneeiiiiiieeeeeeinieeees i e 644 [ B4 825 82D [ [ LS O AN LS R RN (07 R Y R R, 18 |. 05/17/2028 . |4.A Z .....
Spectrum Auto (CC SAG Acq) Delayed Draw Term
. 000000-00-0 [Ln Nt 7 11.288% 06/29/28 ........ccvvvvnvrevinnn | uunnnns L 06/30/2023 . | .eueniieiiiiieeeeeeeniieeees e fereeennn 301 [ 801 301 287 [ L O N RN L 3 R RN L O O A 16 |. 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term Redenption 100.0000
. 000000-00-0 [Ln Nt 8 11.288% 06/29/28 .........cevvvnvrivvnnn | uunnnns . 06/30/2023 . | .. U R RN 169 [oooviieiiinns J[CI° I P L O N R R R L O N 4 |. 06/29/2028 . |4.A PL ....
Sonny's Enterprises LLC Restated Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [ 12.045% 08/05/28 ......evvvvvvrvnnnniiiiiinnnninnnns | vnns . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 33,926 |oeeeunnnnns 33,926 [ [ TRTE1 R R KRR R F T/ PO R F T/ PO R TR 0 U R R R 634 |. 08/05/2028 . |4.C YE ....
Denal i Buyerco Delayed Draw Term Ln Nt 6 Redempt ion 100.0000
. 000000-00-0 [10.969% 09/15/28 .....evvvivviirnniiiiiiiniieenes | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 699 |ooiiiiiiinnns 699 | 699 |..ooeviiins 329 [ [T R R R [T PO RN (6161 R N R R, 35 [. 09/15/2028 . [4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 7 Redempt ion 100.0000
. 000000-00-0 [ 11.049% 09/15/28 .....evvvivviirnniiiiiiiiiinenes | s . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e 574 |eeiiiiiiinns 574 |oovviiiiis 574 | 366 |...coevnnnnnnns [ O N AN [ P RN LS. U R R R, 35 [. 09/15/2028 . [4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 9 Redemption 100.0000
. 000000-00-0 [ 11.074% 09/15/28 ......ovvvvvvrnniiiiiiiiiiineeinn | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,508 [oooiiiiinnnns 1,603 [ooiiiinennns R O O O O ) AN 152 R ) R E N 49 |[. 09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 3
. 000000-00-0 [ 11.198% 09/15/28 ......oevvvvvvnnieiiiiiiiiiieeeins | s . 04/12/2023 . | Tax Free Exchange ....... |oceeeeerviiiiinnnns Jovnennnns 145,199 |........... 145,199 |........... 145,199 |........... 142,919 |.......... 2,280 |oeeiiiiiiiinns e e 2,280 |oeeeinniiiiiiinn e 145,199 [ oo [ s 8,055 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 8
. 000000-00-0 [ 11.294% 09/15/28 .......vvvvvviiinnniiiiiiininees | s . 06/09/2023 . | Tax Free Exchange ....... |oceveevrvrviinnnnns Jovunnnnns 141,880 |.......... 141,880 [..eeen..n. 141,880 |ovevennnnn. 139,652 |.......... P2 U RN RN 2,228 |oeiiiiiiiiiiin s 141,880 [oooeeveeeninnns oo [ s 7,496 |. 09/15/2028 .|4.B Z .....
Denal i Buyerco Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
. 000000-00-0 [ 11.510% 09/15/28 ......oevvvvvvnnniiiiiiiiiiiiieeinn | s L 06/30/2023 . | .eeeniiiiiiieeeeeeeieeees i [ 2,560 [oooeiieene 2,560 |iieiiinns 2,560 |oiieiiiiiiiiins 455 [oeiiiiiiiinnns A P N AN /2 PP F 11V R R R R, 122 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Term Ln Nt 1 11.552% 09/15/28 Redemption 100.0000
. 000000-00-0 [ .eevuuneeiiiiiiieiiiiiiiie et eceiiieeeeeees | s . 06/30/2023 . | .euniiiiiiiiiieeeiiiiiieeeees | o 18,981 [.....oo..ees 18,981 ... 18,981 [..ooooeees 18,683 |............ 208 i e e P I O R 18,981 |vvvvvvvvvvnnnns fovvvviiiiiiiiins foviiiiiiiiiiins e 1,104 |. 09/15/2028 . [4.B Z .....
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llesco Group Term Ln B-1 Nt 1 10.667% Redemption 100.0000
. 000000-00-0 [10/08/28 ....veveuvenveneeneeeeneeiesresiesienienne | ceeees L 08/30/2023 . | cuveeeieeieeeeeeeeeeees e oo 7,500 [ooeiiiinnne 7,500 [oeeeereenen 7,275 | 7,275 | I A 220 |iieiciiinis e 205 |oiiiiiiinies e 7,500 |oveireiinens Joerenieniinies Jorerenenenes o 528 |. 10/06/2028 . |4.A Z .....
Faraday Buyer LLC Delayed Draw Term Ln Nt 1 Redemption 100.0000
. 000000-00-0 [ 12.098% 10/11/28 ..evvvereeneeneeneinienienenes | ceeees L 08/30/2023 . | e s e [ F£: T AR 785 |ovieiiiiinine 785 |oeeeeiieeeninien forvenieninins oo s i s e F£:5T PSRRI FUURURURUR TSURURUUR ISURRTRR 2 | 10/11/2028 . |[4.A Z .....
Wor Idwide Produce Acquisition Term Ln Nt 1 Redemption 100.0000
. 000000-00-0 [ 11.486% 01/17/29 ...evvvrrvrneeneeneiniesienenes | ceees . 06/30/2023 . | .. o [ o 2,381 | 2,381 | 2,381 |oeeiiinininien foereenieniinine oo e e s e 2,381 |oereiiiiies foeeeneninins oo e 45 [.01/17/2029 . [4.A Z .....
Wor Idwide Produce Acquisition DD Term Ln B-1 Redenption 100.0000
. 000000-00-0 [Nt 1 11.492% 01/17/29 ..ovviveveiviniiniienns | ceees L 08/30/2028 . | cuveeieeieeieeeeeeeeees e [ I R L AR [ ISP AESUPRURPRP FSRRPRRURRURRPI NUSURURURUR RURTUIRORUTURN WTURPRURUR TP 58 [oeveiiiiin [ [ Jree 3 |.01/17/2029 . |4.A Z .....
Wor Idwide Produce Acquisition DD Term Ln A Nt Redenption 100.0000
. 000000-00-0 |1 11.492% 01/17/29 .evveuveveveieieiiieseiens | e L 08/30/2023 . | ceveeieeieeeneeeeeeees e oo 467 i 17 R B67 oo o o e s s - PSRRI RURUURURURN UTSURPRURUR ISURURRRN 14 |.01/17/2029 . |4.A Z .....
United Digestive LLC Term Ln Nt 1 11.992% Redenption 100.0000
. 000000-00-0 [03/30/29 ..vvveeerienienienienieniesienenenene | ceeees L 08/30/2023 . | e e oo 3,081 [oiiiinns 3,081 |overeenne 3,081 |oeveeerenininiene forrenirninine oo e s s e F I U FUSUURURUR RURUTURPRUR TURRRR 94 | 03/30/2029 . [4.AZ .....
Arcticom Delayed Draw Term Ln Nt 2 11.490% Redenption 100.0000
. 000000-00-0 [04/94/29 ..vvvierieeniiniieiinienieseeenenens | e L 08/30/2023 . | cuveeeieeieeeeeeeneeees e oo 2,406 |eiriene 2,408 |ooovreenenne 2,408 |- foerenieninine oo e s s e 2,406 oo foeeeenenienine oo e 49 | 04/14/2029 . [4.A Z .....
Arcticom Delayed Draw Term Ln Nt 1 11.707% Redenption 100.0000
. 000000-00-0 [04/94/29 ..vvvierneineeniieiinienieseeenenene | ceeees L 08/30/2023 . | e s e [ 843 v 843 | 843 | o o e s s 843 |ovevererienes forrenieninine oo e 18 | 04/14/2029 . |4.A Z .....
Arcticom Delayed Draw Term Ln Nt 1 11.707%
. 000000-00-0 |04/14/29 ... O P . 06/14/2023 . | Tax Free Exchange .. . 04/14/2029 . [4.A Z .....
Arcticom Delayed Draw Term Ln Nt 3 11.718% Redenption 100.
. 000000-00-0 [04/94/29 ..vvvierieiniineiniinieeieseeenenens | ceeees L 08/30/2023 . | e e [ 6843 e 643 [ooiiiiiiine 643 | o oo e s s e B43 |overerrineies forreenieninins oo e 13 | 04/14/2029 . |4.A Z .....
Nor thwinds Holding Co Delayed Draw TL 20231 Redenption 100.0000
. 000000-00-0 [Nt 1 11.848% 05/01/29 ...ovvvvrevrevrennnnnnen | ceeenes L 08/30/2023 . | e s e [ 377 e K77 R 377 e oo o e e s e K 72 PSSR FUSURURURUR RURSUTURUUR SURRRR 6 [ 05/01/2029 . [4.AZ .....
Eyesouth LLC 1st Lien Dalayed Draw Nt 1 Redenption 100.0000
. 000000-00-0 [ 10.952% 10/05/29 .....euvemvemvereeierierierieniens | ceeees L 08/30/2023 . | e s e [ 201 foriiiiiinne 201 [ LT FURUR RUURURURUR RO K AR A K I AU A P2\ PSR FUURURORUR RURSURPRPRUR ISURRRR 5 | 10/05/2029 . [4.A Z .....
Eyesouth LLC 1st Lien Term Ln B Nt 1 10.996% Redenption 100.0000
. 000000-00-0 [10/05/29 ....oueuvenveeeeeieieeeseesee e | ceeees L 08/30/2023 . | e s e oo 6,277 |oeiiinnn 6,277 |ovrvrerrens 6,198 |vrrrene 6,198 |.vrererrinne 2 | YA PSRRI RN [T PR N (77 PSRV FUUURURURR OUIIOUR USSR 445 1. 10/05/2029 . |4.A Z ...
Sal ly Beauty Holdings Term Ln B Nt 1 7.587% Redenption 100.0000
. 000000-00-0 [02/28/30 ...vevveuveneeneeieienieneesee e | ceeees L 08/30/2023 . | e eeeees e oo 7,500 [oiriiiinnne 7,500 [eeeereenen T s e [, -3 PR T -3 PR N 7,500 |oveveiinens Joeeieninniinies Jorerenenenes e 145 |. 02/28/2030 . [2.C Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1 Redempt ion 100.0000
..00216C-AD-5 [ 11.771% 04/15/25 ..ovvenveeeieieeveiesiesiennen | e L 08/30/2023 . | cuveeeieeieeeeeeeeeeees e oo 5,860 [oeiovrinnne 5,860 [ceovereerenn 5,773 |vrrreeen [: 701 FUUURUR RN 40 [ [ 1\ R TN 5,860 |verrerrirens Joerenieniinis e o 323 |. 04/15/2025 . |3.B PL ...
AQ Sunshine Inc aka Relation Term Ln B Nt 1
..00216C-AF-0 [ 11.788% 04/15/25 ..ovveuveneirerereseesiesienies | ceeees L 08/30/2023 . | cuveeeieeieeeeeeeeeeees e e 867 [ 867 [ 88T [eiii883 [ 4 e e /3 PO R ST/ PSRN FURUPRURUREN RSURPRPRUR ISURPRRRN 48 |. 04/15/2025 . |3.B PL ...
ATI Restoration LLC 1st Lien Term Ln Nt 1
..00228*-AA-4 [10.328% 07/31/26 .ovvveerreinienieniinisinens | ceeees L 08/30/2023 . | cevveieeieeneeeeeeeees e oo 3,382 [ 3,382 Lo 3,258 [ 3,286 [ e 56 e e -3 PR N 3,382 [oeiiiiiiin o s e 162 |. 07/81/2026 . [1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 7
..00228*-AB=2 [ 10.23%% 07/31/26 .vvvevrreenerninsirnieniennns | ceeees L 08/30/2023 . | ceveeieeieeeeeeeeeeees e oo 431 83T 83T [ 83T | i o o e s 431 | o oo e 22 (. 07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 5
..00228*-AB-2 [ 10.388% 07/31/26 ... [ . 06/30/2023 . | .. . 07/31/2026 . |[1.F PL ...
ATI Restoration LLC 1st Lien DD Term Ln Nt 3
..00228*-AB=2 [ 10.391% 07/31/26 .ovveuveneereierenieiiesienies | ceeees L 08/30/2023 . | cevveieeieeieeeeeeeeees e oo 828 o828 [ 817 [ B8 [ B e e L7 A A 623 |overrerreriines forreenieniiine o e 46 |. 07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Amendment Term Ln Nt
..00228*-AC-0 1 10.391% 07/31/26 ..evvveenerneriiininninns | e L 08/30/2023 . | ceveeieeieeeeeneeeeees e e 1180 [ 1,180 i 1,980 [ 1130 [ e o oo e s 1,430 [oeeiiiiiiin [ s e 58 |. 07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Amendment DD Term Ln Redenption 100.0000
..00228*-AD-8 [Nt 1 10.242% 07/31/26 ..oevenveeereeiniiieins | e . 06/30/2023 . | .. JE PSR RO 135 fereeeeerieniene 135 | 135 [orereeiiiniene R AU FSURIORIURRURRPI RUSURURURUREE TPV SURURPRUR RPN LK PSSRSO RUNURURURUR RUROUIRURI TORURRI 15 |. 07/31/2026 . |1.F PL ...
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228*-AD-8 [Nt 2 10.264% 07/31/26 ..oeveveeeriiiieiienns | e L 08/30/2023 . | e neeeeeeees e [ 124 o 128 | A2 [ R FOUUUR ARSI ROURURURUREN URRURURUTUR STURURPRUR RPN L2 PSPPI ROUVRURURUR RURSURUURPR TPRTRR 6 [.07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Amendment DD Term Ln Redenption 100.0000
..00228*-AD-8 [Nt 4 10.392% 07/31/26 ..oovvvrvinninninninnins | conenes . 06/30/2028 . | ceviiiiiiiiiieiiininis e [, 1,507 forverinnenns 1,507 oeiriennee, 1,507 |oeeernninninninis Joornenininins Joenienininies foseninininne fovvnininn: foiii o, 1,507 [oeveviiiiiin foviiiiiie o o, 39 | 07/31/2026 . [1.F PL ....
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lor Idwide Express Inc Initial Term Ln Nt 1 Redemption 100.0000
..00435U-AB-4 [9.503% 07/23/28 .....cevvvnvviiiininniiiiiiiiniinnes | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 12,500 [oooveevnnnns 12,500 |oeeveeennnns 12,395 [oooiiennnens 11,406 |.......... 1,006 |..coevvnnnnnns <1< T O R 1,004 |oeiiiiiiiies o /2800 O Y N AR 565 |. 07/23/2028 . |4.C FE ....
Aero Operating LLC Term Ln Nt 1 11.390% Redenption 100.0000
..00797%-AA-5 [02/07/26 ..evvvviiiiiinniiiiiiiiiieiecciiinneeeenn | s L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 3,499 | 3,49 [.....oeeeins 3411 | 3,289 [ L7 PR [T FO R 4 (V1 PO F T/ O U N R 163 |. 02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
..00797%-AB-3 [ 11.390% 02/07/26 ...eevvvvviivniniiiiiiniiiineiinn | s . 04/03/2023 . | .. FU R NN 86 [oiiiiiiiiinns 86 |iiiiiiiiiiiins 86 |iivniiiiiiinns 81 | [T R R R LI PR RN O N N 4 {.02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..00797%-AB-3 [ 14.324% 02/07/26 .......evvvvvviirnnniiiiiiiniinees | s . 04/03/2023 . s s L001 vl 94 (C1V R O AR RN (S0 I O RN L S R R 62 |. 02/07/2026 . |3.A PL ....
Alcami Holdings LLC Term Ln Nt 1 12.191%
L.013708-AA-6 [ 12/21/28 eevveniiiiiiiiiiiiciiiiecieeeen | s . 06/30/2023 . . 12/21/2028 . |4.A Z .....
..01451*-AA-0 [Alera Group Term Ln Nt 1 11.202% 09/30/28 . |....... . 06/30/2023 . |Various ... . 09/30/2028 . |2.CPL ....
Alera Group Delayed Draw Term Ln Nt 1
..01451%-AB-8 [ 11.205% 10/29/28 ....evveeieeiiieeeeeeeeneieeeeee | s . 06/30/2023 . |Various ......cceeeeeeeeeen Joemmmmnneeeeennnnnns fovveneeeeenn 1,796 [t 1,796 [ 1,796 |t 1,796 [eeiiiiiiies e e e e e 1,79 [ oo oo et 98 |. 10/29/2028 .|2.C PL ....
AmerCareRoyal LLC Term Ln Nt 1 11.702% Redenption 100.0000
..023588-AA-0 [ 11/25/25 .oeeeeeeeeeeeeeeeeeeee e | s . 04/03/2028 . | .eveniiiiiiiiineeniiinineees e e 5,518 [eeireennee 5,518 |eeeeinns 5,411 | 5,270 |oeereunnns 187 [t [S7250 FEUTUT TP L I U IR 5,518 |oeeeeeiiiiiee oo e s 143 |. 11/25/2025 . |4.B PL ....
American Renal Holdings Inc Term Ln Nt 1 Redempt ion 100.0000
..029227-A%-6 [ 11.115% 01/25/27 .veeeeeeeeeeeeeeeeeeeeeeeen | s . 06/30/2023 . | .euuiiiiiiiiieeniniiienees e e 12,500 [ooeeeennnnns 12,500 |oeerennnnnns 12,188 | 11,660 |............ 605 |eeernennnns 285 |oeeeeiiiieeeeen feeeennns L1V I PO 12,500 |eeeeeeeemnies Jermeeeeeemenee fereeeeeeeeniees e 693 |. 01/25/2027 . |4.B PL ....
Amryt Pharma Inc Term Ln Nt 1 11.790% Redenption 100.0000
..03217@-AA-9 [ 02/18/27 .o eeeeen | s L 04/13/2028 . | .eveniiiiiiiiieeeeeiiiieees e e 1,428,716 |........ 1,428,716 |........ 1,428,716 |........ 1,428,716 [oeeeeeeeieiiee oo e e e s 1,428,716 |oveeeeeeeennis Joeeeieeeeennnee Jorneeeeeeeniee Joeeieeeees 164,728 |. 02/18/2027 .|3.CPL ....
Apex Services Partners Term Ln Nt 1 10.587% Redempt ion 100.0000
..03768#-AB-8 [07/31/25 .eeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | s . 06/30/2028 . | .eveniiiiiiiiineeniiiiieees e e 2,378 | 2,378 |eeeiins 2,378 |eeeeiieeieeinnins Jorneeeeeennnes ereeeeeeeennees e e e e 2,878 |oeeeeiiiieeee o e s 121 |. 07/31/2025 . |3.B PL ....
Apex Services Partners Delayed Draw Term Ln Redempt ion 100.0000
..03768#-AC-6 [Nt 7 10.742% 07/31/25 ..oeeveeeeeeiieeeeeeens | s L 06/30/2028 . | .eveniiiiiiiiinneriinnieees e e 2,378 | 2,378 |eeeiins 2,378 |eeeeiieeieeinnins Jorneeeeeennnes ereeeeeeeennees e e e e 2,878 |oeeeeiiiiieeie Joeeermriieeeees e e 63 |. 07/31/2025 . |3.B PL ....
Archkey Holdings 1st Lien Term Ln Nt 1 Redempt ion 100.0000
..03957N-AB-2 [ 10.443% 06/30/28 ....evvuereeennneeeeeeennieeeeee | s . 06/30/2023 . | .euuiiiiiiiiieeniniiieenes s e 25,000 f[o.oeeeeeenee 25,000 |...ccevnnnnn 24,781 |.ooeeenennns 1,736 oo 627 |eeernnns 199 | o L7 I PO S 25,000 |eeeennieeeeennn Jeerrnnieeeeenne Jeerrneeeeeeees e 1,039 |. 06/30/2028 . |4.B FE ....
Archkey Holdings 1st Lien Term Ln Nt 1
..03957N-AB-2 [10.443% 06/30/28 ....evvneeeeeennaeeeeeeneiieeeeee | s . 06/30/2023 . | Tax Free Exchange ....... TR FOPR 4,650,626 |........ 4,687,500 |........ 4,640,625 |........4,412,109 |....... 235,860 |..eevvnnn2,657 |eeeeiiiiiiieenn |eeennn 288,517 | e 4,650,626 |.. ...305,533 |. 06/30/2028 . [4.B FE ....
Archkey Holdings 1st Lien Term Ln Nt 5
..03957N-AB-2 [10.523% 06/30/28 ....eeuueeeeeenneeeeeenniieeeeee | s . 04/28/2023 . | Tax Free Exchange ....... |oeeeeoeeeeeemmninnns foeeens 4,900,405 |........ 4,937,500 |........ 4,894,891 |........3,412,081 |....... 182,872 |.......... 3,79 | eeenenn 186,666 [....ccvvvveeeee foreeeenn 4,900,405 [..oeeevneiiieee foereeiiiis e s 151,263 |. 06/30/2028 . |4.B FE ....
US Metals Bidco Term Ln Nt 1 11.858% Redenpt ion 100.0000
..03979%-AA-9 [07/20/26 .....ceeeeeeeeeeeeeeeneee e eeeeen | s L 06/30/2023 . | .euniiiiiiiiineiiiniieenes e e 11,250 [oeeeennnnns 1,250 |oeeeennnnnns 10,913 |oeeeeennnnns 11,025 |oeeeeieieeeies e 225 |oeeeeiiieeeeeen feeeenns 225 |oeeieiiiieeeeen feeeees 11,250 |oeeeeeeeciniies Jeemeeeeeemnnes foeeeeeeeeeniees e 578 |. 07/20/2026 . |3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1 Redenpt ion 100.0000
L.04011%-AA-7 [ 12.543% 11/30/26 ..covvveeeeeeeeeeeeeceeieeeee | s L 06/30/2028 . | .eveniiiiiiiiinneniiniieees e e 3,362 [oeieieeeee 3,362 [.eeeeennnnnn 3,362 [..coeeennnnnn 3,362 [oeeeieiiiiiiies oo o [ e s 3,362 |oeeeeiniiiieeee foreeeereieeees e s 198 |. 11/30/2026 . |2.C PL ....
Arrowhead Holdco Co Term Ln Nt 1 9.914%
..04279%-AA-4 [ 08/31/28 ..eeeeeeeeeieieeeeeeeee e | s . 06/30/2023 . |Various ......cceeveuaereees Joemmmnnneeeemnninns Joriiieeeeens 2,407 oo 2,407 |eeeiinns 2,407 |oeeeenns P [ FOUUURR FOTURRRRR PR T2 |oeeeieeeeeenee e 2,807 |oeeeeiniieeeee oo e s 133 |. 08/31/2028 . |4.CPL ....
Arrowhead Holdco Co Delayed Term Ln Nt 1 Redemption 100.0000
..04279%-AB-2 [9.678% 08/31/28 .....oeeeeeeeieeeeeeenieeeeeeenns | s . 06/30/2023 . | .euuiiiiiiiieieiiininnees s e 494 |, 494 ot 493 oot 479 |eeeiiies L I L PO RN LT PO IR 94 [ e e e 32 |. 08/31/2028 . [4.C PL ....
Arrowhead Holdco Co Redhank DD Term Ln Nt 1 Redenpt ion 100.0000
..04279%-AC-0 [9.678% 08/31/28 .....oeeeeeeeeeeeeeeeieeeeeeenns | s . 06/30/2023 . | .ueniiiiiiiineeiiininnees s e 568 [..eeiieeeiennnns 568 |..eeevrrniianns B57 |eeeeeeeiieees 551 |oeeeeeiiees LI PO [ PO FEPTN L LA T S LTI PR FOPPPR FSURRPPPPRR ISP 37 |. 08/31/2028 . |4.CPL ....
Automotive Keys Group LLC 3rd Amendment Term Redemption 100.0000
..053338-AA-3 [Ln Nt 1 11.654% 11/06/25 .....ccevvvvnneeeeennn | s . 06/30/2023 . | .euuiiiiiiiieneeiiniiennes e e 18,910 |[..eeeennnens 18,910 [oeeeeeeee 18,910 |oeeeeeeenee 18,910 [oeeeeeeiiiiiies oo oo [ [ [ 18,910 |oveeneeeeeiiies ermeeeeeemnnes foereeeeeeiies e 1,160 |. 11/06/2025 . [4.A Z .....
AxiomSL Group Term Loan Nt 1 10.964% Redenpt ion 100.0000
..054628-AA-6 [ 12/03/27 eeveeeeeeeeeee e | s L 06/30/2023 . | .euniiiiiiiiineiiiniieenes e e 12,438 |............ 12,438 |oeeeeennnnns 12,313 |oeees 11,836 [oooeeeeeeee 499 |....cceeeees 103 [ooeeeieeiiiieee o (<1075 PO 12,438 |oeeeeeiieieiens e e e 668 |. 12/03/2027 . |4.C ........
Bamboo Purchaser Inc Term Ln Nt 1 11.242% Redemption 100.0000
..059488-AA-0 [ 11/05/26 .....eeeeeeeeieeeeeeeeee e eeeeen | s L 06/30/2028 . | .eeeniiiiiiiiieeeeiiniieens e e 3,147 | 3,147 | 3,147 e KT U A FOUPPP FUUPRRRRURPUOR IOPPRRRRUURRRE FSURRRRPPUPRR ISUSTRRPUUPRT ST BT | oo e s 184 |. 11/05/2026 . |2.B PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 1 12.392% 11/05/26 ..eovvveeeeeeeenieeeeeennees | s . 06/30/2023 . |Various .....cceeveueereeenn Joemmmneeeeemnnines foreeeeeeennnns LIV LV A T40 |oeeeeeiiies LV AU FEUUTSUPPR IEUURRTRRRURP ISPUUPRRRTUPPR IEPPRRPRRRRRUUP ISP VI PR FOPSPRR FOURRRPPPRRR ISP 43 . 11/05/2026 . [2.B PL ....
Banyan Software Holdings 2nd Amendment Term Redemption 100.0000
..066830-AC-3 [Ln Nt 1 12.202% 10/30/26 ....oeeeeevvnnnnaeeee | onnnens . 06/30/2023 . | .. . . 10/30/2026 .|3.B Z .....
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Banyan Software Holdings 2nd Amendment DD Redemption 100.0000
..066838-AD-1 [Term Ln Nt 1 12.202% 10/30/26 .....oevvvvvvnnnn | uunnnns L 06/30/2023 . | .eeinieiiiiieeeeeenieeees i [ 2,380 [oeeiiiinne 2,380 |eeeeinnnns 2,380 |oeeerinnnnns 2 O PO R AN 2,380 |oooiiiiiiiiiinn [ s e 255 . 10/30/2026 . [3.B PL ....
Benefytt Technologies Inc Delayed Draw Term Redemption 100.0000
..081820-B*-6 [Ln Nt 1 12.567% 08/12/27 ....cvvvvvvvnniiiiinnn | unnnns L 04/11/2023 . | eeeeeiieiieeeeeeieeees i e (590) [oevvvvrnnnnnns (590) |.oeeeeeennns (590) |+evvvvrernnnns 5 O O O ) RN [RSISL0 1T R R R R . 08/12/2027 .|[1.F Z .....
Berry Plastics Corp TermLn Z Nt 1 6.972% Redemption 100.0000
..085794-BG-6 [07/01/26 ....covvvvnnniiiiiiiiieeeciiieeeeceinin | s . 06/12/2023 . | .. U O N 632,667 |........... 632,667 |........... 634,433 |..eeennnnn. 627,922 |.......... 5,97 |..evven. (1,222) |veveiiiiiinn v L3 C: T FO R (571 A ) ) M 20,554 |. 07/01/2026 . 3.A FE ....
Boats Group LLC Term Ln Nt 1 12.517% Redemption 100.0000
..090328-AB-7 [02/18/26 ....uvvivviiiniiiiiiiiiiee i eeeenn | s . 06/30/2023 . | .eeenieeiiiiiieeeeeeeiieeees i feen5,0000 [ 5,000 |.eeeiunnnnns 4,875 |oeeeiennns 4,893 [oooiiiiiiiiens [ (L7 IR RN L (L7 O RN LS00 O O N AR 391 |. 02/18/2026 .|5.B Z .....
Advanced Infusion Solutions Last Out Term Ln
..00788H-AN-1 [Nt 1 10.702% 06/27/24 .......cevvvveiiiiiinnnns | nnnnns . 06/30/2023 . | .eeineieiiiiieeeeeeniieeees v [ee 22,083 [, 22,033 [ooeeenne 21,581 [ 21,868 |ovveiiiiiiinnn e L (CICT PR RN L (CICT PP RN P2V R R R RN 1,154 |. 06/27/2024 . |4.A PL ....
Bottomline Technologies Inc Term Ln Nt 2
.. 10139#-AA-7 [ 10.646% 05/14/29 .....eevvvivviiniiiiiiiiiiiieenes | s . 06/30/2023 . | .eeeniieiiiiiieeeeeeiiieeees i e 7,500 [ 7,500 |ieeiinnnnns 7,500 |veeiennnnnns 7438 | L7200 R R AR KL 7/ O R 500 I O O R AR 391 |. 05/14/2029 . |4.APL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 [ 12.342% 12/28/25 ......cevvvviiiiiiiiiiiniiiiiiis | s . 06/30/2023 . | .eeiniieiiiiieeeeeeniieeees i e 78,2220 [, 78,222 |ooeiiinnnnns 76,530 [...ccevnnnns TT,732 Jovvviiiiieiiinn oevviiinnnns 110 R A 110 R A -T2/ R R R RN 2,569 |. 12/28/2025 . [2.C PL ....
Outfront Media Capital LLC Term Ln Nt 1
.. 12505M-AF-3 [6.852% 11/18/26 .....ceevvvvvenieiiiiiiiiiieciiine | s L 06/21/2023 . | eeenneiiiiiiiieeeeeeeiieeeees | [2000002,274,488 oLl 2,315,000 |........ 2,312,422 |........ 2,231,993 |........ 81,446 |............ L5 R M 81,598 |ovviiiiiiiins s 2,313,591 [ovvviiiiiiiiinn fonnns (39,103) |....... (39,103) ... 62,971 |. 11/18/2026 . |3.B FE ....
CVP Holdco Inc Delayed Draw TL Nt 1 11.602%
L A27218-AC-3 [ 10731725 v | s . 06/30/2023 . | .eeenieiiiiiieeeeeeiieees e e 4,439 [ 4,439 |............. 4,435 |...ooooennens LR O R LT PO RN FC T PO F LX< O N N R 251 |. 10/31/2025 . |3.B PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 127454-AA-9 | 11.288% 06/29/28 .... [ U . 06/30/2023 . .5,313 |.. . 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term
. 127458-AB-7 [Ln Nt 1 11.279% 06/29/28 ......vvvvvvnnnninnenn | nnnnns . 06/30/2023 . | .eeiniieiiiieeeeeeeiieeees i e 737 [ AT/ R AT . 702 |ooviiiiins [T R R R, ST R E <7/ P RO R AN 44 . 06/29/2028 . [4.A PL ....
CPI Buyer LLC Term Ln Nt 1 10.987% 11/01/28
CA2TA-AASE [ e | . 06/30/2023 . | .eeeiieiiiiieeeeeeeniieeees v e 11,8560 [l 11,856 [oeeeneeee 11,856 [oeeneee 1,341 | [ [CJ0 R F R R L [ PO AR 11,856 [ovvvvvvvvnininns fonniniiiiiins fo 627 |. 11/01/2028 . [5.A PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 127494#-AB-3 [10.720% 11/01/28 ....covvvvniiiiiiiiiiieeiciiins | s . 06/30/2023 . | .. . 11/01/2028 . |5.A PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 1
.. 127494-AB-3 [ 11.025% 11/01/28 ...ovviviiiniiiiiiiiieiieiiinnn | s . 06/30/2023 . | .eeinieiiiiieeeeeeeniieeees e e 389 K T L7 (R S R RN T O FCISIe N R R R, 21 . 11/01/2028 . |5.A PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3
.. 127494-AB-3 [ 11.038% 11/01/28 ....ccevvvniiiiiiiiiieeiciiins | s . 06/30/2023 . | .eeeniieiiiieeeeeeeniieeees i e 439 X O O O R RN X R R R R, 12 |. 11/01/2028 . |4.B Z .....
CMG Holdco LLC Term Ln Nt 1 10.362% 05/19/28
CA2757*-AA-8 [ e | . 06/30/2023 . | .eeeniiiiiiiiieeeeeeeiieeees i e 2,616 [ 2,616 |..nnnns 2,616 |.eevennnnnns 2,557 [ooeiiiiiinnnns (72 R [ PP F LIS O F 2,616 |oeeveeernnrinnns fonnniiiiiiis fo e 126 . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 3
.. 12757*-AB-6 [ 10.140% 05/19/28 .....ovvvivivniniiiiiiiiiiinecins | s . 06/30/2023 . | .eeeniiiiiiieeeeeeeiieeees i e 782 [ F£7 2 R F£7 2 R AL T PO T O N RN LT PR FRRN A7 U R R R, 35 [. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 2
.. 12757*-AB-6 [ 10.339% 05/19/28 .....covvvrvviiiiiiiiiiiiiiiiiinees | s . 06/30/2023 . | .eeeniiiiiiieeeeeeenieeees i e 5050 [ 505 |iiiiiiiiinns 505 |oiiiiiiiinns 495 [ooiiiiiinnnns (O O N RN L R L1V R N R R, 24 [.05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1
. 12757*-AB-6 [ 10.362% 05/19/28 ....ovvvviiviiniiiiiiiiiiiieeees | s . 06/30/2023 . | .eeeniiieiiiieeeeeeeiieeees i e 309 s 309 [ 309 | 303 | [ O N AN [ PO RN FC LV R N R R, 22 |. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 3
.. 12757%-AC-4 [ 10.140% 05/19/28 .....ovvviviniiiiiiiiiiiiieeeinn | s . 06/30/2023 . | .eeeniiiiiiieeeeeeniieeees i e 860 [l 660 |oierruiiiiinns [CICI0 I PO 647 | T R N RN LT PO AR L1 O A 31 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 7
.. 12757%-AC-4 [ 10.277% 05/19/28 ...ovvvvvviiiniiiiiiiiiiinieecins | s . 06/30/2023 . | .eeeniiiiiiieeeeeeeiieeees i e 1190 [ L LI PO 19 | M7 [ 5 R R RN /2 PO RN L L R R A R 6 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 4
.. 12757%-AC-4 [10.317% 05/19/28 ....evvvviiiiniiiiiiiiiiiiieeeinn | s . 06/30/2023 . | .eeenieiiiiieeeeeeeiieeees i e 9030 903 |oiiiiiiiins 903 |.oiiiiiiins 885 | LT S N RN LI O L1V R N R R, 43 [. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 5 Redenption 100.0000
..12757*-AC-4 [10.527% 05/19/28 .... N ISR . 06/30/2023 . | .. . 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 11.952%
.. 127658-AA-6 [ 11/01/28 ...oiiiiviiiiiiiiiiiiiiiiiiiiiiececciiien | eeeees . 06/30/2028 . | .uuiiiiiiiiiiiieeeiiiiiieeees i e 3,684 |............ 3,684 |..coooein. 3,684 |.unnnnnns 3,684 |iivviiiiiiiis oveiiniiiiins Joiiiiniiiiins Jeiiinnnniiiins Joriiinnieiiiien Jecsiinneenens R O N O AT 248 |. 11/01/2028 . |4.B PL ....
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Capstone Logistics Acq 1st Lien Term Ln Nt 1 Redemption 100.0000
.. 140788-AA-4 [9.952% 11/12/27 .coovvvvviiiiiiiiiiiniiiiiiiieeees s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 25,010 f[ooeeeeeee 25,010 |[...ccovnnnns 24,778 |..ocovvennn 24,883 | e LT R RN LT R RN <XV [V R R R R, 1,212 |. 11/12/2027 . |4.B PL ....
Capstone Logistics Acq Delayed Draw Term Ln Redempt ion 100.0000
.. 140788-AB-2 [Nt 1 9.952% 11/12/27 .ooovvveiiiiiiiiiiiniiiinn | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,456 [...oocoenenns 1,456 |oeeeeennnnnns 1,456 |oeeennnns 1,453 | [ R R RN FC T PO F L R ) R E N 71 | 11/12/2027 . |4.BPL ....
CarePathrx Midco Inc Term Ln Nt 1 5.171% Redenption 100.0000
L 141738-AA-8 [05/14/26 oevveeiiiiiieeecieeen | s . 06/30/2023 . | .. F R AR (5,165) |cevvvrennns (5,165) |............ (5,036) |............ (5,049) [...ovnnnnnnn (46) |ovvenrnnn (1) S (R () ) PO {50 (615 R R R RO, 5,263 |. 05/14/2026 . [4.A PL ....
Catalent Pharma Solutions Inc Term Ln B-3 Nt Redemption 100.0000
.. 14880B-AH-4 |1 7.154% 05/17/26 ...oevvvvvvnnniiiiiinineeeees | s . 06/30/2023 . | .eeeniiieiiiieeeeeeeiieeees v feeee 12,281 012,281 [ 12,271 12,066 [ 207 8 [ e 216 [ [ 12,281 [ e [ 440 |. 05/17/2026 . |3.B FE ....
Centric Brands Inc DIP Ln Nt 2 10.589%
.. 15644G-A*-5 [10/09/24 ....oevvviiiiiiiiiiiiiiiiieeeieeen | s L 06/02/2023 . | eeeenieeieiiieeeeeeniieeeees i e 8,767 [ 28,767 [t 28,767 [ 20,712 | 863 [ e e 883 [ [ 8767 o [ [ [ 1,356 |. 10/09/2024 . [4.A Z .....
Centric Brands Inc DIP Ln Nt 18 11.500%
.. 15644G-A*-5 [ 10/09/25 ....ovvviiiiiiiiiiiiiiiiiiineeecniieeeeen | s . 06/01/2023 . | eevenieiiiiiieeeeeiinieeeees i e 8,767 [l 28,767 [ 28,767 e e e e e e [l 2BUTB7 i [ i [ 72 |. 10/09/2025 . |4.A Z .....
Continental Acq Holdings LLC Term Ln 2021-B
..21079#-AC-2 [Nt 1 11.892% 01/20/27 ...evvvvvvvnnniiiiiiiinns | s . 06/30/2023 . | .eeieieiiiiieeeeeeeeiieeees i [ 3,268 [0 3,268 [ 3,268 i 3,208 [ B8 | [ e85 [ et 3,268 [ e [ 190 |. 01/20/2027 . |3.A PL ....
Convey Health Solutions Inc 2022-2
..21257@-AG-9 | Incremental TermLn Nt 1 10.167% 09/04/26 ... |....... . 06/30/2023 . | .euniieiiiiiieeeeeeniieeees v feeeen 3,684 [l 3,684 [ 30684 030884 [ e [ e e [ 30884 [ e [ 188 |[. 09/04/2026 . [4.A Z .....
Crown CT Parent Inc Term Ln Nt 1 10.788%
.. 228218-AA-7 [03/08/29 ...evvvniiiiiiiiiiiiiiii e | s . 06/30/2023 . | .eenniieiiiiieeeeeeniieeees v fereen 3,342 [ 30342 [0 3382 | 30382 s [ [ e e o 3382 [ [ [ [ 199 |. 03/08/2029 . |3.A PL ....
DFS Holding Company Inc Term Ln Nt 1 12.202%
..23362*-AB-0 |01/30/29 ... R IR . 06/30/2023 . . 01/30/2029 . |3.CPL ....
DRS Holdings Inc Incremental Term Ln Nt 2
..23363#-AC-3 [ 11.288% 11/01/25 ...oiiiviiiiiiiiiiiiieiceciiien | s . 06/30/2023 . | .eeniieiiiiieeeeeeeniieeees i feeeen 5,695 05,695 [ 5,505 05,524 |l T 100 [ e 17 [ et 50895 [ e [ 312 |. 11/01/2025 . |3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 1
.. 23363#-AC-3 [ 11.502% 11/01/25 ...evvviiiiiiiiiiiiiiiiiiiieieeinn | s . 06/30/2023 . | .eenniieiiiiieeeeeeenieeees i e 244 [ 288 287 236 [l el [ e T e [ 288 L [ i [ 13 ). 1170172025 . |3.A PL ....
Denali Holdco Amendment Term Ln Nt 1 11.268%
.. 248238-AB-9 [09/15/27 .evvvniiiiiiiiiiiiiiiiieciieeeen | s . 06/30/2023 . | .. . 09/15/2027 .|2.B Z .....
Diligent Corp Term Ln B-3 Nt 1
..25403#-AU-0 [08/04/25 ....evvviiiiiiiiiiiiiiiiiineeeceiieeeeen | s L 06/30/2023 . | .eeinieiiiiieeeeeeeineees e [ 4,500 [o..coeeenne 4,500 |ieeeinnnnns 4,455 |...ooooeeeens 4,365 |............ 106 [ooeeeennnnnns A R E LIS R A, L O O R 239 |. 08/04/2025 . [3.C PL ....
EP Wealth Advisors LLC Term Ln Nt 1 10.767% Redenption 100.0000
..26887@-AA-9 [09/04/26 ....oevviiiiiiiiiiiiiiiiineeneieeen | s L 06/30/2023 . | .eeiniiiiiiieeeeeeiiiineees i [ 2,045 [eeiiiine 2,045 [......ooennns 1,994 |.....eeees PV [V PP FR S O O, LS P F 01 R R R R, 106 |[. 09/04/2026 . [1.F PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..26887@-AB-7 [Nt 1 10.892% 09/04/26 .......ceevvvvnnieveiiinnnn | nnnnns L 06/30/2023 . | .eeinieiiiiieeeeeenieeees i [ 2,127 oo 2,127 e 2,121 | P P S R R L O PN L A A %0 - O R R R, 113 |. 09/04/2026 . |1.F PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..26887@-AC-5 [Nt 1 10.892% 09/04/26 .......ccevvvvnnvieiiinnnn | nnnnns L 06/30/2023 . | .eeiniiiiiiiiee s i [ 5,215 [veeiiiinne T4 I 5,215 [ooiiiinnnnns £ LT S R R O R R L2 LT O R R R 281 |. 09/04/2026 . |1.F PL ....
EPS NASS Parent Inc Term Ln Nt 1 11.288% Redenption 100.0000
..26888*-AA-0 [04/19/28 ...ovvvriiiiiiiiiiiiiiiiieeieeen | s L 06/30/2023 . | .eeinieiiiiieeeeeeeineees e [ 4,091 [oeeiiinnne 4,001 s 4,009 |eeevennnnnns L7 R R (-7 PO AR (-7 PO RN LN O O S R 221 |. 04/19/2028 . |2.C PL ....
EPS NASS Parent Inc Delayed Draw Term Ln Nt 1 Redenption 100.0000
..26888*-AB-8 [ 11.288% 04/19/28 ......oovvvvvniiiiiiiiiiiiiieiinn | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 229 | 229 oeeiiiiiiiinnns 229 [ooeeiiiiiiiinnns 22 S S R R R, 2B U R R R, 13 |. 04/19/2028 . |2.CPL ....
EisnerAmper Term Ln B Nt 1 10.102% 07/28/28 Guggenheim Securities
L 2B259H-ACS [ e | . 06/02/2023 . |LLC wevvviiiiiiiiniieiiiinn e e 243,542 |........... 246,002 |........... 235,178 |........... 234,932 |oeennnnn. 1,110 |t /2 F RN {720 PO 236,364 [....coovnninnns foerinnnnns 7178 |.......... TAT8 o 9,715 |. 07/28/2028 . [4.B FE ....
EisnerAmper Term Ln B Nt 1 10.102% 07/28/28 Redemption 100.0000
L 2B259H-ACS [ e | L 06/30/2023 . | .eeiniiiiiiiee s i [ 6,910 [....ccovnnnns 6,910 |..nnns 6,606 |............. 6,597 |ieiiiiins £ I PR 280 |oeeiiieiiiinns e £ 1 T R F (e [0 O O N AR 400 |. 07/28/2028 . (4.B FE ....
EisnerAmper Term Ln B Add On Nt 1 10.352% Guggenheim Securities
.. 28250H-AD-3 [07/28/28 ...evvviiviiiiiiiiiiiiiieeeccinieeeenn | s . 06/02/2023 . |LLC wevviiiiiiiiiieciiiis v feeeeeeniiinn [ VA (5] VA 598 |..oiiiiiis 598 |..iiiiiiins L L O AN /2 PO RN LSt R R L VA 17 [ 21 1. 07/28/2028 . |4.B FE ....
EisnerAmper Term Ln B Add On Nt 1 10.352% Redenption 100.0000
.. 28250H-AD-3 [07/28/28 ...evviiiiiiiiiiiiiiiiiieeeccinieeeenn | s L 06/30/2023 . | .eeeniiiiiiiieeeeeeeieeees e [ 5,617 |[oooiiiinnnnns 5,617 |oeerenenns 5,458 |[....ccovnnnns 4,849 [......oooeeeens 4 |t LS R A 1T R (RN L1 A O Y N AR 268 |. 07/28/2028 . |4.C FE ....
Elanco Animal Health Inc Term Ln Nt 1 Redemption 100.0000
.. 28414B-AF-3 [7.010% 08/01/27 .....cevvuniiiiiinnnniiiiiiiininiens | nnnens . 06/30/2028 . | .eeiiiiiiiiiiieieeiiiiiieeees i e 6,250 |............ 6,250 |ieeennns 6,250 |.ievennnnnns 6,000 |...ooeennns 250 Jieeiiiiiiiiins e e 250 [ it 6,250 |..ooovviiininnn foovviiiiis o o 201 |. 08/01/2027 .|3.B FE ....
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ification Description eign Stock Value (Decrease)| Accretion nized Value Date Disposal | Disposal [ Disposal Year Date Symbol
Elevation Services Holding LLC Term Ln Nt 1
..286220-AA-5 [ 11.014% 12/28/26 ....ovvviivvnniiieiiiiinieecinnn | oeeeeen [0 0673072023 . [ oo e [ 1,929 1 1,929 | 1,880 [ LR O N FC T PO - < A R 1,929 | o e o . 12/28/2026 . [3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 |Term Ln Nt 2 10.773% 12/28/26 ......cevvvvvnnnn | oeeeenn [ 0673072023 . [ coeeeennneieiiiiieeieeeiien [ fonn 129 129 129 s 4 O O P O N LA PO (O R R . 12/28/2026 . [3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 |Term Ln Nt 1 10.799% 12/28/26 ........cevvvvenn [vereees |- 0673072023 . | oevvnnnnniiiiiiiiiiiiiiiiinins e | 2,843 | 2,443 | 2,443 2 O R (SR R 2443 o o e . 12/28/2026 . [3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 |Term Ln Nt 3 11.524% 12/28/26 .........ovvvvvnn | eeeeenn [0 0673072023 . [ oeeeeennneeiiiiieeeeiis o i cd 76 it 76 [l 76 e £ O P O SN - O P N . 12/28/2026 . [3.A PL ....
Endure Digital Inc Term Ln Nt 1 8.974%
.. 29279U-AB-2 [02/10/28 ...evviiiiiiiiniiiiiniineencniiinneennnnn | e [0 0873072023 L [ oo e [ 16,0000 sl 15,0000 .l 14,925 el 13,463 |.......... 1,478 |oeeeinnnnnns L T PO X O N 15,000 [vvvvvvvrvnnnnns fornnnniiiiiiis fo e . 02/10/2028 . (4.B FE ....
Engineered Components Sys Initial Term Ln Nt
..20286J-AB-8 |1 11.189% 08/02/28 .........euvvivvirvnnnninneinnn | oeeeenn [ 0673072023 . [ coeeeennnieiiiieeeeii e e 1837500 13,750 el 13,475 [l 12,203 |.......... 1,308 [oovvvnnnns 239 |oveiiiiiiiiinns ol DOA7 s 13,750 [vvvvvevvnininns fonnniiiiis fo . 08/02/2028 . (4.C FE ....
Ensemble RCM (KNPC Holdco) LLC Incremental
..20360#-AA-7 [Term Ln Nt 1 10.145% 04/22/29 ......covvvvviin | oeeeenn [ 06/27/2023 . [ coeeeenneieiiiiieeeeeeeiis oo | 1,418,001 )........ 1,418,001 |........ 1,389,642 |........ 1,389,641 |.......... 2,44 1. 25,946 |....oooeiiiiiins | 28,360 |eiiiiiiiiiiinnn [, 1,418,001 [ovvvvvvvvvininns fonniniiiiiins fos e, 90,907 |. 04/22/2029 . |4.A Z .....
Essential Services Hldg Corp Delayed Draw
..20668#-AC-2 |Term Ln Nt 3 10.927% 11/16/26 ........ovvvunnnn [veneeen |- 0673072023 . | eevvvvnniiiiiiiniiiiiiiiiininn feeeeeeieeeeeeeneens o 11,2500 | 11,2600 | 1,114 |37 [ 2 e 110 s e 112 e e 11200 [ s s . 11/16/2026 . (3.B PL ....
Essential Services Hldg Corp 4th Amendment DD
..29670%-AB-4 |Term Ln Nt 1 10.927% 11/16/26 .....ccceecc [ oeeeeen |- 0673072023 . | cevvvvniiiiiiiiiiiiiiiiiininnn feeeeeeeeeeeeeeeeens o 7,6000 | 7,500 |oeeeeeennnnn 7,500 o 4,006 [oeeeeeneennnnnd foiiis o e L e 7,800 [ o o e . 11/16/2026 . (3.B PL ....
Essential Services Hldg Corp Delayed Draw 3rd
..29668#-AC-2 |Amen Nt 1 10.927% 07/20/30 .... U PRI . 07/20/2030 . [3.B Z .....
..30068*-AB-2 |Excelitas Term Ln Nt 1 10.098% 08/13/29 .... [.......|. 04/03/2023 . | ..eevvrmrmmmmmmnrnnnnnninnnnnn feeeeeeeneeeeeeeenns o 11,2080 | 11,203 | 11,062 | 10,794 (i 275 [ 134 s e 409 | e 11,203 [ s s e . 08/13/2029 . 4.C FE ....
..30068*-AB-2 |Excelitas Term Ln Nt 1 10.098% 08/13/29 .... [.......|. 06/30/2023 . | ...evvrmrmmmmmmmrnnnnnninnnnnn Jeeeeeeeeeeeenenenns o 11,2080 | 11,203 | 11,071 [ 10,120 (e 208 [ 128 [ e 383 s e 11,203 [ o s s . 08/13/2029 . [4.C Z .....
20 Gates - Atalaya TermLn Cl A 7.146%
..30297#-AA-3 [05/06/26 .....vivviirniniiiiiiiiineeceinieeeien | s . 05/06/2026 . [1.E PL ....
Faraday Buyer LLC Term Ln Nt 1 12.045%
DO T I (0 O 0 S P P . O T O Y O (A O O O O AU B LY A R U RO R . 10/11/2028 . [4.A Z .....
..31670*-AA-3 |Fiberlight Term Ln Nt 1 12.663% 08/21/25 ... [.......|. 04/18/2023 .| ....oovvmrrrrmrrrnrnniiiinnnns |eeeeeeeeeeeeeeeenns 01,081,533 )00..0..1,031,633 )........ 1,022,060 |........ 1,013,631 [........ 10,615 [oooeeiinl7,387 [ooeeeiieiiiiiies | 17,902 | | 1,031,533 [ o s e 33,004 |. 08/21/2025 . |4.A Z .....
Fiberlight Incremental DD Term Ln Nt 1
..31570%-AB-1 | 11.663% 08/21/25 .....oovvvvriiiiiiiiiiiiniiiniins [ | 0472072023 | ceeiiiiiiiiiiiiiiiiiiiiiiiiies e | 613,500 ).l 0613,500 ...l 613,500 .l 802,738 onnnnnns 10,762 [ o [ 10,762 | 813,500 [ o e 31,593 |. 08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 2
..31570%-AB-1 | 14.150% 08/21/25 .......cooeeeiienenninnnnnns [ | 0472072023 | e e | 384,000 ).0........384,000 ..lll..384,000 ... 170,930 fonnnnnnnnn 3,070 [ s 30070 | [eennnn2384,000 [ e e 12,066 |. 08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 6
..31570%-AB-1 | 14.163% 08/21/25 .......oooeeereeinninnnns [t | 0472072023 . | e e | 63,0000 ).l 0063,000 ...l 63,000 [l 61,889 [l 11T [ e e T e 83,000 [ e e 2,732 |. 08/21/2025 . |4.A Z .....
.. 3393ON-AC-0 |Flexsys Inc Term Ln Nt 1 10.492% 08/12/28 . |.......|. 06/30/2023 .| ...evvrmmmrmrmmmrrnnnnnninnnnn feeeeeeeieeeeneeenns o 13,2500 | 13,2500 | 12,985 [ 10,782 (i 2,235 [oniiiinnn 283 [ [eeennn 2,468 | e 13,200 [ s s s . 08/12/2028 . (4.B FE ....
Florida Food Products New Term Ln Nt 1
..34068G-AH-5 |10.102% 10/18/28 ........evvvvvmrmnrnnnnnnnnnnnnnnnn [ eeeeenn |- 0673072023 . | cevvviiiiiiiiiiiiiiiiiiiiiinis e | 19,473 | 19,473 18,304 | 18,363 [ o 1109 L 1100 | e 19473 [ o e . 10/18/2028 . [4.C FE ....
Foundation Risk Partners Corp 1st Lien Term
..350416-AU-9 |Ln Nt 1 10.900% 10/30/28 .......evvvvvvvvvnnnnnn [eeneenn |- 0673072023 . | eevevviiniiiiiiiiiiiiiiiiiiins e |l 1,648 1048 | B8 [ BB [ s f e e e DB [ o e . 10/30/2028 . (3.B PL ...
Foundation Risk Partners Corp 1st Lien DD
..35041@-AV-7 |Term Ln Nt 1 11.342% 07/30/27 ...covvvvvvvnnnns [ eeeeeen |- 0673072023 . | eevviveiiiiiiiiiiiiiiiiiiniinn e 3,696 |0 3,696 |0 30696 v 3,696 v foiiiiis o e s e 30696 [ennniiiiiiiiiin o e . 07/30/2027 . (3.B PL ....
Foundation Consumer Brands Term Ln Nt 1
..350424-AC-6 | 10.748% 02/12/27 ..oovvvvvveieiiiiiiiiiiiieieeeeens [ . 02/12/2027 . |2.CPL ....
20 Gates Foursight 9th Amendment Term Ln
.. 35115#-AA-2 19.304% 05/31/23 ...coooveeeiiiiiiiiiiiiiiiiiiiiiiies oo | 05/15/2023 L evvviiiiiiiiiiiiiiiiiiiiiiinn e e 1,078 i 7,078 i 7,078 e feveeeiiiiiiiiiee o Lo e e eeeeeeennn 1,078 o i o e . 05/31/2023 . [1.G PL ....
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20 Gates Foursight 9th Amendment Term Ln
..35115#-AA-2 [9.304% 05/31/23 ....ccevvrriiiiiiiiiiiiiieiiiines | s . 06/31/2023 . |Maturity ..oooovvviiiiniis v [ 5,017,922 |........ 5,017,922 |........ LSV R 27 O P N N N 5,017,922 [.oooiivviiiiies oo s s 19,079 |. 05/31/2023 . |[1.G PL ....
TPC Broadband Holdings Term Ln Nt 1 11.496% Redenption 100.0000
..361988-AA-2 [06/01/25 ..eevvviiiiiiiiiiiiiiiiiiiinieceinieeienn | s . 05/09/2023 . | .eveneiiiiiiiieeeeeeiiieees e e 3,216,126 |........ 3,216,126 |........ 3,216,126 |........ 3,098,930 |....... M7, [ oo s 7,198 [ oo FC T2 [T /T R F ) RN R 190,433 |. 06/01/2025 . |4.B PL ....
TPC Broadband Holdings Delayed Draw Term Ln
..361988-AC-8 [Nt 1 11.321% 06/01/25 ....oivvvivnniiiiiiiinns | nenens . 05/09/2023 . | .eveneiiiiiiiieeeeeeiiieees e e 1,113,228 |........ 1,113,228 |........ 1,101,042 |........ 1,072,662 |......... 32,946 |.......... -0 I PO 40,566 |oeveiiiiiiinnns Jennnnns 1,113,228 |oveeiiiiiiiiins e oo o 65,916 |. 06/01/2025 . |4.B PL ....
TPC Broadband Holdings Delayed Draw Term Ln
..361988-AC-8 [Nt 5 11.514% 06/01/25 ....oevvvvvvvnniiiiiiiinn | nennns . 05/09/2023 . | eeveniieiiiiieeeeeeeiieeees e e 290,065 |........... 290,065 |........... 290,065 |........... 279,495 |........ 10,570 [oooviiieiiiines oo [ 10,570 [ooeeeiiiiiiiiens o 290,065 |.oevvviiiiiiinn Jovvenniniiiiin v e 17,175 |. 06/01/2025 . [4.B PL ....
Galway Insurance Hold Inc Term Ln Nt 1
..36457W-AD-3 [ 10.592% 09/29/28 .........evvvviiiiiiiiiiiiiiiiiins | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 1,617 |ooeeeees 1,517 [ 11,517 [ 10,942 |ooevennnnnns LS/ J00 P F R R LS/ PO LR A R AR R AR 591 |. 09/29/2028 . |4.A PL ....
Gerson Lehrman Group 1st Amend Incremental
..374237-A*-6 [ Term Ln 10.377% 12/15/24 ...oovvveviiviiiniiees | nnnnns . 06/30/2023 . . 12/15/2024 . |2.CPL ....
Gerson Lehrman Group Term Loan 10.642%
L3T4237-A*-6 [ 12/15/24 oo s . 06/30/2023 . | .eeeiieiiiiieeeeeeniieeees v e 16,4150 [ 000016,415 0 16,309 i 16,355 [ B s B [ el 16,415 [ [ [ 833 |. 12/15/2024 .|2.CPL ....
GovCl0 Buyer Com Term Ln Nt 1 10.587%
.. 38362%-AA-0 [ 08/18/27 ...vvviviiiiiiiiiiiineeeceiieeeccinin | s . 06/30/2023 . | .eeenieiiiiieeeeeeiieeeees v feenn.... 66,374 [l 066,374 |............66,374 | 84,410 | 1,964 L [ e 1964 [ [ 86,374 [ [ [ [ 2,052 |. 08/18/2027 . [4.A PL ....
Guidehouse Inc Term Ln Nt 1 11.452% 10/16/28
LA0T788-AA-8 [ oeeeeeeeee e | . 06/30/2023 . | .. . 10/16/2028 . |4.B PL ....
ProService Corp Term Ln Nt 1
.. 40406%-AD-4 [11/01/24 ..oeeiiiiiiiiiiiiiiiie e | s L 06/12/2023 . | eeeeeeeeiiiieeeeeeeieeees i e 8,100,000 |........ 8,100,000 |........ 7,896,464 |........ 8,036,861 |..evuuviviinnnn ovnnnnnnd 63,139 | e 63,139 | e 8,100,000 [ooovevvevvnnnns fooveriiiiiiinns oo [ 320,085 |. 11/01/2024 .|2.CPL ....
Hanger Inc 1st Lien Term Ln Nt 1 11.424%
L A1043F-B*-9 [10/03/28 ...eevviiiiiiiiiiiiiiii e | s . 06/30/2023 . | .euneieiiiiie s v [eee 9,982 [in9,982 [ 9,982 |0 9,982 [ [ e e e e LI R O O R 557 |. 10/03/2028 . |3.C PL ....
Hanger Inc 1st Lien DD Term Ln Nt 1 11.355%
L A1043F-B-7 [ 10/03/28 ovvvniiiiiiiiieieciii e | s . 06/30/2023 . | .eenniieiiiiieeeeeinieeees i fereneeenn 646 [ 846 [ 846 |l B8 [ [ e e e [ oL O A 37 |. 10/03/2028 .|3.C PL ....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 [ 11.142% 10/31/24 .oovvveniiiiiiiiiiiiiiiiiiiieeees | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e AT8 e A78 e V27 oo A3 s e T O . L F F L7 T O N N AR 671 |. 10/31/2024 . |3.A PL ....
Hightower Intermediate LLC Amendment #3 Term
L 43118D-A*-1 [Ln Nt 1 10.816% 04/15/29 ....ccovvvvvvnniiiiinnn | nnnnns . 06/30/2023 . | .eeuiieeiiiiieeeeeeniieeees v feeeennn 5,665 [0 5,665 [t 5,382 i 5,382 [ 1 e 283 [ e 284 [ et 5,865 [ e [ [ 281 |. 04/15/2029 . |4.A Z .....
IG Investments Holdings LLC Term Ln Nt 1
..449580-A*-3 [11.202% 09/22/28 .... R IR . 04/28/2023 . | Tax Free Exchange .. . 09/22/2028 . |4.APL ....
1G Investments Holdings LLC Term Ln Nt 2 Redenption 100.
..449580-A%-3 [ 11.339% 09/22/28 ........evvvvviiiiiiniiiiiiiiinns | s . 06/30/2023 . | .eeeiieiiiiieeeeeeniieeees i [ 3,368 [0 3,368 [t 3,307 i 3,216 |85 |86 [ e 10T [ et 3388 [ [ [ 182 |. 09/22/2028 . |4.A PL ....
IQNavigator Inc Term Ln Nt 1 10.653% Redempt ion 100.0000
. 44989%-AC-7 [05/02/29 ...eevvvnniiiiiiiiiiiiiiiini s | s L 06/30/2023 . | .eeiniiiiiiieeeeeeiiiineees i [ 2,959 | 2,959 [oiiiiiinnns 2,959 [oooiiiiinnnns 2,930 [ooooiiiinnnnns BV O R RN FC LV R A PR 1 O R R R 1561 |. 05/02/2029 . |4.CPL ....
Infinity Home Services Holdco Term Ln Nt 1 Redempt ion 100.0000
..45676@-AB-2 [12.085% 12/28/28 .....evvvvivviiiiiiiiiiiiiiiiieees | s . 06/30/2023 . | .. U R R 2,836 [ooiiienns 2,836 |ieeinnnnns 2,836 |eeevennnnnns O P R AN 2,836 |.oooiviniiiininn [ s e 166 |[. 12/28/2028 . [2.C PL ....
Inmar Inc Initial TermLn Nt 1 9.192% Redenption 100.0000
L A5763F-AN-8 [05/01/24 ..oevveriiiiiiiiiiiiiiiiiiececeiiineeeeen | s L 06/21/2023 . | .eveneeiiiiiieeeeeieiieeees i e 2,301,111 [........ 2,301,111 |........ 2,207,964 |........ 1,584,046 |......... 69,515 |......... R I PR R 104,906 [cvvvevivviinnnns fovnnnnns %<0 1 1 T R FO R RN R 93,922 |. 05/01/2024 . [4.C FE ....
Innophos Holdings Term Ln Nt 1 8.352% Redenption 100.0000
LASTTBE-AG-9 [ 02/07/27 wevveiiiiiiiiiiiiiiiiiiinieccinieneeeinn | s . 06/30/2023 . | .eunieiiiiieeeeeiniieeeees i fee 17,500 [oooveeeennns 17,500 [oeeeennenne 17,413 | 16,713 [oeeeinne 729 | LIS R F F£:- T PO %00 O AR R AR 734 |. 02/07/2027 . |4.A FE ....
Inszone Mid LLC Term Ln Nt 1 11.129% Redenption 100.0000
.. 45836#-AA-9 [ 11/08/28 ......ccevvniiiiiiiiiiiiiecciiieeeccinin | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 3,200 [oeiiiieenne 3,200 |iieiinnnnnns 3,200 |veerennnnnns B O O R AN FC V[V R R R R, 213 |. 11/08/2028 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
.. 45836#-AB-7 [ 12.147% 11/08/28 ....coovvvvvniiiiiiiiiieniiiiinnn | s L 04/2172023 . | eeveeieiiiiiieeeeeeeiieeeees i [ A T [ PP A T PO L R O R N 7 T O O N N 2 |. 11/08/2028 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 11
.. 45836#-AB-7 [ 12.145% 11/21/28 ..oovvveiiiiiiiiiiiiiiiiiiiceeeen | s . 04/28/2023 . | Tax Free Exchange ....... |occoeervrviiinninnns fooenennens 14,783 |.ooooennnens 14,783 |oeeeennnnns 14,783 |oveveiiiiiiiiniinns o oo e e e [ L4 T O AR R AR 208 |. 11/21/2028 .|3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 9
.. 45836#-AB-7 [ 12.260% 11/21/28 ..eevvviiiiiiiiiiiiiiiiiiiieeeinn | s . 04/21/2023 . | Tax Free Exchange ....... |occoeorrriiiinninnns foeenennnns 41,236 |oeeeennnnns 41,236 |...ocovnnnns 3 O O R R AN L R R S R, 687 |. 11/21/2028 .|3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 14
.. 45836#-AB-7 [12.272% 11/21/28 . .ovvveiiiiiiiniiiiiiiiiiiiiniins | nenens . 05/31/2023 . | Tax Free Exchange ....... |occoooviiiiiiniinnns foverinnis 50,572 |ioennnns 50,572 |...iieeennns LSLO R 2 P FE P FETT OO PP FTTTTeprro 50,572 [.ooiiiiiiinnnn fovviiiiiins L 519 |. 11/21/2028 . |3.CPL ....
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Inszone Mid LLC Delayed Draw Term Ln Nt 12
.. 45836#-AB-7 [ 12.274% 11/21/28 .oovvviiiiiiiiiiiiiiiiiceeees | s . 04/28/2023 . | Tax Free Exchange ....... |occoeorrriiiinninnns foonnennens 52,749 |oeeennn 52,749 |.coeenne L0 O O O R E S O P N 458 |. 11/21/2028 . [3.C PL ....
K2 Insurance Services LLC Term Ln Nt 1 Redenption 100.0000
.. 482408-AA-5 [10.177% 07/01/24 ....covvvvniiiiiiiiiiieeiciiins | s L 05/01/2023 . | .evenieiiiiiieeeeeiiiieeeees | [e0nn. 4,683,775 |.LLL.... 4,663,775 |........4,560,700 |........4,621,302 |..ccoooiiiiiiis Jennnnnns K7 VKR R RN K7 YK U RN 4,653,775 |ovvvvvvvnrnnnnns fovnnnnniiiiiins fov e 152,833 |. 07/01/2024 .|2.CPL ....
K2 Insurance Services LLC Delayed Draw Term
..482400-AB-3 [Ln Nt 1 10.538% 07/01/24 ....coovvvvvvniiiiiinn | nnnnns . 05/01/2023 . | .eeeeeeiiiiiieeeeeeiiieeeees e eeee..... 801,800 [.......... 801,800 |.......... 801,800 |.......... 801,800 [ccceerirrrnnes foveorrrriiinins fovveniiiiiiiiins oo e e 801,800 |.oevvvrririiiens fevvreereriiinens foviiiiiiiiii o 26,885 |. 07/01/2024 .|2.CPL ....
K2 Insurance Services LLC 8th Amendment DD
..482408-AE-7 [Term Ln Nt 1 10.538% 07/01/24 ......cccevvvens | unnnns . 05/01/2023 . | .eeeneiiiiiiiieeeeceiiieeeees i e 71,4060 [ 71,405 [ 71,406 50,774 [ e e e [ [ T PO O S N 2,350 |. 07/01/2024 .12.CPL ....
Second Nature Inc Term Ln Nt 1 10.571%
L 48278#-AA-8 [ 10/22/28 ..oovveiiiiiiiiiiiiiieieeen | s . 06/30/2023 . | .eunniieiiiiiiieeeeeeniineees v e 35720 [ 30572 [ 30572 | 30491 T 9 s 80 [ e 3572 [ e [ 122 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln Nt 2 11.071%
L 48278#-AA-8 [ 10/22/28 ...ovvviiiiiiiiiiiiiiiieieeeen | s . 06/30/2023 . . 10/22/2028 . |3.A PL ....
Kellermeyer Building Sves Initial Term Ln Nt
LA8773#-AA-8 |1 11.192% 11/07/26 ....covvvveeeeiiiiieeeeeinn | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeniieeees v [ 2,941 [ 2,941 [ 2,912 | 2,824 [ 98 [ AV O FR T8 [oeeiiiiiiiiins oo 2981 [ [ s [ 214 |. 11/07/2026 . [4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term
..48773#-AB-6 |Ln #4 Nt 2 11.023%h 11/07/26 ....vvvvvvvnneees | nnnnns . 06/30/2023 . | .euuneiiiiiiieeeeeeniieeees v feeeenen 2,666 [l 2,666 [l 2,608 i 2,559 [ 1000 [ [ PP R L P Y S N 194 . 11/07/2026 . |4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term
.48773#-AB-6 [Ln Nt 1 11.273% 11/07/26 .....ccvvveneeeiiinnns | nnnnns . 06/30/2023 . | .. . 11/07/2026 . |4.A PL ....
Kellermeyer Building Sves Term Ln #4 Nt 1
L A8TT3#-AD-2 [ 11.023% 11/07/26 ..oevvvvvivinniieiiiniieeeeiiinnn | s L 06/30/2023 . | .eenniiiiiiiieeeeeinieeees i e 2,712 [ 2,712 [ 2,657 | 2,603 [ BB [ X T FO R 109 [ooeeiiiiiiiiiins oo 2712 [ [ s [ 197 [. 11/07/2026 . |4.A PL ....
En Engineering LLC (Kene Acq) Term Ln Nt 1
..48881#-AB-5 [9.788% 08/08/26 .........evvvnviiiiinnniiiiiiinnns | s L 06/30/2023 . | .eenniiiiiiiieeeeeenieeees e o] 3171 [ 317 030108 | 3133 [ [ KL R R, 1 R FRNR. P 1 A N U AR RN AR 147 (. 08/08/2026 . |3.B PL ....
En Engineering LLC (Kene Acq) Delayed Draw
..48881#-AC-3 [Term Ln Nt 1 9.788% 08/08/26 ..........ccceeen | unnnns . 06/30/2023 . | .euunieiiiiiieeeeeeniieeees i [ 5280 [ 528 [ 523 523 [ 2 [ LT PO RN [T PO RN 2 T Y S N 25 |. 08/08/2026 . (3.B PL ....
..512064-AA-9 [Al Fire Term Ln Nt 1 11.115% 03/22/27 ...... |....... L 06/30/2023 . | .eeeniiiiiiiieeeeeenieeees i feeeeeenn 33120 [ 30312 03,246 | 3261 [ [ L5 I O O, [ P F 3312 | i e o, 183 . 03/22/2027 . |3.B PL ....
Al Fire Delayed Draw Term Ln Nt 1 10.551%
L51206#-AB-7 [ 03/22/27 ovvviviiiiiiiiiieiiiieeies | s L 06/30/2023 . | .euuniiiiiiiieeeeeeiiieeees v [ 371 [ 87T 0368 389 [ [ LT PO RN LT PO RN 7 T O R R A 20 . 03/22/2027 .|3.B PL ....
Al Fire Delayed Draw Term Ln Nt 4 11.074%
L51206#-AB-7 [03/22/27 ovvvviiiiiiiiiiiiviiin s | s . 06/30/2023 . | .eenniieiiiiieeeeeinieeees e e 1060 [ 106 [ 106 | 106 [ [ e e e [ L P N 6 | 03/22/2027 .|3.B PL ....
Al Fire Delayed Draw Term Ln Nt 3 11.170%
.51206#-AB-7 [03/22/27 .cvvvvviiiiiiiiiiiviiiieiies | s L 06/30/2023 . | .euunieiiiiiieeeeeeniieeees e [ 359 389 355 356 [ [ LT PO RN LT PO RN O Y S N 19 |. 03/22/2027 . |3.B PL ....
Al Fire Delayed Draw Term Ln Nt 2 11.379%
.51206#-AB-7 [03/22/27 .cvvvvviiiiiiiiiiiviiiieiies | s L 06/30/2023 . | .euunieiiiiiieeeeeeiiieeees i [ 349 [ 349 [ 346 BT e e LT PO RN LT PO RN O Y S N 19 |. 03/22/2027 . |3.B PL ....
Al Fire Delayed Draw Term Ln Nt 5 11.565%
L51206#-AB-7 [03/22/27 ovvvviiiiiiiiiiiiviiin s | s TR 2 i O 1 O 1 O S S L R (S R R 6 | 03/22/2027 .|3.B PL ....
Level 3 Financing Inc Term Ln B Nt 1 6.967% Bank of America BISD
L 52T20K-AP-1 [ 03/01/27 wevveiiiiiiiiiiiiiiiiieneceinineeeinn | s . 06/22/2023 . |Dealer .....ccovevvvvvnnnnes Jovvvnniniiiiiiinns Jovnenn 6,185,675 |........ 6,835,000 |........ 6,796,061 |........ 6,535,969 |....... 270,613 |.......... 2,597 |oviiiiiiiiiiinn e £ T4 [V FR RN 6,809,179 [...ccoeeieeieens |ooenn (623,504) |...... (623,504) |........... 185,319 |. 03/01/2027 . |3.A FE ....
Unleashed Brands LLC Term Ln Nt 1 12.742% Redenption 100.0000
LB2137@-AA-T [ 12/27/27 v | s L 06/30/2023 . | .eeineieiiiiiee e v [ 3,782 |oeeiiiinnnn 3,782 |veeiinns 3,782 |ovveeninns BT £ 72 O O R AN N 7 O R N 240 | 12/27/2027 . [3.A PL ....
Lifestyles US Holdco Inc Term Ln Nt 1 Redenption 100.0000
.. 53220%-AA-2 [ 11.648% 11/30/28 ....viivivinniiiiiiiiineinciinnn | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 2,125 e 2,125 [oiiiiiinnns P P 8 S R R R R R 2,125 | e e o 143 . 11/30/2028 . |3.A PL ....
Lifestyles US Holdco Inc Term Ln Nt 2 Redenption 100.0000
.. 53220%-AA-2 [ 11.992% 11/30/28 .oovvvvniiiiiiiiiiiiiiiiiiieeees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,657 | 1,657 |oeeeennnns 1,657 | 1< O O N S A (RN L ICS Y/ OO S RO R 111 |. 11/30/2028 . |3.A PL ....
Lower ACS Inc Term Ln Nt 1 10.702% 01/07/26 Redemption 100.0000
CBATTTH-AA=2 [ e | s L 06/30/2023 . | .eeinieiiiiiee s i [ 4,59 | 4,599 [....oeeens 4,599 [...ooconnnnns 30101 S R R O R R 4,599 [ovneiiiiiiiis o e 240 |. 01/07/2026 . [2.C PL ....
Lower ACS Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
54777#-AB-0 [10.702% 01/07/26 .....cevvvvnnviiiiinnnniiiiiiininns | onnnens . 06/30/2023 . | .eiiiiiiiiiiiieeeiiiiieeeees | feeeeeeeeiinns ST 135 i 135 | ST O P FFT OOy U PP FETTT OO PPPTI FTTTTTOTUUPTIIN 135 vvvvveveninnnne fovvviiiiiiins o e 26 |. 01/07/2026 . |2.CPL ....
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MB2 Dental Solutions LLC Tranche 3 DD Term Ln Redemption 100.0000
..55340#-AG-4 [Nt 4 11.339% 01/29/27 ...covvvvnviviiiiiniieees | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii (70 702 fooiiiiiiiins 772 O O O R AR (072 O O 5 |. 01/29/2027 . |3.A PL ....
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.0000
..55340#-AG-4 [Nt 1 11.342% 01/29/27 ..oovvvvniiviiiniiiiiiiinn | s L 06/30/2023 . | .eeiniiiiiiiee s i [ 6,798 |[..ooeeinnnnns 6,798 |..ooeennn 6,781 [oeeeinene IR T O RN L LA O R L LA R AN [T 15T R FORRURR RN NN 211 |. 01/29/2027 . |3.A PL ....
MB2 Dental Solutions LLC Tranche 3 DD Term Ln
..55340#-AG-4 [Nt 3 11.274% 10/14/28 ...oevvvvviviniiiiiiiins | s . 05/31/2023 . | Tax Free Exchange ....... |ocevecvririiinnnnns Jounnnnns 586,667 |.......... 586,667 |.......... 586,667 |..evvuniiiiiinnninns foveiniiiiiiiins o e e e e L 1Y A O AN N NN 5,080 |. 10/14/2028 . |3.A PL ....
MBS Services ist Lien TermLn Nt 1 10.773% Redenption 100.0000
..55392%-AA-8 [02/26/26 ....evvniiiiiiiiiiiiiiieecniieeeen | s L 06/30/2023 . | .eeinieiiiiiee s v [ 2,606 [.....coennnns 2,606 |....coeennn 2,585 [ooiiiiiinnnns 2,587 i v LS O AN LS P A 210 O O N AR 157 |. 02/26/2026 . |4.B PL ....
Margaritaville Holdings LLC Term Ln Nt 1 Redenption 100.0000
..566588-AH-8 [9.992% 06/17/27 ....evvvvvviiiiiniiiiiiiiiiineieees | s L 06/30/2023 . | .eeinieiiiiieeeeeenieeees i [ 2,082 [eeiiiiene 2,082 |iiiiins 2,082 |oveeeinnnnns 2,050 |iiiiiinnns [ U R R, k<7 FO F P R R R R 101 (. 06/17/2027 . (4.B PL ....
Mather Group LLC Term Ln Nt 1 10.992%
L576718-AA-2 [03/31/28 ovvveiiiiiiiieicciiecieeeen | s . 06/30/2023 . .5,69 |.. . 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 4
..57671#-AB-0 [10.795% 03/31/28 ...oevvvniiiiiiniiiiiiiiniiiieenes | s L 06/30/2023 . | eeenniieiiiiieeeeeenieeens i e 4T AT AT BT 8 e e o8 [ [ T R R R R, 21 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 2
..57671#-AB-0 [10.992% 03/31/28 .....evvvvviiiiiiniiiiiiiiiiiiinees | s . 06/30/2023 . | .eeeniieiiiiieeeeeinieeeees i e 1,016 [0 1,015 1,015 | 994 20 [ e 20 [ [ 1,015 L [ i [ 58 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 5
..57671#-AB-0 |11.087% 03/31/28 .... P U . 06/30/2023 . | .. . 03/31/2028 . |3.A PL ....
Amynta Agency Inc Term Ln Nt 1
..57810J-AC-2 [02/08/25 ...evvvriiiiiiiiiiiiiiiiieeecviineeeees | s DR 1072 i O O O O O S R R R R 15,515 |. 02/08/2025 . |4.C FE ....
Amynta Waranty Borrower Inc Term Ln Nt 1
..57810J-AC-2 [9.157% 02/28/25 ....cevvvvniiiiiiiiieiiiiiiiieees | s DR 1072 i O O OO O O O R R R R 9,643 |. 02/28/2025 . [4.C FE ....
Messer Industries Initial Term B-1 Loan Nt 1
..50081#-AA-2 [8.029% 03/01/26 ...ovvvviiiiinniiiiiiiniiiniieiinn | s L 04/11/2023 . | eeeeeieiiiiieeeeeeiiieeeees e feeeen 50,000 f.eenllllll50,000 ...l 50,094 el 48,135 [ D44 [ 1321 s e 1865 [ [ FSTO [0V O R RN 914 |. 03/01/2026 . |4.A FE ....
Messer Industries Initial Term B-1 Loan Nt 1
..59081#-AA-2 [8.029% 03/01/26 ...evvvvivviinniiiiiiiiiiinnieiins | s . 06/30/2023 . | .eeeniieiiiiieeeeeniieeees e e 499,468 |........... 499,468 |........... 500,405 |........... 480,834 |.......... 5,435 |......... LIS (i PR N 18,634 [ooeiiiiiiiiins o 499,468 |..oooevvvniiins [ e s 18,798 |. 03/01/2026 . [4.A Z .....
Monica Hids Inc aka Wilshire Term Ln Nt 1 Redenption 100.0000
..60937@-AA-8 [ 11.788% 01/08/27 .....cevvvnviiiininiiiiiiininnes | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 7,22 |oeeeiiienne 7,22 |ooeiiiinnnnns 7,087 |oveeiinns % (0725 FO E LI O RN L[0T (RN T,292 |oovviiiiininee o s o 431 |. 01/08/2027 .|2.CPL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redempt ion 100.0000
..61559#-AA-1 [ 11.242% 08/04/28 .....evvvivviinnniiiiiiiniiieenes | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 5513 [eiiiiinne 5513 [oiiiiininns [T K 5,513 [oovriiiiiiiis s e [ e s 5,513 [ v s 311 |. 08/04/2028 .|2.C PL ....
Redemption 100.0000
..62931%-AA-2 [Topix Pharma Term Ln Nt 1 10.141% 10/31/24 |....... L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 3,366 [..coeeeeenne 3,366 |.eeeunnnnnns 3,287 |oveeeinnns 3,265 [..coevvinnnnnn T2 | A R E (U R (RN 3,366 |..ooevvniiiiins forriiiiniiis s e 140 |. 10/31/2024 .|3.B PL ....
Topix Pharma Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..62931%-AC-8 [10.272% 10/31/24 .oovvvvniiiiiiiiiiiiiiiniiieeees | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ L VX 1,128 | 1,12 | 1,089 |oveeiiinnnne A [ P F L R F LT R FO RN RN 47 1. 10/31/2024 . |3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1
..62031%-AE-4 [10.272% 10/31/24 .oovvveiiiiiiiiiiiiiiiiniiieeees | s L 06/30/2023 . | eeeenieiiiiie s | [ 5420 [ B2 B2 526 |eeiiiinnnnnnn (R S R RN T O L7/ R R R R, 23 |[. 10/31/2024 . [3.B PL ....
20 Gates - North Mill Term Ln  7.002%
..62932#-AA-7 [ 12/16/30 .eevvnniiiiiiiiiiiiiiiiie e | s . 06/15/2023 . | .. . 883,161 . 12/16/2030 . |1.F PL ...
Nelipak Holding Co First Lien Term Ln Nt 1
..64027%-AA-3 [9.445% 07/02/26 .......cvvvvvviiinnnniiiiiiinniinees | s . 06/30/2023 . | .euiniiiiiiieeeeeeiiieeees v [ 2,312 [ 2,312 [ 2,265 | P 19 | 7 PO R L1 R < 2 2 N AU RN AR 102 |. 07/02/2026 . |3.A PL ....
Nelipak Holding Co Incremental Term Ln Nt 1
..64027*-AB-1 [9.673% 07/02/26 ...ovvvvivviiinniiiiiiniiniiiiins | s L 06/30/2023 . | .eeeiiiiiiiieeeeeinieeeees v [ 375 [ 375 368 | 368 |...coevnnnnnnns I L O PN [/ PO RN 375 [ooviiiiiiiee oo [ [ 13 |. 07/02/2026 . |3.A PL ....
Nor th Amer Science Assoc Inc Delayed Draw New Redempt ion 100.0000
..65685%-AC-9 [Term Ln Nt 1 10.992% 09/15/27 .....ovvvvvvvinnn | uunnnns . 06/30/2023 . | .. U R RN L7 N 27 oo .77 R O O R N L2 R R R R, 23 [. 09/15/2027 . [2.C Z .....
Nor th Amer Science Assoc Inc Delayed Draw New Redemption 100.0000
..65685%-AC-9 [Term Ln Nt 2 11.004% 09/15/27 .....oevvvvvvnnnn | uunnnns . 06/30/2023 . | .eeniieiiiiieeeeeeiieeees i e (0751 108 [oeeiiiiininnns L O O O R RN (0 Y O N AR 4 {.09/15/2027 .|2.C Z .....
North Amer Science Assoc Inc Term Ln Nt 1 Redemption 100.0000

..65716@-AA-4 110.904% 09/15/27 ..oovvveveeeeeeeeeeeeeeeeeeeeeeeees [ . 06/30/2023 . | .uvviiiiiiiiiiiiiiiiiiiiiiiies e | A fe T |, 7,022 oo 7,064 oo foniinnns 107 oo o, 107 oo foiiiienns DA [ i e foviiiiiiiins 378 |. 09/15/2027 . |2.CPL ....
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Novipax Buyer 1st Amendment Term Ln Nt 1 Redemption 100.0000
. 67008*-AB-7 [ 11.926% 12/01/26 ...oevvvviviiniieiiiiiiiiiiiieeinn | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 3,782 |oeeiiiinnnn 3,782 |eeiinns 3,782 |ovveeninns B T £ 72 O O ) AN L7 U RO R R 234 . 12/01/2026 . [4.A Z .....
Aceto Corp 1st Lien Term Ln Nt 1 11.089% Redenption 100.0000
L.B7052*-AE-6 [04/29/25 ....oevvviiiiiiiiiiiceceis | s L 06/30/2023 . | .eeeniiiiiiiee s v [ 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnnns 7,350 |oveeiinnnns % R AR (L7 IR RN L (L7 O RN 500 I O O RO AR 472 |. 04/29/2025 . |4.C ........
Omega Healthcare Holdings LLC Term Ln Nt 7 Redenption 100.0000
..670968-AA-0 [ 10.642% 10/24/25 ..oovvveniiiiiiiiiiiiiiiiiiieees | s . 06/30/2023 . | .. F R R 4,500 [o..oeeenne 4,500 |ieeeinnnnns 4,434 |............. LICX R R (575 R O, (-7 F F L O O R 224 . 10/24/2025 . [2.A PL ....
Omega Healthcare Holdings LLC Term Ln Nt 2 Redenption 100.0000
..670968-AA-0 [ 10.710% 10/24/25 .....evvvviiniiiiiiiiiiiieeeiinn | s L 06/20/2023 . | eeeeeeeiiiieeeeeeeieeeees i e (4,500) [oevvrvrnnns (4,500) |............ (4,404) [..evvnnnnnnn (4,436) [..ooovvvnnnennes forriiiinnnns [(CZ ) PR AR [(CZ ) PR AR (510 LV R R R R . 10/24/2025 . |2.A PL ....
Omega Healthcare Holdings LLC Term Ln Nt 6 Redenption 100.0000
..670068-AA-0 [ 11.418% 10/24/26 ......ovvvvvvnieiiiiiiiiiiieeeinn | s L 06/20/2023 . | eeeeniieiiiieeeeeeeineees i [ 4,500 [o..coeeenne 4,500 |eeienns 4,434 |............. LNCX 2 R R (575 R O, (-7 P F L O O R 107 . 10/24/2026 . [2.A PL ....
0il Changer Inc Term Ln Nt 1 12.260% Redenption 100.0000
L.B77788-AA-5 [02/08/27 ..evvvriiiiiiniiiiiiiiiiieieiiininneeeinn | s L 06/30/2023 . | .eeeniieiiiiiee s i [ 5,323 | 5,323 [iiiiiinnnns 5,216 |oveevennnnnns 5,229 [oviiiiiiiiinnns it L R O, Lo O F LS 72X 0 R AU RN R 317 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 4 Redenption 100.0000
..677788-AB-3 [ 11.985% 02/08/27 ...evvvvvvviininiiiiiiiiiiineiins | s . 06/30/2023 . | .euniiiiiiiie s i e 889 [eiiiiiiiiinnns 889 |...oeernns 889 |....covvnnnnns -7 I PO LT O /2 PO F L LA O 1 O O A 53 |. 02/08/2027 . [5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 5 Redenption 100.0000
..677788-AB-3 [ 11.996% 02/08/27 ...eevvvvvivrnnniiiiiiiiiiineiins | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 517/ 582 |oiiiiiiinns F51: 7 572 |vviiiins [ O N RN L R 517/ R R R R, 43 . 02/08/2027 . [5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 2
..677788-AB-3 [12.023% 02/08/27 .... N ISR . 04/28/2023 . | Tax Free Exchange .. . 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 6 Redenption 100.
..B677788-AB-3 [12.133% 02/08/27 ....evvvnviviiinnniiiiiinniinnnns | s . 06/30/2023 . | .eeniieiiiiieeeeeeiieeees i e 368 [ooiiiiiiiiinnns 368 |....coevnninns 368 |...ccovvnnnns 361 | [T PO L O AN [/ PO RN B O O A 10 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 3 Redenption 100.0000
..677788-AB-3 [12.394% 02/08/27 .......vvvvvvvirinniiiiiiiiniinees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,961 |ens 1,961 | 1,944 |....eeees 1,925 |ooiininns L VA R LS O AN [ R F ) O R S R 117 . 02/08/2027 . [5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 2 Redempt ion 100.0000
..B677788-AC-1 [ 11.837% 02/08/27 ...evvivvvvrnnnieiiiiinneieiinnnn | s L 06/30/2023 . | .eeenieeiiiiieeeeeeiiieees v e .7 PO -7 -7 F O O O O N 7 O R RN 2 |. 02/08/2027 .|5.B Gl ....
0il Changer Inc Incremental DD Term Ln Nt 3 Redempt ion 100.0000
L.B677788-AC-1 [ 11.924% 02/08/27 ...ovvvvnvivviinniiiiiiiniiieenes | s . 06/30/2023 . | .euniieiiiiieeeeeeiieeees v e 194 [eiiiiinnns 194 | 194 | 191 | [ R R R LT PO RN L O N 13 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 6 Redempt ion 100.0000
L.B677788-AC-1 [ 11.952% 02/08/27 ...ovvvvniviiinnniiiiiiniiinnnes | s . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e 514 i 514 | 509 |iiiiiiiins 506 |....oovvnnnnnns LN [ PO RN L ) RN [ R R R R, 31 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 4 Redempt ion 100.0000
..B677788-AC-1 [ 11.988% 02/08/27 ....vvvvivrennniiiiinniieieiinnnn | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 291 o 201 [ 291 | 286 |..ocoennnnnnnns [T R R R [T PO RN A R N R R, 20 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 5 Redempt ion 100.0000
..B77788-AC-1 [12.246% 02/08/27 ....evvvvvvvviinnniiiiiinnininnes | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,79% |oeeeens 1,796 |oeeennnns 1,796 |oeinnens 1,765 |oveeninnnne BV O R RN FC(V N R F £ O R N R 107 |. 02/08/2027 . [5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 1 Redempt ion 100.0000
..B677788-AC-1 [12.302% 02/08/27 ...oevvvnvvviiinnniiiiiiniiiienes | s . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e 2 T F P2 I PO 2 B 209 | L O O RN L ) RN 2 T U R R R, 25 . 02/08/2027 . [5.B GI ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..68144%-AC-4 [Nt 3 14.174% 02/28/28 ....oevvvvvvvvininiiiiiinn | s . 04/14/2023 . | Tax Free Exchange ....... |occoeorvriiivininnns fooenennens 11,258 |[.oooeeenees 11,268 |oeveennnnns 11,268 |oeeeennnnns 10,368 ... 1LV R AR AR e[V R R <1< T O N N A 65 |. 02/28/2028 . |4.BPL ....
Pye Barker Company 1st Lien DD Term Ln Nt 1 Redempt ion 100.0000
..694288-AA-5 [ 10.914% 11/26/27 ..oevvvvvviiiiiiiiiiiiiiiiieeeeinn | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 15,117 |ooooeeenens 15,117 [ 15,036 |ovevvennnnns 14,695 |..ooonnnnn. 354 [l (61 O R [/ F R L5 A O AR A AR 794 |. 11/26/2027 .|4.CPL ....
Patriot Growth Insurance Sves Term Ln Nt 1 Redemption 100.0000
.. T0344E-AD-9 [10.740% 10/16/28 .....ccevvvenveiiiiniiieeiiiinins | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieees e [ 4,661 |[.....coeenens 4,661 |..ennnns 4,661 |oooevennnnnns 4,548 |............ LT PO AR R LUK O N 311 O O R AR 186 |[. 10/16/2028 . [4.A PL ....
Patriot Growth Insurance Sves Term Ln Nt 3 Redemption 100.0000
.. T0344E-AD-9 [10.751% 10/16/28 .....ccvvvvnniiiiiiiiiieeiiiinins | s L 04/14/2023 . | eeeeeeeiiiiieeeeeiiiieeeees i e (2,330) [oeeverrnnnns (2,330) [oerrennnnnnn (2,330) [erunnnnnnnnn (2,274) [evnnnnnnnnn (5150 1 PP R RN (K515 PR AR (725 0D R E R RN . 10/16/2028 . |4.A PL ....
PetVet 1st Lien Incremental TL Nt 1 10.077% Redenption 100.0000
L T0476X-AL-9 [02/15/25 ovvvvviiiiiiiiieirciie s | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 3,684 |............ 3,684 |..oooeiinn 3,537 [oeeiiiiinnnns FCIECI:T: 2 U RN LT R RN LT O RN 3,684 |..oooiiiiiiiiies [ e e 184 |. 02/15/2025 . |4.B FE ....
Pegasus Global Enterprise Hlds Incremental Redempt ion 100.0000
..705598-AE-6 [ Term Ln Nt 1 12.010% 05/29/25 .......ccoeevvvnn | uunnnns L 06/30/2023 . | .eeinieiiiiiee s i [ 3,382 [eeiiiiiinne 3,382 [oiiiiinnnns 3,246 |.....coennnn TV R R, £ T PO RN LT PO RN e U R R R 183 |. 05/29/2025 . |3.A PL ....
Pegasus Global Enterprise Hlds 2nd Amendment Redempt ion 100.0000
..705598-AF-3 [Incre DD TL Nt 1 11.290% 05/29/25 .........oo. |eeenens . 06/30/2028 . | .ieiiiiiiiiiiieeeeiiiiiieeees | e 1,568 |t 1,568 |t 1,668 vveeiiiiiinnnnnns fovenniiiiiniinns foovnnniiiiinns foveviiiiin oo oo o 1,568 |ooeeviiiiniinns fooevviiiiiiin fooviiin s 50 |. 05/29/2025 . |3.A Z .....
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Pegasus Global Enterprise Hlds Incremental DD
..70559@-AF-3 | Term Ln Nt 1 11.771% 05/29/25 .....cevvvvvvvens [eerennn . 06/01/2023 . | Tax Free Exchange ....... |.cooeereeennnninnns |oeeenes 375,249 |........... 375,249 |........... 375,249 |........... RTEIZ 1 U N S R R A 375,249 [ovvvvvviiiiiiinn forins e e 17,277 . 05/29/2025 . |3.A PL ....
Redemption 100.0000
..71579%-AE-2 [Pestco LLC Term Ln A Nt 2 12.142% 02/17/28 |....... . 06/30/2023 . | evveiiininiiiiiiriinniininins e [ 8 | LT L O P S RN R L R N O R . 02/17/2028 . (3.B PL ....
Redemption 100.0000
..71579%-AE-2 [Pestco LLC Term Ln A Nt 1 12.225% 02/17/28 |....... L 06/30/2023 . | .eeenieiiiiiee s i [ 3,018 [einnnnne 3,018 |l e e O PO N N O (S R ROt 144 (. 02/17/2028 . |3.B PL ....
..71579%-AE-2 |Pestco LLC Term Ln A Nt 1 12.225% 02/17/28 |....... . 04/07/2023 . | Tax Free Exchange ....... |ocooeeeeiiiiiniinns |oeieennnins 3,034 |oeeeiiinnns 3,034 [oeeeennnnne 3,034 [ oo e e e fos 030034 | e e o 62 . 02/17/2028 . [4.A Z .....
Petroleum Servce Group LLC Delayed Draw Term Redempt ion 100.0000
..71667%-AA-3 |Ln Nt 1 10.792% 07/23/25 ....ccoevveeeeeeinnnnss s . 04/03/2023 . | .. . 07/23/2025 . (3.B PL ....
Petroleum Servce Group LLC Term Ln Nt 1
. 71667*-AB-1 | 10.773% 07/23/25 .....oooeveviiiiini [ . 04/03/2023 . | .evvvrrninnnnniiniiiiiininiins e Jeeeeen5,5800 [ 5,580 [oniiiiiiinn 5,468 [oniiiiiinnnnn 5,524 [ 86 | e 56 [oeeeeerernnnnnnn oo 5,880 [ e e e 149 . 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC New DD Term Ln Nt
LT1667%-AD-7 |4 11.177% 07/23/25 oo [ . 04/03/2023 . | .uvvviiiinnininiinininiiinnins v e300 e300 |80 [ 30 [ fes e b e e LU FORRRP (SRR R 2 |.07/23/2025 . [3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt
.71667%-AD-7 |3 11.242% 07/23/25 ....oovvvvviiiiiiiiiiiiiiiiinns [ . 04/03/2023 . | .evvvviininnnnniniininiiiinins e el 120 12 e 12 [ 12 e [ e b e e 12 [es o e . 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt
..71667%-AD-7 |2 11.540% 07/23/25 .....evvvvvvrvrrnininiinininnns [ eeeeenn . 04/03/2023 . | .evvvriinninninininiiiiiniiins e [ 608 [ 603 | B03 [ 803 [ e [ b i e (S0 TR (SRR R R 16 |. 07/23/2025 .|13.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt
L.71667%-AD-7 |1 11.544% 07/23/25 .....evvvvvviiiiniiniiiiinnnnns [ eeeeenn . 04/03/2023 . | .uvvvviininniiniinininiiiinins s o7 e AT e BT [ BT [ e e b e e LY/ PO (SRR R R 3 | 07/23/2025 . [3.B Z .....
Petroleum Servce Group LLC New Term Ln Nt 2
L.T1667%-AE-5 | 11.255% 07/23/25 ....ovvvvvrnninniniiiiiiiiniiiinnns [ eeeeenn . 04/03/2023 . | .uvvvviinnnninninnininiininins e o890 49 |49 [ 49 i f e b e e [T PR (SRR R 11.07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New Term Ln Nt 1
L.T1667%-AE-5 | 11.499% 07/23/25 .....evvvvrrrirnniiniiniiiniininnns [ eeeeenn . 04/03/2023 . | evvvriiiinnnnnnininininininns s el 1657 | 1,657 [ 1,657 [ 1,657 [ e e e e e 1,657 [oveeeiiiiiiiinn foiis e 45 |. 07/23/2025 . |3.B Z .....
Petrus Buyer Inc Term Ln Nt 1 11.622%
L T1684#-AA-8 | 11/04/28 ..ooovvviviiiiiiiiiiiiiiiiiiiiiciiiiieeeeens [ . 06/28/2023 . | uvviriniinininniiniiiiiininns e 8,081 | 6,081 [ 6,081 [ 6,081 [ [ [ e e e [C50L: 3 I FORRPUR SRR R R 301 |. 11/04/2028 . (3.B PL ....
Yum Brands New Term Ln B Nt 1 6.943%
L 72584D-AF-1 | 03/15/28 oo [ . 06/30/2023 . | uvvvrrninnninniniiiiniiinnnns e feee 12,1880 [ 12,188 [ 12,160 [ 12,166 [ 22 | e 22 IO R 12,188 oveeviviiiiiiins [ o 400 |. 03/15/2028 . [2.C FE ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance
..72753R-AD-0 |Term Ln Nt~ 9.273% 12/14/25 ... [ oennnn . 06/30/2023 . | .. . 12/14/2025 . [4.C FE ....
Peach State Labs Inc Sr Sec Term Ln Nt 1
..73181@-AA-4 | 12.170% 07/01/23 ...ovvvveeiiiiiiiiiiiiiiiiiiiiiiens [ e . 06/30/2023 . | .uvvvrrnninininiiniiiiiiiniins e e 20,6160 [ 29,616 i 20,491 [l 29,601 [ 15 e e LT R R AN AU AU [ R, 1,763 |. 07/01/2023 . [4.C PL ....
Blade Holdings Inc Term Ln Nt 1 11.392%
..T4016%-AA-5 | 08/31/27 .oovvvvviiiiiiiiiiiiiiiiiiiiiiccicceeeeees [ . 06/30/2023 . | .uvvvrrniinnnnninininnininiins e e 2,287 e 2,287 e 2,176 [ 2,186 [ B e 51 [oeeeeiniiiiiien fooennn 2,287 | e e e 122 . 08/31/2027 . |4.CPL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1 Redemption 100.0000
..74016%-AB-3 | 11.202% 08/31/27 .coovvvvvviiiiiiiiiiiiiiiiiiieeees [ . 06/30/2023 . | .. . 08/31/2027 . |4.CPL ....
Blade Holdings Inc New Term Ln Nt 1 Redemption
..T4016%-AC-1 | 08/31/27 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiciiceieeeeens [ . 06/30/2023 . | .evvvriininiinnniniiiiinininns e e 184 188 |18 [ 182 [ 2 e e 2 e [l 184 [ e e 10 |. 08/31/2027 . |4.CPL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
L T4140#-AA-0 | 12.852% 04/23/27 ....evvvvvrrnnnnnnnnnnniiiniininnns [ eeeeenn . 06/30/2023 . | .uvvviriinininiiniiiiiiininins e 8,102 | 8,102 | 7,889 [ 7,927 e e 175 e 175 e [ 8102 [ e e 500 |. 04/23/2027 . (3.C Z .....
Command Alkon (Potter Buyer) Incremental Term
..74140#-AB-8 |Ln Nt 2 12.852% 04/23/27 ......eevvvvvvevvnnnnnns [eeeeenn . 06/30/2023 . | .uvvviiinniniiininiiiiiininins e e 2,504 | 2,694 | 2,516 [ 2,585 [ o899 L s 2,594 [ e e 160 |. 04/23/2027 .|3.CZ .....
Command Alkon (Potter Buyer) Incremental DD
..74140#-AD-4 |Term Ln Nt 1 12.852% 04/23/27 ...........oooe. [ oeennn . 06/30/2023 . | .evvvriininiininiiiniiinininns e e 574 | UBTE B85 [ BBT [ el T e T e el 574 [ e e e 35 |. 04/23/2027 .|3.C Z .....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. T4276U-AC-9 | 11.841% 09/19/28 ...ooovvvviiiiiiiiiiiiiiiiieeeees [ . 06/30/2023 . | evvviiiiiiiiinniiiiiiiiniinns e [ 6,000 |............ 6,000 [....ooeeennn 5,865 |t 5,853 [.cccounnnnnne 7 | LIV R R LY R R 6,000 |.ooveeriiiiinnn fornnnniiiiiiiis o e 351 |. 09/19/2028 . [4.A Z .....
Project Essential Bidco 1st Lien Term Ln Redemption 100.0000
L. T43548-AA-1 | 11.427% 04/20/28 .......ooooeeeiiiiiiin [ . 06/30/2023 . | .evvviiiiniiniiiiiiiiiiininnns e | 4,500 |oeeiiiiinnns 4,500 |l 4,421 | 4,320 [oeennnnnne N7 |l (S R R L[V R R LR R N 323 |. 04/20/2028 . |3.CPL ....
Pueblo Mechanical & Controls 1st Lien Term Ln Redempt ion 100.0000

..74501#-AA-3 |Nt 1 11.163% 08/23/28 ....cevveeeeeeiieeeeeeas | e . 06/30/2023 . [ ..viiiiiiiiiiiiieeiiiiiiins e [ 2,180 f..coeee..... 2,180 |............. 2,180 |............. 2,187 oo M ] s o, L PO FOOUTURooy 2,180 foeeeeeiiiiies i e foiiiieees 116 |. 08/23/2028 . |3.A PL ....
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Pueblo Mechanical & Controls Delayed Draw
.. 74501#-AB-1 [Term Ln Nt 5 11.043% 08/23/28 ......oevvvvvvvnn | uunnnns . 04/28/2023 . | Tax Free Exchange ....... |occoeorrriiiinninnns foonnennens 75,181 ... 75,181 |oeeeennnnns A 1 U (SRR (R (R RN (RN RN AT T R FOPRRRPP KRN R, 1,918 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 [Term Ln Nt 2 11.253% 08/23/28 ... P ISR . 05/31/2023 . | Tax Free Exchange .. . 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw Redemption 100.
.. 74501#-AB-1 [Term Ln Nt 1 11.277% 08/23/28 ........ccvvvuees | unnnns . 06/30/2023 . | .eeeniieiiiiieeeeeenieeees i e 1,189 [ 10189 [ 1189 [ 1165 [ 28 [ [ o2 [ [ 1189 L [ e [ 65 |. 08/23/2028 . |3.A PL ....
Pyramid BMC Intermediate LLC Senior Secured
L T4713*-AA-1 [ Term Ln Nt 1 13.001% 01/19/27 ...oovvvvvvnnins | nnnnns . 06/30/2023 . | .eeeniieiiiiieeeeeeriineees v [l 3,782 [ 3,782 [ 30782 i [ e [ e e el 3782 [ [ [ [ 204 |. 01/19/2027 . |3.APL ....
Quail Buyer Inc Term Ln Nt 1 10.669%
L TATA3*-AA-5 [ 10/01/27 v | s . 06/30/2023 . | .. .6,087 |.. . 10/01/2027 .|13.C Z .....
RB Holdings Interco Term Ln Nt 1 6.150% .
.. TA935M-AD-8 [05/04/28 ....evvvviiiiiiiiiiiiiiiiiieeciiiineeeees | s L 06/30/2023 . | .eeineiiiiiiieeeeeeiiieeees i [ 2,834 [ 2,83 [.....oeeens 2,834 [..ooconnnnns 7 S R R O R R 2,834 | o e e 144 ). 05/04/2028 . |2.A PL ....
Radwel| Parent LLC 1st Amendment Term Ln Nt 1 Redenption 100.0000
..750638-AA-2 [ 11.992% 04/01/28 ....oevvviiiiiniiiiiiiiiiiiiienes | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 4,640 [ 4,640 |.onnnns 4,640 |oeovennnnnns 4,547 |.oooiiiinnnnns [ R R R, [T R F LT O O R 270 |. 04/01/2028 . |3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1 Redempt ion 100.0000
.. 754458-AA-1 [8.500% 12/31/26 ..oovvvviiiiiiiiiiiiiiiiiiiieiiinn | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 4,500 [o..oeeenne 4,500 |ieeeinnnnns 4,379 [ooeiiiinnnnns 4413 [ [ -7 PO R -7 PO RN L O O 263 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term Redempt ion 100.0000
.. 754450-AB-9 [Ln Nt 1 12.249% 12/31/26 .....oovvvvvvviinnnnes | unnnns . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e A L3 AL 2 R AL 3N R /T O O R N 7 O O ) AR 42 . 12/31/2026 . [3.B PL ....
Reddy Ice Holdings Inc Term Ln Nt 13 11.677% Redenption 100.0000
.. 757348-AB-9 [07/01/25 ..evvviiiiiiiiiiiiiiiiiiininciiiineeeenn | s . 06/30/2023 . | .eeiiieiiiiiieeeeeeiiieeees v fereenn 5,318 05,318 5245 | [ [T s el T3 [ el 5,318 [ [ [ 141 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Term Ln Nt 1 11.677%
.. 757348-AB-9 [07/01/25 ..evvvriiiiiiiiiiiiiiiiieniecvinineeeinn | s . 04/17/2023 . | Tax Free Exchange ....... . 07/01/2025 .|3.B Z .....
Reddy Ice Ho
.. 757348-AC-7 [Nt 2 10.772% 07/01/25 ...evvivvviiiniiniiiinnes | s . 04/17/2023 . | Tax Free Exchange ....... |occoeevririiiininnns foveiiniiinnnns 677 fooeeiiiiiinnnnns [61:7 R 672 | [T . L L O AN /2 PO RN L O O AR 39 [. 07/01/2025 . [3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln Redemption 100.0000
.. 757348-AC-7 [Nt 11 11.219% 07/01/25 ....oovivviiiiiiiiiins | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 1700 [61:7 R {7 P (R R (I PO RN [T PO RN 172 O AR 18 |. 07/01/2025 .|3.B Z .....
Repairify Inc Term Ln Nt 1 10.242% 06/14/27 Redemption 100.0000
L 760288-AA-4 [ .oeeei e | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 4,500 [o..oeeenne 4,500 |ieeeinnnnns 4,410 |ooeeeennnnnns 4,429 [ [ /0 I PR RN 4 I PO RN L O O R 228 |. 06/14/2027 . (1.G PL ....
Retail Services WIS Corp Intial TermLn Nt 1 Redenption 100.0000
.. 76134#-AA-3 [ 12.288% 05/20/25 ...covvveniiiiiiiiiiiiiieiiineees | s . 06/30/2023 . | .eueieiiiiiieeeeeeniieeees i feeen 71,769 |............ 71,769 |oeeeeennnnns 70,406 |eeeunnnnnn. 66,250 |.......... 4,548 |....ooeennnt (7 T R FRRRR LIRS [ P E A T (-1° R R FORRR RN R, 4,606 |. 05/20/2025 .|4.B Z .....
Zurn Water Solutions Inc 1st Lien Term Ln Nt Redemption 100.0000
.. 76168J-AS-5 1 7.442% 09/15/28 ...oovvvviviiiniininiiiiinns | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 1,315 [eeees 1,316 s 11,329 |oeeennns 1,273 | I IO (123 P R X T FO R L2 T R AR R AR 387 |. 09/15/2028 . |3.C FE ....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1 Redempt ion 100.0000
..784318-AA-1 [10.538% 12/13/23 .... R IR . 06/30/2023 . | .eueniiiiiiiie s . 12/13/2023 . |3.CPL ....
Safe Home Security Inc Term Ln Nt 1 12.467% Redenption 100.0000
.. 786424-AA-4 [08/04/24 ..ovvvviiiiiiiiiiiiiiiiiecieeen | s . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 3,79 |eeiiiie 3,794 [ooiiiiinnns AL T F Tt T O F B O O, LS P F FC T £ O O Y R 113 |. 08/04/2024 . |2.CPL ....
Safe Home Security Inc Delayed Draw Term Ln Redempt ion 100.0000
..786424-AB-2 [Nt 1 12.467% 08/04/24 .......oevvvvvnieiiiiinns | s . 04/03/2023 . | eeeeeiieiiiieeeeeinieneees e e 26 |oeeeeieienns 206 | 296 |oeiiiiiins 4 O R RN AL J R O O RN 9 |. 08/04/2024 .|2.CPL ....
SageSure Holdings LLC Term Ln Nt 1 10.952% Redenption 100.0000
L. 78669#-AA-2 [01/28/28 ...oevviiiiiiiiiiiiiiiiieniiciinineeeien | s . 06/30/2023 . | .. . 01/28/2028 . |2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt
..78669#-AB-0 [1 10.967% 01/28/28 ......cevvvvvvviiirniiiiiiinn | nnnns L 06/30/2023 . | .eeeniiieiiiieeeeeenieeees v e 97 [ 97 97 L 07 [ [ e e e e L O O RN 36 |. 01/28/2028 . |2.B PL ....
Service Logic Incremental Term Ln Nt 1
..81761#-AA-3 [ 10.545% 10/30/27 .oovvvnniiiiiiniiiiiiiiniiiieeees | s . 05/25/2023 . | Tax Free Exchange ....... |oevevriiriinnnns Joonnenenns 3,782 |oeeiiiinnnn 3,782 |eeiinns 3,782 |ovveeninns B T £ 72 O O ) AN L7 U RO R R 157 |. 10/30/2027 .|3.B PL ....
Service Logic Incremental Term Ln Nt 3 Redempt ion 100.0000
..81761#-AA-3 [ 10.602% 10/30/27 ....viivirinniieiiiinineeeiinnnn | s L 06/30/2023 . | .eeenieiiiiieeeeeeeiieeees i [ 3,782 [oeeiriinnn 3,782 |veeiinns BT 72 O O O N S U RN [CPL: 7 U KPP R RN 70 |. 10/30/2027 .|3.B PL ....
SimpliSafe Inc Term Ln Nt 1 11.422% 05/02/28 Redemption 100.0000
L B2890%-AA-9 [ .oeiii s | L 06/30/2023 . | .eeinieiiiiieeeeeeniieeees e [ 2,222 | 2,222 |oeeiiiiinnnnn 2,222 |oeeiiiinnnnns 2,182 | LV O R RN L1V O F 275 O U R R 218 |. 05/02/2028 . 5.A PL ....
SitusAlC Holdings Corp Term Ln Nt 1 11.288% Redenption 100.0000
..82088#-AA-8 [12/22/27 . .eevvviiiiiiiiiiiiiiiiiiicciiines | e . 06/30/2028 . | .ueuiiiiiiiiiieeeeiiiiiieeees i e 7,500 fo.iiiiiinnnns 7,500 |iieeennns 7,425 |..oiiiinnnnns 7,287 Joeeennnnnns 148 oo 65 |iiiiiiiiiin oeeiiiinnnns 213 | it R O N AT FTUOPPTTITN 396 |. 12/22/2027 . |4.A Z .....
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Sonny's Enterprises LLC Term Ln Nt 1 12.273%
..83540#-AA-8 [08/31/26 ....eviiviiiniiiiiiiiiiinieiiin e | s . 05/05/2023 . | Tax Free Exchange ....... |oeeerriiiivnnnnns founen 11,444,3%6 |....... 11,592,995 |....... 11,361,135 |....... 11,433,872 |evvvviiiiiiiinn Joeveinnnn 10,525 |ovvveeiiiiiiinn Jovninnnns [U8:Y:: T A RN 11,444,306 |..ooovvvvvinnen oovvviniiiniee v fovviiinnns 677,703 |. 08/31/2026 . |4.C YE ....
Sonny's Enterprises LLC Delayed Draw Term Ln
..83540#-AB-6 [Nt 1 12.273% 08/31/26 ...evvvvvvvviniiiiiiiiinn | nnnens . 05/05/2023 . | Tax Free Exchange ....... |oeceveviiiirinnnnns Jounnnn 1,788,110 |........ 1,788,110 |........ 1,788,110 |...... 1,788,110 |oevvviniiiiiiis Jovveiiiiiiiiies Jeveiniiiiinnes Joeeniiiiiinies foieniniiiinnes Joveenens 1,788,110 |.. ...252,760 |. 08/31/2026 . [4.C Z .....
Sophia LP New Term Ln B Nt 1 9.295% Redenption 100.
..83578B-AN-3 [ 10/07/27 ...vvvvivviieiiiiiiiieeecceiie i | s . 06/30/2023 . | .eeenieiiiiiieeeeeeenieeeees v e 37,2190 [ 37,219 036,979 85,963 [ 1,060 [ 206 [ e 1,256 [ [ FCY4 I R R R RN 1,589 |. 10/07/2027 . |4.C FE ....
Spirit RR Holdings Inc Term Ln Nt 1 11.641%
..848638-AA-6 [09/13/28 ..oevvnriiiiiiiiiieiiiicreeen | s . 06/30/2023 . | .eenneeeiiiiieeeeeeeiieeees i [ 3,684 [l 3,684 [ 03,684 | 80610 [l T4 [ e el T e 3,684 |..oooiiiiiiiiies [ e e 211 |. 09/13/2028 . |3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1
..84967#-AA-9 [ 11.752% 11/23/25 .... R IR . 06/30/2023 . | .. . 11/23/2025 . |3.A PL ...
Spring Insurance Solutions LLC Delayed Draw
..84967#-AB-7 [Term Ln Nt 1 11.752% 11/23/25 ....oovvvvvvviinn | unnnnns . 06/30/2023 . | .eeeniiiiiiiieeeeeenieeees e e 74 [ BTA BT BT B2 [ T e B3 [ LS. U R R R, 33 . 11/23/2025 . [3.A PL ....
Stealth Holding LLC Term Ln Nt 1 11.989%
..85789#-AA-2 [03/01/26 ...evvviiviiniiiiiiiiiiiinieiiinin e | s . 04/03/2023 . | eevneeeiiiiieeeeeiniieeeees i e 2,181 L 2,181 L 2,137 L 2,180 [ o3 s 3 [ e /2 1 O R R NN 121 |. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 2
..85789#-AB-0 [9.000% 03/01/26 .....evvvvvneniiiiiiiiiiinieiiiinen | s . 04/03/2023 . | .eeneeeieiiiiieeeeeiniieneees v o890 B9 [ B8 B9 [ [ T e e T e e (61 O R RN 4 . 03/01/2026 .|3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 1
..85789#-AB-0 [ 11.942% 03/01/26 ...oevvvviiviiniiiiiiiiiiiiiienes | s L 04/03/2023 . | eeenneeeeiiiieeeeeeinieeeees i e 207 el 277 [l 276 |89 [ [ T [ e T [ [ -/ N ) R RN 2 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5
..85789#-AB-0 [ 11.992% 03/01/26 ....evvvviiiiiinnniiiiiiiniiiiennes | s . 04/03/2023 . | .eennieeiiiiieeeeeeinieeeees i e 3800 380 [ 879 380 [ e T [ e T [ [ L O A 18 |. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 8
..85789#-AB-0 [12.138% 03/01/26 ....evvvvvvviniiiiiiiiniiiiieeinn | s L 04/03/2023 . | eeenneeeiiiiieeeeeinieeeees e e 1890 [ 139 [ 189 139 [ [ e e e [ O O N 4 . 03/01/2026 .|3.C PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [2 11.778% 03/01/26 ......cevvvnnvvvriiinniieeiinn | nnnnns L 04/03/2023 . | eeenneeeiiiiieeeeeeinieeeens e e 1160 [ 118 [ 16 |16 [ [ e e e [ L[ R A A R 3 |[. 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [2 11.778% 03/01/26 ......cevvvvvviiiiiniiiieennn | nnnns . 04/19/2023 . | Tax Free Exchange ....... |occoeeririiiinninnns fooenennnns 46,142 |ooeeennnnns 46,142 |............ 46,142 |............ L T O R R 46,142 [ oo [ [ 2,616 |. 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [1 11.790% 03/01/26 ......cevvvvvvvririniiiieinnn | nnnnns . 04/03/2023 . | .. U R RN [0TSR 106 [oeeeiiiinnnnns 106 [ooeeiiiiinnnnns L O (S R S R (0 O N 4 {.03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 |7 11.822% 03/01/26 ....covvvvvvnniiiiiininieeens | nnnnns . 04/03/2023 . | eeeeneieieiiiieeeeeeiiieeees i e L. P 2 | [ 7 R e O R N 7 O O RN 1. 03/01/2026 . |3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [6 11.928% 03/01/26 .....oevvvvvvnniiiiiinininenns | neenns . 04/03/2023 . | eeeeeeeieiiiieeeeeeiiieeees i e (LT P [ [ T O O R RN L O O RN 2 |. 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [4 12.154% 03/01/26 ...oovvvvivviiinniniiiiiiinns | s . 04/03/2023 . | .eeeeieieiiiieeeeeeniieees i e LS T [ [ £ R O R L O R RN 2 |. 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [3 12.164% 03/01/26 ...oevvvvvvvinniiiiiiiiiiinees | s . 04/03/2023 . | eerneeieiiiieeeeeeiiieeeees i feeeeeiian 127 | 127 | 127 | 7 R O S RN L2 O O N A 1. 03/01/2026 . |3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 |9 12.260% 03/01/26 ...oevvvvvvvrnniiiiiiiinnnees | s . 04/03/2023 . | eeeeeeeieiiiieeeeeeiiieeees i e (X T PO [T 5 O O O S N R (61 O R RN 2 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 9 12.260% 03/01/26 ... R IR . 04/21/2023 . | Tax Free Exchange .. . 03/01/2026 . |3.CPL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.
..85789#-AC-8 |5 12.294% 03/01/26 .......ovvvvvvvvinniiiiiiiinn | nnnnns . 04/03/2023 . | eeeneieeiiiiieeeeeeniieeees v e (LT P [ [ T O O R RN L O O RN 2 |. 03/01/2026 .[3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |5 12.294% 03/01/26 .......evvvvvvvvinniiiiiiiinn | nnnnns . 04/21/2023 . | Tax Free Exchange ....... |occoooriiiiivninnns fooeeennnns 25,203 |oeeeennnnns 25,203 [.oeeeenne 25,203 |...eeenne 021X R R (R R (RN RN 25,203 [oooviiiiiininns oo e e 985 |. 03/01/2026 .|3.C Z .....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1 Redempt ion 100.0000
..86738*-AA-6 [ 11.142% 10/31/24 ..oovvveniiiiiiiiiiiiiiiiiiiieeees | s L 06/30/2023 . | .eeinieiiiiiee s i [ 7,332 oo 7,382 fooeiiiiinnnns 7,185 | 7,306 |eveveiiiiiiiinn Jeevnnineneens L R F L PR FR 7,332 |oeeeiiiiiiiiee o s o 394 . 10/31/2024 . [3.A PL ....
THG Acquisition LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..87300%-AD-6 [ 11.352% 12/02/26 ......ovvviviiivnnnniiiiiiininnins | nnnnns . 06/30/2028 . | .ieiiiiiiiiiiieeeeiiiiiieeees | e 1,688 |t 1,688 [......ceeeens 1,645 |oeeinnns 1,657 |oeeiiiiiiiiins Joveeiiiiiinnns LI PP FPTTTTppr LI PP FPTTTTTTr 1,688 |oooevvvvininns fooeiviiiiiinn fooviiiiiiin s 90 |. 12/02/2026 . |3.A PL ....




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

L€'G03

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
THG Acquisition LLC 1st Lien DD Term Ln Nt 1 Redemption 100.0000
..87300%-AE-4 [10.952% 12/02/26 ......ovvvvviiiiniiiiiiiiiiiinees | s L 06/30/2023 . | .eeinieiiiiieeeeeenieeees i [ 2,813 [oeieiiienns 2,813 |l 2,799 [oooeinnnnnnn 2,802 |ooeeiiiiiiiiiens e, L I O N N o 28 3 T O R N 150 . 12/02/2026 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..87326#-AA-8 [#2 Nt 1 11.277% 10/02/27 .....cevvvvnvviiiinnns | nnnnns L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 1,307 |l 1,307 |oveerinennns 1,301 [oeeeeiinnns LRV O AN L3 R A L2 R A LI V7 Y R R RO 31 [. 10/02/2027 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..87326#-AA-8 |#2 Nt 6 11.387% 10/02/27 ....ovvvvvvvvvnnnnnnnnn [eeeeenn . 04/03/2023 . | .. e e [ 2,819 [eeieeeenns 2,819 | 2,819 |l 2 O P O R R A 2,819 | i e o 78 |. 10/02/2027 . |3.A PL ....
Weal th Enhance Group LLC 5th Amendment DD Nt Redemption 100.0000
L.87326#-AB-6 |1 11.277% 10/02/27 ....ccevvveeiiiiiiiiiiieiinn | s . 04/03/2023 . | eerneeieiiiieeeeeeiiieeeees i feeeeeiian J£:1: T LT O, 785 |ovveeiiiiiinnns T£: I O R [T R R T R AN L1 O R R A 19 |[. 10/02/2027 . |3.A PL ....
Vistra Operations Co LLC Incremental Term Ln Redempt ion 100.0000
..88233F-AK-6 [Nt 1 6.943% 12/31/25 ..oovvvveiiiiiiiiiieeees | s . 0673072023 . | .evnieiiiiiieeeeeeniieeeees e e 25,183 |............ 25,183 [oounnnnnne 25,007 |.oeeeeennns 25,071 |ooeeeeeeeiiiiens e, M M T O P N 830 | 12/31/2025 . [2.C FE ....
Therm-0-Disc aka Token Buyer Term Ln Nt 2 Morgan Stanley & Co LLC
..889060-AC-6 | 11.195% 05/26/29 .....evvvvvvviiiiniiiiiiiiiinnees | s . 06/20/2023 . | .eennieiiiiiieeeeeeeiieeees i e 1,992,388 |........ 2,475,016 |........ 2,293,623 |.ooeeiiiiiiiiiiieens e e 2,870 [ovveriiiiininnn e 2,870 [ovveiiiiiiinin o 2,296,494 | |ens (304,106) |...... (304,106) |...oeeeeeeeeeenns . 05/26/2029 . (4.C FE ....
Therm-0-Disc aka Token Buyer Term Ln Nt 1 Morgan Stanley & Co LLC
..889060-AC-6 | 11.252% 05/26/29 .......cevvvvviviiinnniiniiinnnns | s L 06/20/2023 . | .eeeniiiiiiieeeeeeeiieeees e [ 5,019 [eeiiiennnns 6,234 [...cconnnne 5,736 |.oeeeeeeenns L7 PO R 7 PO AN 22 PO R 5,784 |ooooeiiiiiiiiins | (765) [ovvvvvnnnns [R5) ) 286 |. 06/26/2029 . 4.C FE ....
Therm-0-Disc aka Token Buyer Term Ln Nt 1 Redempt ion 100.0000
..889060-AC-6 | 11.252% 05/26/29 .......cevvvnviviiinnniiniiinnnns | s L 06/30/2023 . | .eeiniiiiiiiee s i [ 6,266 |............. 6,266 |............. 5,764 |l 5,791 |ovviiiiiiiiiies e, L O SN L O SN 6,266 |..eovvvvrrrnnnns fonnnniiiiiiiis fo e 385 |. 06/26/2029 . 4.C FE ....
Therm-0-Disc aka Token Buyer Term Ln Nt 1
..889060-AC-6 | 11.252% 05/26/29 .... 04/28/2023 . [Tax Free Exchange K . 4,508,801 .. 4,962,500 .. 4,565,500 |. . 4,586,909 |. .4,598,801 . 05/26/2029 . (4.C FE ....

..90212T-AD-3 |2U Inc Term Ln Nt 1 10.795% 12/28/26 ... . 05/09/2023 . ... 49,604 51,368 i [ (B) e [ () e s 51,365 . 12/28/2026 . |4.CPL ....

..90212T-AD-3 |2U Inc Term Ln Nt 1 10.795% 12/28/26 ........ |....... L 06/30/2023 . [ ..vveiieeiiiiiiiie s [ [ 1,708 | 1,708 |....ooee.... 1,684 [..oocceeee 1,693 [oeeeeiiiiiiiies oo 15 [ o 15 | o 1,708 [ e o 173 |. 12/28/2026 . [4.CPL ....
Playon Sports Inc Term Ln Nt 1 12.038%

..90230#-AA-7 | 08/14/29 ....oveiiiiiiiiiiiee e [ L 04/28/2023 . [ .evveieieiiiiiiieeeiiiees [ e 3,941 [ 3,941 |eeennn. 3,941 | 3,747 |oeennee 194 | o s 194 i oo 3941 | o e e 138 |. 03/14/2029 . [4.A Z .....
Playon Sports Inc Delayed Draw Term Ln Nt 1

..902304-AC-3 | 12.038% 03/14/29 .....ovveiiiiiiiiiiieiiiiiieeees [ aeeees L 06/30/2023 . [ .eveeiiiiiiiiiiieeeiiiinees [ [ [} T R L2 T O 915 [ 870 | 45 | oo e 45 | el 5 [oeeeeiiiiiiies oo [ o 57 |. 03/14/2029 . [4.CPL ....
Axalta Coating Systems Term Ln B-4 Nt 1

..90347B-AJ-7 |8.242% 12/20/29 ....eoveiiiiiiiiiiiiiiiieeeeees [ eeees L 06/30/2023 . [ .eveeiiiiiiiiiiie e [ [ 371,250 |ooeeeenns 371,250 |........... 368,577 |eeeeeieeieiiiiins oo [ 2,673 |ooeiiiiiiiieens foiieees 2,673 [ooeiiiiiiiieees [ 371,250 [oevveeeieiiiin e e s 10,980 . 12/20/2029 . |3.A FE ....
20 Gates Auto Warehouse Class A 3.395%

..90382%-AA=7 | 09/17/31 oo [ e . 06/20/2023 . | .. 4,029,288 |........ 4,029,288 |........ 4,029,288 |........ 3,267,365 |ooeoecciiiinnns foveeeeiiiiiis e e e s 4,029,288 |.. . 09/17/2031 . |1.F PL ....
Ultimus Group Midco LLC New 1st Lien Term Ln

..903850-AA-2 |Nt 1 10.388% 02/01/26 .....cevveeeeeiiiiieieans | eeeens L 06/30/2023 . [ .evveiieeiiiiiiiie e [ [ 1,908 |oeeeeeennnne 1,908 [ooeiiienns 1,908 [ooeeiienes 1,883 [oeeeeiinees 19 [ i oo 19 | o 1,908 [oeeeiiiiiiiins o feeeeeeiiiiiees o 92 |. 02/01/2026 . |4.A Z .....
Ultimus Group Midco LLC 1st Lien Term Ln Nt 1

..90385P-AC-4 | 10.092% 02/01/24 ......ovvveeiiiiiieeieiiiieees [ eeeens L 06/30/2023 . [ .evveeieeiiiiiiiie s [ [ 5,367 [oeeeiriunnen 5,367 |oeoeeiieens 5,367 |oeeiecienns 5,313 | B4 | oo o B4 | e 5,367 |eoieiiieeeiins [ e e 260 |. 02/01/2024 . |4.B PL ...
United Airlines TermLn B Nt 1 9.271% Redenption 100.0000

. 90932R-AJ-3 | 04/21/28 ... [ L 06/30/2023 . [ .evveiieiiiiiiieeeiiiieees [ [ 1,886,656 |........ 1,886,656 |........ 1,889,014 |........ 1,863,072 |......... 25,506 |...ocoen(1,928) [oeeeeiiiiiiiis 28,583 [ s 1,886,656 |.. ...108,219 |. 04/21/2028 . [3.B FE ....
V Global Hlds aka Vertellus Revolver Nt 5 Redemption

..91823C-AB-3 | 10.988% 12/22/25 ......eeeviiiiiriiiieiiiiiiiceees [ eeeees L 06/09/2023 . [ .evviieiiiiiiiiie e [ [ 113,684 |........... 113,684 |........... 113,684 | oo o o e e e 113,684 | o e e 1,838 . 12/22/2025 . |4.B Z .....
V Global Hlds aka Vertellus Revolver Nt 6

..91823C-AB-3 | 10.988% 12/22/25 ......eoeiiiiiiiiiiiiiiiiiiieeees [ aeeeens . 06/08/2023 . [Tax Free Exchange ....... |oeooricieeriiniics foeeeennne 216,000 |.......... 216,000 |.......... 216,000 |.eeeveieeiiiiinns oo feeiiii i e i e 216,000 |-ooeeiiiiiiins [ e e 2,026 | 12/22/2025 . |4.B Z .....
V Global Hids aka Vertellus Initial Term Ln Redenption 100.0000

..91823C-AC-1 |Nt 1 11.039% 12/22/27 ..oooeeiiiiiiiiiciins | veens L 06/30/2023 . [ .evviieeiiiiiiiee s [ [ 19,800 |...ooeenn.. 19,800 [oeeeieeees 19,800 foooeennees 19,800 [ouveeeriiiiiins Jooeiieeeeeins o e e s 19,800 [eeeeiiiiiiins Jooemieeiiiii oo o 997 |. 12/22/2027 .|2.B PL ....
Visual Edge Technology Inc Term Ln Nt 2 Redemption 100.0000

..928432-A%-4 | 11.213% 08/31/23 ...eeeeiiieeiiiiiee e [ eeeees L 06/30/2023 . [ .eveeieeiiiiiiiie s [ [ 16,250 |............ 16,250 |...ceeenns 15,908 |........ece. 14,906 |.......... 1,288 [oceeeeeenne [ 1 AR U 1,201 [oeieiiiiies oo 16,250 [ooeeeiiiiiiiins foieeieeiiiiis feeeeeiiiiieees o 920 |. 08/31/2023 . |4.B Z .....
Visual Edge Technology Inc Delayed Draw Ln Nt Redempt ion 100.0000

..928432-A8-2 |1 10.969% 08/31/23 ....cooiiuiiiiiiiiiiiiieieees [ aeeeens L 06/30/2023 . [ .evviieeiiiiiiie s [ [ 14,736 |............ 14,736 | 14,543 |............ 13,518 |.......... 1,140 [ 32 | e 1,472 o oo 14,736 [oeeeeiiiiiiins o oo o 835 |. 08/31/2023 . |4.B Z .....
Discovery Life Sciences LLC Term Ln Nt 1 Redemption 100.0000

..92074*-AA-7 | 11.642% 03/30/28 .....eoveeeeiiiiiiieeieiiieees [ eeees . 06/30/2023 . | .. . 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term

..92074*-AB-5 |Ln Nt 2 11.639% 03/30/28 ......cceeeiccununneees | eeeens . 06/30/2023 . [ .eeveiiiiiiiiiiiieniiiiiieees e [ 463 [ 463 | 468 [ [ e e e e e 883 | e e e 13 |. 03/30/2028 . |3.B PL ....
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Discovery Life Sciences LLC Delayed Draw Term Redemption 100.0000
..92074%-AB-5 [Ln Nt 1 11.642% 03/30/28 .....ovvvvvvnnninnenn | unnnnns . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii A 797 |oeeeiiiiienns 790 |ooeiiiiiinnns 790 |ooveiiiiinns LN L O PN - PR RN L O R A AU 47 1. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3 Redemption 100.0000
..92974%-AC-3 [ 11.642% 03/30/28 ...oevvvniiviinnniiiiiiiiiiinenes | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,0 |ooeeeeennnnns 1,000 |ooeeeennns 1,083 | 1,085 |oveeeiiiinnns [T PO [ P F Mo [ L O Y R 61 |. 03/30/2028 . |3.B PL ....
lieal th Enhance Group LLC Term Ln Nt 1 Redemption 100.0000
..929758-AA-4 [ 10.976% 10/02/27 ....ovvvvvrnnniiiiiiniiieeeiinnnn | s . 04/03/2023 . | .. U R N 3,850 [ceiiiiine 3,850 |iiiiinnns 3,793 [oooiiiinnnnns R (VI FOR FRN F 1 I R FO . [ PO F R 5TV U R R R 106 |[. 10/02/2027 . [3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redemption 100.0000
..92075@-AB-2 [Nt 1 10.976% 10/02/27 ......covvvvvvvvvvrnnnnnns | nnnnns . 04/03/2023 . | .eeeneieeiiiiieeeeeeiniiineees v e 2,374 | 2,374 |oooiiiinnnnns 2,360 |eeeiennnnnns 2,364 [oooiiiiiiiinens oo [ Y LU O N PR 7L 2 U KPR R RN 65 |. 10/02/2027 . |3.A PL ....
Wialnut Parent Inc Term Ln Nt 1 10.702% Redemption 100.0000
.. 93279#-AA-3 [ 11/09/27 .evvviiiiiiiiiiiiiiiiiiiinieccinineeeinn | s L 06/31/2023 . | eeeeeieiiiiieeeeeeieieeeees i e 5,150 [ooeeiiiinns 5,150 |iievinnns 5,021 |oeveiiinnns 5,047 |oviiiinnnns L3 i R F [0 O (RN L5201V O O R 270 |. 11/09/2027 .|3.B PL ....
Wialnut Parent Inc Incremental Term Ln Nt 1 Redemption 100.0000
..93279#-AB-1 [10.702% 11/09/27 ...evvivviiinniiiiiiiiniieeiiiinnnn | s L 06/3172023 . | eeeneeiiiiieeeeeieiieeeees i e £ 7A 757 foevviiinnnns A . L2 . T O N RN LT PR FRRN -7/ N FO ) R AU 40 |. 11/09/2027 .|4.CPL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1 Redemption 100.0000
.. 93279#-AC-9 [10.687% 11/09/27 ....cevvvveiiiiiiiiiieniiiiiins | s L 06/31/2023 . | eeeeeieiiiiiieeeeeieiineees i e 2,106 [...oceennnnns 2,106 |.eeevnnnnnns 2,106 |oeevennnnnns 2,064 |oooeeinnnnnns L7/ O R R, L./ F R F 2 (0T O O N RN 111 [. 11/09/2027 . (4B Z .....
Wiash Encore Holdings LLC Term Ln Nt 1 Redenption 100.0000
L 93711%-AA-3 [ 11.023% 07/30/27 evvvviiiiiiiiieiiiiiiiieeeeinn | s L 04/03/2023 . | .eeeneieeiiiiieeeeeeniiineees i e 3,167 [ooiiiiinnnnns 3,167 |oveeeinns 3,103 |oeveeiins 3,103 | V2 £ O O, (S R F T (A O N AR 74 1. 07/30/2027 . |3.A PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln Redempt ion 100.0000
LO3711%-AB-1 [Nt 1 11.246% 07/30/27 evvvivviiniiiiiiiiiies | s L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 1,162 [oooiiiiinnnns 1,152 | 1,182 | 1,128 | P U R R, P T PO FR L1775 ) ) R E N 31 |. 07/30/2027 . |3.A PL ....
Wildcat Buyer Co Inc TermLn Nt 1 11.142% Redenption 100.0000
..96811%-AA-5 |02/27/26 ... R IR . 06/30/2023 . | .eueniiiiiiiie s . 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc Delayed Draw Term Ln Nt Redenption 100.0000
L96811%-AB-3 |1 11.142% 02/27/26 ....ovvvvvvvvniiiiiiiiinenees | s . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e 506 fooiiiiiiinnnnns 506 |.....covnnnirns 504 | LSL0 L O AN L S AN L0 O A 27 | 02/27/2026 . |2.C PL ....
Wildcat Buyer Co Inc Incremental Term Ln Nt 1 Redemption 100.0000
..96811%-AD-9 [ 11.142% 02/27/26 ..ovvvvnviiiiiniiiiiiiiniiiieeees | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 789 foeeeiiiiiiiinnns 789 |oiiiiiiinnns 789 | 71 O O R N £ O N ) AR 42 . 02/27/2026 . [2.C PL ....
Wildcat Buyer Co Inc 1st Amend Incre DD TL Nt Redemption 100.0000
L96811%-AF-4 [1 10.992% 02/27/26 ...oovvvnvivviinnnininiiinnnns | s . 06/30/2023 . | .. . 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc 2nd Incremental DD Term
..96811%-AG-2 [Ln Nt1 11.001% 02/27/26 ........cvvvvnvrvvinnnnns | nnnns . 06/30/2023 . | eeeeniieiiiiieeeeeeiieeees i e 425 425 [ 2D 82D [ [ e e e [ L R N R R, 22 |.02/27/2026 . [2.CPL ....
Winebow Holdings Inc Term Ln Nt 1 11.452% Redemption 100.0000
..97383*-AA-1 |07/01/25 P IR . 06/30/2023 . . . 07/01/2025 . |3.CPL ....
..98415D-B#-0 [Xifin Term Ln Nt 1 11.288% 02/06/26 . [ . 06/30/2023 . |Various ... . 02/06/2026 . |3.A PL ...
Youth Enrichment Brands LLC Incremental Term Redemption 100.0000
..98538#-AA-9 [Ln Nt 1 10.992% 10/18/27 ...ceevvverriiieeeennn | s . 06/30/2023 . . 10/18/2027 . |3.A PL ....
Ultimate Software Group Inc Initial Term Ln
..BL2961-73-0 [Nt 1 8.793% 05/03/26 .....oeeeeveeeeeeeeeenns | s . 06/30/2023 . . 05/03/2026 . |4.C FE ....
Cority Software Inc Term Ln 2022-1 Nt 1
..03000#-AA-5 [ 10.890% 09/14/29 ......eeiiieeiiieiieeeeniieeeeee | s . 06/30/2023 . | .. . 09/14/2029 . |4.B PL ....
Trimaster Manufacturing Inc Term Ln Nt 1 .
..09196*-AA-0 [ 11.202% 03/30/28 ...eevveeeeeeeeeeeeeeennieeeeee | s . 06/30/2023 . | .euuiiiiiiiiiineeeiiniinnees Jeenieeeeeeeiees oo 584 B84 [ BB8 D70 [ [ 18 e e 18 e e 584 [ o e e 32 . 03/30/2028 . [4.C PL ....
UCIT Online Security Inc CAD Term Ln Nt 1
..09300#-AA-9 [ 11.989% 03/01/26 ....eeeeeeeeeeeeeeeeeeeeeeeeenn | s . 04/03/2023 . B s B BT [ B8 e [ BB e s 2,679 |oeeeeeiiieeeee oo e s 149 |. 03/01/2026 . |3.CPL ....
Surgical Specialists LLC Delayed Draw Term Ln Redemption 100.0000
L.L7574*-AA-6 [Nt 1 11.945% 01/31/28 ..oeeeieeeeiiieeeeeens | s . 06/30/2023 . | .. . 01/31/2028 . |4.C ........
Surgical Specialists LLC Term Ln Nt 1 Redemption
L.L7574%-AB-4 [ 11.945% 01/31/28 ooeveeeeeeiiieeeeecerieeeeee | s . 06/30/2023 . | .euuniiiiiiiiineeeiiniieens Jeenneeeeeeniees e 783 o788 [ TBB | T3 28 [ 16 [ e [ T8 e s e e 60 |. 01/31/2028 . |4.C ........
Seal for Life Industries LLC Term Ln Nt 1
L N7844#-AA-4 [ 11.702% 07/23/25 ...ooveeeeeeeeeeeeeeeeeniieeeeee | s . 06/30/2023 . | .evuniiiiiiiiieeeeiiniiieees Jeennieeeeeeeniees fereeeeeee5,0000 [0 5,000 [ 4,900 | n 4,926 | e T s e T [ [t 5,000 [ e [ [ 298 |. 07/23/2025 . |4.APL ....
Burger King Term Ln B-4 Nt 1 6.943%
. 000000-00-0 [11/14/26 .....oiieeieniaeieeiiiiae e e e eeeees A..... . 06/30/2028 . | uuuiiiiiiinniiiiiininninns Jerennnneeeennnnnes Joeeeeeeees 74,542 | 74,542 [l 74,526 |l 73,248 | 1,278 16 | e 1204 | el TABA2 [ e L 2,456 |. 11/14/2026 . [3.B FE ....
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Gateway Casinos 1st Lien Term Ln B Nt 1 Redemption 100.0000
. 000000-00-0 [13.221% 10/22/27 ....evvvvnniiiiiiiiieiiiiiiinns A..... L 06/30/2023 . | .eeiniiiiiiiiee s i [ T445 |, ST 7,24 [ 7,204 [ L PR LIV O A B | e TS | i e o 414 1. 10/22/2027 . [4.A Z .....
Redemption 100.0000
. 000000-00-0 [Air Canada Term Ln Nt 1 8.839% 08/11/28 ... |A..... . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 20,000 |............ 20,000 |oeeernnnnnns 19,996 |............ 19,775 ...l 21 foiiiiiiinnns L O 2T PO AN U O Y S N 816 |[. 08/11/2028 . |3.C FE ....
Open Text Corp Term Ln Nt 1 8.705% 05/30/25 Redemption 100.0000
..68371Y-AJ-2 |... A . 06/30/2023 . | .. U O R 12,979 |oeeeeeeens 12,979 |............ 13,000 f.....eeeeee. 12,989 |ooveiiiiiiiiiins e, [C5)) S RSN [£2)] S RS 12,979 | s e o, 428 |. 06/30/2025 . [2.C FE ....
Open Text Corp Term Ln Nt 1 8.687% 11/16/29 Redemption 100.0000
LB83TAY-AN-3 [ e A..... L 06/3172023 . | eeeeeiiiiiieeeeeeeiieeeees e e 17,188 |oeeeeennnnns 17,188 [oeeeennnnne LT T4/ U KR R LI O RN L O RSN 0 1 O P N 69 . 11/16/2029 . [2.B Z .....
Open Text Corp Term Ln Nt 1 8.687% 11/16/29 Redemption 100.0000
LB83TAV=AN-3 [ e A..... . 0673072023 . | .evnieiiiiiieeeeeeniieeeees e e 25,000 f[o...eeeeees 25,000 |.......eeen. P71 U KU R (7L O RN (730 O RN N O O SR N 490 |. 11/16/2029 . [2.C FE ....
Regent Purchaser Inv (RGL) New Term Ln Nt 2 Redemption 100.0000
..C7740G-AB-7 [0.000% 12/21/24 ....evvviiviiiiiiiiiiiiiieeeeees A..... . 06/05/2023 . | .evuniieiiiiiieeeeeiniieeees v e 259,453 [.....eeee. 259,453 |............ 56,053 |............ 51,891 |.......... 4,163 |....... 203,400 |ooeeeeiiiiiiens e 207,563 |ooooeeiiiiiiiins e e O S N . 12/21/2024 . [6. * .......
MISYS (Almonde Inc) Term Ln Nt 1 9.038% Redemption 100.0000
..02034#-AA-0 [04/28/24 . .ievvvniiiiiiiiiiiiiiii D..... L 06/31/2028 . | aeeeiiiiiiiiieeeiiiiiieeeees | e 50,110 [o..oveeeeee. 50,110 J..ooeeenn.. 49,972 | 44,285 |.......... 5,781 |ovvevvennnns M i o 5,825 |viiiiiiiiins feiiiinnnns 50,110 |oveeeeeeeeeeees Jovvvveveiiiiiens fovviiiiiiinins foviiiinnnn, 2,286 |. 04/28/2024 . [4.B FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 86,602, 122 88,367,056 86,753,792 72,212,127 1,116,799 438,116 1,554,915 87,564, 165 (962,044) (962,044) 3,599,782 XXX XXX
2509999997. Total - Bonds - Part 4 512,427,216 538,782,476 533,564,586 480,992,258 9,977,343 732,984 10,710,327 3,304,074 527,536,102 (2,962,075) | (15,157,646) | (18,119,721) 14,035,909 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 512,427,216 538,782,476 533,564,586 480,992,258 9,977,343 732,984 10,710,327 | 3,304,074 527,536,102 | (2,962,075)| (15.157,646)| (18,119,721) 14,035,909 XXX XXX
Redemption 100.0000
..23281#-12-4 |Cyprium Parallel Invs V LP Pfrd Units ........ |.ccecet . 04/28/2023 . | .eeniiieiiiieeeeeeiiieeees e 4,629.000 |......... 462,911 [o..oooennenns 0.00 |oeevrrenns 462,911 |........... 497,049 |...... (113,849 [ooooeeeeeiiieees | s [RRKHCTEDE U U 1522 O R AR 2.APL ...
Krung Thai Bank/Cayman Jr Sub Nt Fix to Float
. 000000-00-0 |4.400% Perpet. ......cooeveeeeeiiiiiiiiiiiiiiiiinnns D..... . 05/23/2023 . |Direct .ooooeeiiiiiiiiiiinns s 830,000.000 |......... 757,375 |eveevverennnns 0.00 |oeeereens N O R (S R R AR 747,000 |oveenieieriinnns Jovnnnnns 10,375 |........ 10,375 [oeeennne 24,347 |eeeeeens s 3.CFE ...
Network i2i Ltd Sub Nt Fix to Float 5.650%
. 000000-00-0 |Perpet. ..ccoeeeeeieeiiiiiiiiiiiei D..... . 06/27/2023 . |Direct .ooooeiiiiiiiiiiiinns |oees 390,000.000 |......... 379,275 |oeeeiieennn 0.00 |oeeverrnns 401,156 |........... 371,45 |........ P (L O R RN A () R R 401,156 |oooeeeeeeeiieens e (21,881) |....... (21,881) [cevvveeenns 15,547 |oveeenns oo 3.BFE ...
Emirates NBD Bank PJSC Jr Sub Nt Fix to Var
. 000000-00-0 |6.125% Perpet. ....ccooveveeeeeiiiiiiiiiiiiiiiiins D..... . 05/22/2023 . |Direct .ooooeviiiiiiiiiiinns |oes 450,000.000 |......... 446,063 |..oeeviennnns 0.00 |oeevvrrnnns L 1 P N (S R RN RO 440,100 [oooeiiiiiiiiinns e 5,963 |.......... 5,963 |.eveunnnnns 10,336 |oeevvenn ceeeene 1.GFE ...
Banco General SA Jr Sub Nt Fix to Float
..059597-AF-1 |5.250% Perpet. .....cccccvviiiiininniniiiiiiinnnns D..... . 04/03/2023 . | Various .......ccoeeeveiinnn |oeees 870,000.000 |......... 755,160 |ooevvvvrnnnns 0.00 |oeerrnns 871,880 |........... 782,524 |......... 89,356 |..oooiiiiiiiiins e e 89,356 |...ccoeiiiiiiins et 871,880 |.oovvvviiieieens vees (116,720) |...... (116,720) ..eevveeees 18,778 [eeeeeees e 3.CFE ...
Gazprom Sub Nt Fix to Float  4.599% Perpet.
LG3768B-AE-4 | .iiiiiiiiiii e D..... . 05/15/2023 . |Various ........cceeeeniiins |oeees 490,000.000 |......... 298,900 [.............. 0.00 Jeeveenns 490,000 |........... 369,090 |....... 120,910 |ovvvvvvvvvvnenne fovviiiiiiiiiiins o 120,910 |oovvvvvveeiienns fovevnnnnns 490,000 [.ooeeieiiiiiinns o (191,100) ...... (191,100) [.oovvvvnniiiiiiinn fovvennne e 6. * ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 3,099,684 XXX 3,413,047 2,020,118 126,318 126,318 3,413,047 (313,363) (313,363) 69,008 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 3,099,684 XXX 3,413,047 2,020,118 126,318 126,318 3,413,047 (313,363) (313,363) 69,008 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 3,099,684 XXX 3,413,047 2,020,118 126,318 126,318 3,413,047 (313,363) (313,363) 69,008 XXX XXX
.. 25271C-20-1 |Diamond Offshore Drilling Inc Com .............. | ....... | 05/30/2023 . |TJM Capital ..cocvvvnnes |...1,246,442.000 ..... 14,667,298 ... e 6,398,280 |........ 6,398,280 |....cooiviiinn fooverniiiiiiiins fovveniiiins i o oeeennns 6,398,280 |..eoviiiiiiinnn Joens 8,269,018 |..... 8,269,018 |.....ooovvevnninnins fooerine e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 14,667,298 XXX 6,398,280 6,398,280 6,398,280 8,269,018 8,269,018 XXX XXX
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-
. 000000-00-0 | 00-1101(Seed) ....uvvvrrvmvmmmmnmnnnnnnniiiiiiiiiiins [ eeeeen . 04/11/2023 . |Direct «ooovvviiiiiiiiiiien foeeees L O Y AN 1,000 [oeeennnnnee 1,893 [ooeeeees [Ro15X) N O R R (215K ) PO N 1,000 [ovevieiiiiiinnn fonnnnne (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-
. 000000-00-0 | 00-1102(Seed) ....eevvvrrvrrrrrerrrerrrrinrrerninnnns [ eeeeenn . 04/11/2023 . |Direct «ooovvviiiiiiiiiiien foeeees L O Y AN 1,000 [oeeennnnnee 1,945 |........... [0 N O O (SN (57 PO N 1,000 [ooevveiiiiiiinnn fonnnnne (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-
. 000000-00-0 | 00-1103(Seed) ....evvvvrrrrrrrrrrrrerrrrinerenninnnns [ eeeeenn . 04/11/2023 . |Direct wooovvviiiiiiiiiiinns foeeeees LI O Y AN 1,000 [oennnnnnnne 1,480 [oooeeeenes (C 1) RO R R [E2:10) ) O AR 1,000 [ooveveeiniiiinnn fonnnnns (1,000) | (1,000) fornnrevrmnnnininnen forreeeen s e
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-
. 000000-00-0 | 00-1104(Seed) ....eevvrvvvrrrvrrrrrerrrrrrrrrrinnenns [ eeeeen . 04/11/2023 . |Direct cooovveviiiiiiiiiien |oeeees LI O Y AN 1,000 [oennnnnnnne 2,131 ... (1,131 [evvevvveiiiiinns o s (1,131) o foeis 1,000 [oovveeeiniiiinnn fonnnnne (1,000) |..eeveee (1,000) forenervrmnenininnns forreeeen s e
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-
. 000000-00-0 | 00-1105(Se€d) ...evvvvrrrrrrrrrerrrrrrrrerrrrrnnrnens [eenens . 04/11/2023 . |Direct .ooooeeeiiiiiiiiiiins Joveeens 1,000.000 J..eevvvvvrrenenine ovvvvriiiiiiiiiiiies Jevvveiiennns 1,000 f.coeennnnen 2,22 |......... (1,292) oo eveeiiiiiiiiiees foiinnns (1,292) | foveiiiinnnns 1,000 foveeeneiiiinnnn fonnnns (1,000) J........ (1,000) forvvvvnvnnnnnnnnnnnn foreeiiee v i,
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Nationwide Fin Serv NIA LLC Clear Adv PI 003-
. 000000-00-0 | 00-1106(Seed) ......vvvuurummmmmmnmnnnnninniinninanns [ ereeen . 04/11/2023 . |Direct «ooooeeviiiiiiiiiinns foeeeees LI O Y AN 1,000 [oeennnnnne 2,675 |........ (1,675) [evvvvvvrrnnnnnnn fonnniiiiiiins s (1,675) [euvuvnnrnniinnn foeeiiiiiinns 1,000 [ovevieiiiiiinnn fonnnnne (1,000) | (I VLV/0) N R e
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-
. 000000-00-0 | 00-1107(Seed) ...vvvvvreeerieriiireeiiiiiiieeeiis [ eeeeens . 04/11/2023 . |Direct .... R 1,000.000 |.. ... 2,687 | (1,687) |.. . (1,687) ... .1,000 |.. ,000) |.... V(0D E R N

Nationwide Fin Ser

. 000000-00-0 | 00-1108(Seed) ......uvvvrvuummmmmmnnnnnnnnniiiiiiinns [ ereeen . 04/11/2023 . [Direct ..occevveereiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeriiiiieeeiiiens o 1,000 [onnnnnnne 2,172 |........ (1472) [evvveevvvviiinnn o s (1,972) feuviiiiiiiiiis foeeiis 1,000 [ovveeieeiiiins Joeenns (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 003-

. 000000-00-0 | 00-1109(Seed) .....evvvvrrrrrrrrrrrrrrrrrnriernnniens [ eeeeenn . 04/1172023 . [Direct ..occevveeeiiiiiiins [ 1,000.000 |-oevvveeiiiiiiis Joeriiiiieeeiiiees o 1,000 [oeennnnnne 2,431 |........ (1,431) [eevvvvniiiiinnns o s (1, 431) e e, 1,000 [ovveeeeeiiiins Joeeens (1,000) | (1,000) ferveeeeiiiiiiiienns foneeies il e
Nationwide Fin Serv NIA LLC Clear Adv PI 003-

. 000000-00-0 | 00-1110(Seed) .....uvvvrvmmmmmmmnnnnnnnniiiiiiiiiiins [ eeeeen . 04/11/2023 . [Direct ..occvvveeriiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiiees o 1,000 [oeennnnnne 2,428 |........ (1,428) |ovvvvevvninnnnnn foniiiiiiins s (1,428) |eeveeeiiiiieies fernniiiinnnns 1,000 [ovveeeeeiiiins Joeeens (1,000) | (1,000) fereeeeeiiiiiiiieens foneeees il e
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-

. 000000-00-0 | 00-1111(Seed) ....vvvvrvmmmmmmmnnnnniiniiiiiiiiiiiinn [ eeeeenn . 04/1172023 . [Direct ..occvvvereiiiiines [ L O Y AN 1,000 [oeeennnnnee 3,194 |......... (2,194) | o s [T FO N 1,000 [ovveeeeeiiiins Joeeens (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 003-

. 000000-00-0 | 00-1112(Seed) ....evvvvrrvrvvrrrrrrirriiinrinriinnnns [ eeeeens . 04/11/2023 . [Direct ..occevveereiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeriiiiieeeiiiens o 1,000 [onnnnnnne 3,017 |........ (2,017) [evvvvernvnrninnn foiiiins s (2,017) [euvnrvniiiiinnns foeeeieis 1,000 [ovveeieeiiiins Joeenns (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 003-

. 000000-00-0 | 00-1113(Seed) ....evvrrvrrrrvrrrrrrrrririiiierienenns [ eeeeenn . 04/11/2023 . [Direct ..occvvveeriiiiiiies [ 1,000.000 |-oevvveeiiiiiiis Joeriiiiieeeiiiees o 1,000 [oeennnnnne 3,090 000 | s (1,000) | (1,000) ferveeeeiiiiiiiienns foneeies il e
Nationwide Fin Serv NIA LLC Clear Adv Pl 003-

. 000000-00-0 | 00-1114(Seed) ....eevvvvrvrrrrrrrrrrrririrrieriinnnns [ eeeeenn . 04/11/2023 . [Direct ..occvvveeriiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeennnnnne 2,919 000 | s (1,000) | (1,000) fereeeeeiiiiiiiieens foneeees il e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1101(Seed) ....uvvvvrmmmmmmmnnnnnnnnniniiiiiiiiins [ eeeeenn . 04/1172023 . [Direct ..occvvvereiiiiines [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeeennnnnee 1,680 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1102(Seed) ....eevvrrvvrvrrrererrrrrrinernreinnnns [ eeeeenn . 04/11/2023 . [Direct ..occevveereiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeriiiiieeeiiiens o 1,000 [onnnnnnne 1,863 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1103(Seed) ....evvvrvrvrrrrrerrrnrrrrrnererenennns [ eeeeenn . 04/11/2023 . [Direct ..occvvveeriiiiiiies [ 1,000.000 |-oevvveeiiiiiiis Joeriiiiieeeiiiees o 1,000 [oeennnnnne 1,711 000 | s (1,000) | (1,000) ferveeeeiiiiiiiienns foneeies il e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1104(Seed) .....evvvrrrrrrrrrrrrnrrrrirernrnnennns [ eeeeenn . 04/11/2023 . [Direct ..occvvveeriiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeennnnnne 2,049 000 | s (1,000) | (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1105(Seed) ....evvvrrrvrrrrrrrererrrirnrinnninnnns [ eeeeenn . 04/1172023 . [Direct ..occvvvereiiiiines [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeeennnnnee 2,082 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1106(Seed) .....evvvvumummmmumnnnnnnnnnninniinanns [ eeeeen . 04/11/2023 . [Direct ..occevveereiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeriiiiieeeiiiens o 1,000 [onnnnnnne 2,640 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1107(Seed) .....vvvrvvmmmmmmmmmnnnnnninniiiiiiiins [ eeeeen . 04/1172023 . [Direct ..occvvvereiiiiines [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeeennnnnee 2,156 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1108(Seed) ......uvvvrvuummmmmmnnnnnnnnniiiiiiinns [ ereeen . 04/11/2023 . [Direct ..occevveereiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeriiiiieeeiiiens o 1,000 [onnnnnnne 1,972 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1109(Seed) .....evvvvrrrrrrrrrrrrrriirriierninnnns [ eeeeens . 04/1172023 . [Direct ..occvvvereiiiiines [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeeennnnnee 2,485 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1110(Seed) .....evvrrrmmmmmmmnnnnnnnninniiiiiiiins [ ereeen . 04/11/2023 . [Direct ..occevveereiiiiiies [ 1,000.000 |-oevvvieiiiiiiis Joeriiiiieeeiiiens o 1,000 [onnnnnnne 2,438 000 | s (1,000) |..eveee [0 Y A N
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1111(Seed) ....vvvvrvmmmmmmmnnnnniiniiiiiiiiiiiinn [ eeeeenn . 04/11/2023 . [Direct ..occevvveeiiiiiiins [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeeennnnnee 2,568 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1112(Seed) ....vvvveereiurrrrreeiiiiiiiaeeieiiiis | eeeeens . 04/11/2023 . [Direct .... R R 1,000.000 |.. ... 2,344 ,000 |.. ,000) |.... ,000)

Nationwide Fin Serv

. 000000-00-0 | 00-1113(Seed) ....evvvrrvrrrrrrerrrrrririniirrninnnns [ eeeees . 04/11/2023 . [Direct ..occevvveeiiiiiiins [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 [oeeennnnnee 1,526 000 | s (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 001-

. 000000-00-0 | 00-1114(Seed) . 04/11/2023 . |Direct .... R 1,000.000 |.. L. 1,597 | .1,000 |.. ,000) |.... ,000)
Nationwide Fin Serv

. 000000-00-0 | 00-1101(Seed) ....vvvvrrvmmmmmmnnnnnnnnninniiiiiiiins [ eeeeenn . 04/11/2023 . [Direct ..occevvveeiiiiiiins [ 1,000.000 |-oevvvieiiiiiiis Joeririiieeeiiiees o 1,000 |oovveeennne LA K (WAE)] RN R [WAK)N R R 1,000 [ovveeeeeiiiins Joeeens (1,000) |..eveee (1,000) ferveeeeiiiiiiiienns foneeees s e
Nationwide Fin Serv NIA LLC Clear Adv PI 002-

. 000000-00-0 | 00-1102(Seed) .....eevvrrviuurrreeriiiiiiiiieeeiiins | reeens . 04/11/2023 . [Direct .... R R 1,000.000 |.. ... 1,530 |.... .1,000 |.. ,000) |.... ,000) fereeeeeiiiiiiieees fonneees |

Nationwide Fin Ser
. 000000-00-0 | 00-1103(Se€d) ...evvvvvrrrrrrrrerrrrrrrrerrrrrnrenens [eeeeens . 04/11/2023 . [Direct ..occovveriiiiiiiinns |oeeenns 1,000.000 J..eevvvevvreeineee ovvvvrriiiiiiiiiiies Jevveeieennns 1,000 f.coeennnnen 2,239 |......... (1.289) | Lo o, (1,239) |oveiieiiiiiiies foveiiiinnnns 1,000 fooveeeeiiiiiine e (1,000) J........ (1,000) ferveeeeiiiiiiiieens forneiies e RTORIIN
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

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}
CUSIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1104(Seed) ....evvuvrrrrrrrniriiiiiniinieiinnns | s . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,538 |[....... (1,538) |ovvenrereiiinnns Jovnneniiieiiines foennns (1,538) |evveeeiiviinnn evvnineneens 1,000 [ooereeviiiiiinns foeeeens (1,000) | [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1105(Seed) ....evvunvrrrrrrnnnnreiiinnnnneiniinnns | ens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 2,53 |[....... [R5 N P AR R, (1,536) |+eevvnnninnnnns FLOV[VJ R R (1,000) |..eveee [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1106(Seed) .....vvvvevvvnnnirriirrnniierieiininns | ens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 2,524 |......... (150 FURRU RN RN (1,524) |vvvennnnnannns FLOV[VJ R R (1,000) |..eveee [0 Y Y N
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1107(Seed) ....evvevvrvvrnnnierreriniiieeeiiiiinns | s . 04/11/2023 . |Direct ..oovvvviiiniiiiiiins Joeeinnnn 1,000.000 [..ooevvvveiiiiiins forviiiiiiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,585 |......... (1555550 AU RPPR RN (1,558) |vvvennniinnnns FLOV[VJ R R (1,000) | [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1108(Seed) .....ovvvvevvvenneerrrrnnniierieiininns | nens . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,463 |........ [ N PR AP R (1,463) |.eevvenninannns FLOV[VJ R R (1,000) | [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1109(Seed) ...evvvunvrrrrrrenniriiiinniieieiinnns | ens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 2,904 |........ (1,904) |ovvenniiiiiiins Joreeeiiiiiiines foens (1,904) |.eovvnnninnnnns FLOV[VJ R R (1,000) |..eveee [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1110(Seed) ....uvvvvvvvvrnnieriiiniiiieriiiiiinns | eens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 2,870 |........ (1,870) [ooeveiiiiieees oo s (1,870) fouveriiiinnnnns FLOV[VJ R R (1,000) |..eveee [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1111(Seed) ...evvvvvrrvrvnnierriiiiiiieiiiiiins | s . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..ooevvvveiiiiiins forviiiiiiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,787 |........ [ 70)) R R N (1,787) feeneeieiiinnnnns FLOV[VJ R R (1,000) | [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 [00-1112(Seed) ...evvvurvrivrrrnnniiiiiiniineieiinnnn | s . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,651 |........ (G151 D) PO AP R, (1,651) foueeiiiiinnnnns FLOV[VJ R R (1,000) | [ I V0[0) N R IS I
Nationwide Fin Serv NIA LLC Clear Adv Pl 002-
. 000000-00-0 | 00-1113(Seed) ....evvvvrrrrrrrrerrrrririririnrninnnns [ eeeeen . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |.............2,780 |........ (1,780) [ oo [ (1,780) [ouvvvvnnnnnnnnns FLOV[VJ R R (1,000) |..eveee [ I V0[0) N R IS I
Nationwide Fin Serv NIA
. 000000-00-0 [00-1114(Seed) ..eevvvuiiiiirrnnniniiiiinnniiiiiiinns | onnens . 04/11/2023 . |Direct ..ooviiiiiiiiiniiiins Joveennn 1,000.000 f..ooovvveiniiiie forvviiiiiiiiiiiiiins Jovviiinns 1,000 f.....coeeeen 2,052 |........ (1,052) Juveeniniiinnnns Jovvieniiiiiinnns Jounnnns (1,052) |oevvvenniiiinnn ovvnnninnns 1,000 foooeiiiiiiniinns foeennns (1,000) |....... (1,000) foenniivinnnnniiiien forreeenn ceeeeeen] criviiinnns
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO XXX 42,000 97,608 (55,606) (55,606) 42,000 (42,000) (42,000) XXX XXX
5989999997. Total - Common Stocks - Part 4 14,667,298 XXX 6,440,280 6,495,886 (55,606) (55,606) 6,440,280 8,227,018 8,227,018 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 14,667,298 XXX 6,440,280 6,495,886 (55,606) (55,606) 6,440,280 8,227,018 8,227,018 XXX XXX
5999999999. Total - Preferred and Common Stocks 17,766,982 XXX 9,853,327 8,516,004 70,712 70,712 9,853,327 7,913,655 7,913,655 69,008 XXX XXX
6009999999 - Totals 530,194,198 XXX 543,417,913 489,508,262 10,048,055 732,984 10,781,039 3,304,074 537,389,429 (2,962,075) (7,243,991) | (10,206,066) 14,104,917 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed USD Receive
Floating USD Interest Interest ... TSFR3M (4.57
Rate Swap .............. Surplus Note Hedge ... |N/A ........... Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |.07/18/2012 |. 12/15/2024 |.........ceeeeen [ennnn 400,000,000 USD)  feeeeieiiiiieeees e feeeees 5,242,319 | eevvneeecene [ o 15,599,595 |.evvueeeeeeriiis foeeeermiininnrieen foneeeeenninnes [eernennaneeeenenn [eaaeas 2,419,102 .......... 100 / 100 .....
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 5,242,319 XXX 15,599,595 2,419,102 | XXX XXX
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.11 USD (0.98
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Barclays Bank PLC ~ GS5GSEF7VJP5I70UKS573 |. 06/29/2017 |. 07/19/2023 |..eevvivvvvnenns [ovvennne 7,998,200 ER) e [ e 86,425 |......... 361,900 [..evnnenns e 359,012 |vvenieiiiiiees o [QEVIR-(V[0)) AR IR RN 9124 ...l 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.26 USD (1.17
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 06/29/2017 |.07/19/2024 |......cevvvvees |oeeenee 9,140,800 [EUR) e [ [ 97,209 |......... 413,600 [..ovenenes forreennne 29,137 |veeeeeeeeees e (163,200)[- e eeeeeeeeeeeen Jrmmmeeeeemnnnes foeeeennnns 46,939 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.36 USD (2.77
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s Currency .... |Scotland ............ RR3QI 1 CWW IPCSBA4S074 | 08/07/2018 . 04/16/2028 |.....evvvvvvnnn fonnnne 5,177,600GBP) [ i [ 47,563 |.......... 96,400 [..ouneeenns o 388,454 |ouuuniiiiiiiens | (311,921 e [ feeeeeeens 56,718 [ ....eennn. 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .. 4.3 USD (2.69
Currency Swap ......... Bond .....ceeeviiiieees D-1 s Currency .... |Scotland ............ RR3QIN 1 CII1PCSBA4S074 | 08/07/2018 . 04/16/2028 |....eeeeeeeeennn fenneee 5,177,600 GBP) [ e [eeeeeeeee 48,010 |.......... 96,400 [..oevvvrees forreennnn 390,233 |.eeeeeneeeeeees feeennnn (311,921)]. e Joeeeeene e feeeeeeees AT (. 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.19 USD (0.86
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76  |. 09/02/2020 |. 09/25/2032 |.....evvvnvvvnen founnns 28,237,952 10PY) e e [ 215,814 |...... 7,449,372 | oo [ 2,002,671 [.oeeevinieieinnn feenens 2,091,225 |.cevvneieecininn oo s 429,332 .eveennnns 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond .....ceeevvuiieeeeenn D=1 Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/01/2020 |. 10/29/2032 |.... 19,956,300 [EUR) 140,280 |...... 1,411,000 | .coovvennns fennnnn 1,626,867 |.. (346,800).... 304,942 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..2.9 USD (1.24
Currency Swap ......... Bond .....oooevviiiinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2021 |. 07/23/2031 |....evvvvviinnn fovnnns 13,668,480 EUR) [ | [ 120,672]...... 1,341,310 f.oeeeeennn e 1,736,627 [.ooovvvvniiiiis v (230,520)].cceveeiiininnns fovvvennniiiiiinns oo 194,127 [ .....eells 100 /7 QL ......
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.37 USD (3.03
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/24/2022 |. 06/15/2029 |......cevvvunes [oeeennn 6,659,000 [GBP)  |eeeeeieeeeeeeen [ [ 1471 .. 307,500 [.eevenveens forreennnn 656,389 |...eeeeeeeeniees feeeeee (8310,000)]-++vveeeeeeeenn feeeeeeeeeieeeeee s 81,313 covvennnns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.85 USD (3.16
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UKS573 [. 03/30/2022 |. 06/30/2030 |.......cevvunes |ovenen 26,338,000 GBP)  |eeeeeeeeieieinnn [ feeiien 217 447 |......... 932,000 [..evunenns fornnns 2,999,421 |.oovvviiiniiiins [ (R 0[0[0)) RN IR RPN 348,555 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .4.03 USD (2.29
Currency Swap ......... Bond ....oceeeviiiiiieens D-1 s Currency .... |COP weveueereernnnnns 1VUV7VQFKUOQSJ21A208  |. 04/12/2022 |. 07/12/2032 |eeeveeeveeeennnn foeeee 19,584,000 [EUR)  |eeeeeeeeeeeeeen oo e 166,500 |......... (52,200) veeeneeens foeeeeeee 488,852 | e (867,200 eeevveeeeeeen formmeeeeemnnnaes foerennnnn 294,430 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Bank of America NA ..4.21 USD (2.6
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s CUPTeNncy ... |eeeeeereeeenennnennennns BATYDEB6GKMZO031MB27  |. 04/13/2022 |. 05/18/2032 |.....evvvvvvvvnn feunnnn 19,476,000 EUR) [ e [ 156,285 |....... (160,200)] - +eevevvnn Jovennnnns 489,951 |ouveniiiiiiinns o [REICTA0Z[0[0)) R FORRRRRRRY EUNN 290,356 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.69 USD (4.61
Currency Swap ......... Bond .....ocooviiiiiienns D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 ). 06/15/2022 |. 04/11/2039 |...cevvvnaeeeeen founnns 10,854,900 [GBP)  leeeiiiiiieeeeiinn foerereieeeeen fees 20,060 |....... (577,800)] -.ovevvnnn Joeenee 1,204,420 [..ooooenneees | (558,000)[- e eevnmmnneeeenn fornmnareeemnnnnnes fereennn 215,681 .......... 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 1,330,436 11,619,282 [ XXX 12,771,034 (2,258,337 2,328,236 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 6,572,755 11,619,282 [ XXX 28,370,629 (2,258,337 4,747,338 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 5,242,319 XXX 15,599,595 2,419,102 [ XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 1,330,436 11,619,282 | XXX 12,771,034 (2,258,337 2,328,236 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 6,572,755 11,619,282 | XXX 28,370,629 (2,258,337 4,747,338 [ XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 6,572,755 11,619,282 [ XXX 28,370,629 (2,258,337 4,747,338 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 6,572,755 11,619,282 | XXX 28,370,629 (2,258,337 4,747,338 | XXX XXX

(a) Code Description of Hedged Risk(s)
1. B 2 2 0 e OO0 N
2 .. [ MANAGES CASH FLOW RISK ... eeeeteeeeeeeeette e e e e eeeee e e e e eeee e e e e eeeee e e e e emes e e e eemeas e e e e e emns e e eeemesa e eeennssa e eeeeensa e eeeeesaa e eeennsaaaeeeeenesaa e eeennnaaeeeenmnn o eeeennsaaaeeeenseaa e eeennnnaeeeeenssaeeeeennnn e eeeennna e eeeenena et eeennnnaeeeeenenaeeeeenenaeeeeerennateeetennnaeteeernnnaeeeeeennaeeeeenenneeeeennnaaeeeeennnaeeeeenenaeeeeennnna e eeeenena e teeeennneeeeernnn e eeeennnnaeeeennnnann
3 HEDGES THE EQUITY RISK OF A LIABILITY
4 ... . |HEDGES THE INTEREST RATE RISK OF AN ASSET
5 HEDGES THE INTEREST RATE RISK OF A LIABILITY
6 HEDGES THE CREDIT RISK OF AN ASSET ...
7 REPLICATION OF AN INDEX ...............
8 HEDGES THE CURRENCY RISK OF AN ASSET ....
9... B I = o F O 3 o S Q0 I 1 PP
(b) [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |
10100 ..o [ QUATTtative ADPrOACh fOr ASSESSING HEGE EFfECTIVENESS .ouververvessessessessessessessessessessessessessesseesessessessessessessessesessesesessessessesseseseasessesesesessessessesessessesensensenseesensensessesensesessessensessensessessensensessesesesesesessessessessesensessessessesesessesseseesessessessessesesesessesseesessesseseesessesesesensesesseseaseeseseseeseteeseseasensensensnssessessesn |
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
Bristish Pound (GBP) |Private Equity FX Foreign
BPUS .....oee [ 45 [ 3,530,759 |Future Sep 2023 ...... Exposure ........ccuee BA-1 ......... Currency .... |.09/29/2023 .|CME ...t SNZ20JLFKBMNNCLQOF39 . [.06/09/2023 .|........ 1.2554 |........ 1.269 |............ [ K ) U ) A AU . (40,835)]........ (40,835)]........... 448,580 (03 ...oooeeeneeinn e 62,500
Euro Currency (EWR) [Private Equity FX Foreign
ECU3 ..ot v 817 |....... 110,693,288 | Future Sep 2023 ...... EXpoSure ............... BA-1 ......... Currency ... |.09/29/2023 JOME ........cceevnnnn SNZ20JLFKBMNNCLQOF39 . |.06/09/2023 .|........ 1.0839 |........ 1.0953 ...t (434,031 . 0eeeeeeeeeiiiiiiees e o i e, (1,164,225)|..... (1,164,225)|........ 8,144,221 103 ...vvvvvvnnnnnnn feveennns 125,000
1609999999. Subtotal - Short Futures - Hedging Other (457,004) (1,205,060)[  (1,205,060) 8,592,801 XXX XXX
1649999999. Subtotal - Short Futures (457,004) (1,205,060) (1,205,060) 8,592,801 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (457,004) (1,205,060) (1,205,060) 8,592,801 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (457,004) (1,205,060) (1,205,060) 8,592,801 XXX XXX
BESNning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Total Net Cash Deposits

(a) Code
.... |HEDGES THE EQUITY RISK OF A LIABILITY
. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
. | REBALANCES PORTFOLI0 CURRENCY EXPOSURE ...
. | REBALANCES PORTFOLI0 DURATION ........
. |HEDGES THE EQUITY RISK OF AN ASSET
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

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

... ROMUWSFPUBMPROBKSP83 .

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

. 1VUV7VQFKUOQSJ21A208 .
17331LVCZKQKX5T7XV54 . |...

SESEEss

. 3,690,000
..3,495,548
15,656,000
.880,000
.830,000
.680,000

2,752,310
,449,372

(577,800)

(160,200)
. (52,200)

376,028

......... 4,443,958

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 (457,094) 8,592,801 8,592,801
Barclays Bank PLC G5GSEF7VJP5170UK5573 . |... Y 24,992,000 [ovenniiiiiiieciiiees e 2,015,000 |... ..

. 645,013

0299999999. Total NAIC 1 Designation

3,376,023

645,013

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

0999999999 - Gross Totals

30,223,548

12,409,482

(790,200)

3,376,023

28,370,629

(457,094)

13,340,139

9,237,815

1. Offset per SSAP No. 64

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

12,409,482

(790,200)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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

Goldman Sachs Group - CME ... . SNZ20JLFK8MNNCLQOF39 .. | Security .. . |912828-H4-5 ... U S Treasury 01/15/2025 TIPS ... 7,000,000 |... ...11/15/2025 ...|.

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

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

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

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

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

0199999999 - Total

8,592,801 7,000,000 8,983,851 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Bank of America Corp - 0TC
Barclays Bank PLC - OTC ...
BNP Paribas - 0TC
Citibank NA - OTC
Credit Agricole - 0TC ...
Deutsche Bank AG - 0TC
Royal Bank of Scotland - 0TC

Merrill Lynch Capital Services - 0TC .
Morgan Stanley & Co Intl Ltd - OTC .

Societe Generale - 0TC
UBS AG - 0TC
Wells Fargo - OTC ..

Morgan Stanley Capital Service - 0TC

BATYDEBBGKMZ0031MB27 .
... GSGSEF7VJPSI70UKS573 ..
... ROMUWSFPUBMPROBK5P83 ..

. E570DZWZ7FF32TWEFATE .
. 1VUV7VOFKU0QSJ21A208 ..
... TLTWFZYICNSX8D621K86 .

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

. KB1H1DSPRFMYMCUFXTO9 ..
17331LVCZKQKX5T7XV54 ..

880,000

0299999999 - Total

30,223,548
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Pc ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
04012M-AP-4 ......... Argent Securities Inc RMBS Ser 2006-M1 C 250,095
362351-AA-6 . ..| GSAA Home Equity Tr RMBS Ser 2006-20 CI ... ... 773,452
590212-AB-2 . .| Merrill Lynch Mortgage Tr RMBS Ser 2006- .. .39,881 |..
617487-AB-9 . .| Morgan Stanley Mtg Tr RMBS Ser 2006-16AX .. 307,234
81376G-AC-4 ......... Securitized AB Receivables LLC RVBS Ser ..207,660 .
81378E-AA-1 ......... Securitized AB Receivables LLC RVBS Ser ...........ccoeviiiiiiiiiiiiiiiiiiiiiiiiieeeeeeiianns 1,404,789
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 3,069,220 2,983,111 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,069,220 2,983,111 XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities 3,069,220 2,983,111 XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds 3,069,220 2,983,111 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-00-0 ......... [ overnight Repos SEC LENDING ONLY ..voivoieoiseiseiciessessnssessnssss st sns s [ | [ 45,371,116 |oveverreeree 45,371,116 |....... 07/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 45,371,116 45,371,116 XXX
9999999999 - Totals 48,440,336 48,354,227 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - .- (47,925,162) Book/Adjusted Carrying Value $ .- (47,928, 124)
2. Average balance for the year ~ Fair Value $ - ...74,852,997  Book/Adjusted Carrying Value $ --- 74,765,673
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ... 48,354,226 NAIC2 $ ..o NAIC3 § i NAIC4 § .o NAICS5 § . NAIC6E $ .o

E11



STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

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

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

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

Toronto Dominio Banl
Univest Bank and Trust
Company

Toronto, CN

Souderton, PA
Wells Fargo Bank .... Souderton, PA

(978,150)
........... 1,520,514
.......... 54,270,154
(639,595,666)
.......... 26,821,988
............ 7,572,012

(765,770)
............ 1,487,559
.......... 66,471,555
(672,925,188)
.......... 26,240,681
............ 7,468,449

............... 621,244
(3,976,582)

(888,131)|.
............ 1,236,438 |.
........... 9,109,224 |,
(684,433,049)|.
.......... 28,815,787 |.
............ 8,553,068 |.

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 381,427 384,407 362,816
0199999. Totals - Open Depositories XXX | XXX (573,792,585) (596,809,844) (646,172,380)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX (573,792,585) (596,809,844) (646,172,380)
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX [ XXX (573,792,585) (596,809,844) (646,172,380)

E13
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4

Description Code

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9

During Year

Amount Received

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

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

B 06/30/2023
e, 06/30/2023

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

...... 2,387,053 |..
744,014 ..

8209999999.

3,131,067

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

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

Dreyfus Cash Mgmt GOVT CM BOLD #6356
. |S/T Investment Co Liquid Asset Private (AIM)
. [S/T Investment Co GOVE @nd AGENCY AIM ...iiiiniiiiiiietii et e iiete e e e e ersue e e e eeensseseeeeesseneeeenssasseeennsasseeenessaseeeennsaeeeenenna e e eennnna e eeernnnaneaeees

U U 06/30/2023
JUTTRR 10/04/2016
...................... 06/30/2023

............................... 8,080,541

...... 2,387,063 |..

8309999999.

Subtotal - All Other Money Market Mutual Funds

10,498,594

29,826

............................ 204,249,678

485,994

. |Nationwide Cash M B0 ettt ettt ettt ettt e e e eeetaeeeeeessaeeeeeesssseeeeeessssteeseessssteesersssateeeeesssstteseennnnttteennnnnnteeeernnnnteeeernnnaaaeernnnnn

Subtotal - Qualified Cash Pools Under SSAP No. 2R

204,249,678

485,994

8609999999

- Total Cash Equivalents

307,879,339

539,565
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2023 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 2023

NAIC Group Code 0140 NAIC Company Code 23787

Company Name NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
B 2,599 1§ s 3,649 | oo

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

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

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeitiiiiitiiii ettt ettt a et he e s bt e eh e e ebe e bt e a bt e a bt ea st ehe e eh e e sh e e eh e e b e e bt e abeembeembeemsesseesbeenaeenbeenbeans F o
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