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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo e 42,521,377,895 | o 42,521,377,895 |.......... 40,207,837,621
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 42,462,280 | [ 42,462,280 |......ccccoueen. 30,406,163
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiiiecc e [resrenniens 3,675,996,604 |.....cocovrieriericniines [ 3,675,996,604 |........... 3,669,666, 104
3. Mortgage loans on real estate:
B ISt HENS .o [ 8,731,443,931 | oo 8,731,443,931 |........... 8,362,541,753
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($
[ J 407,470,870 ) and short-term
investments ($ ... 244,146,281 ) oo [ 956,664,658 956,664,658 |............ 1,621,185,986
6. Contract loans (including $  .ocvcvovevvvvvceciccceeee. Premium notes) ...... foovoeeeees 960,927,175 932,571,933
7. Derivatives 126,883,696 143,197,268
8. Other invested assets 1,919,860,270 1,696,678,246
9. ReCEIVADIES fOr SECUMEIES .......vuvuiviaciiecieicieice e [roreeeinseeineieneas 195,012 | oo 195,012 |
10. Securities lending reinvested collateral assets . ..235,425,600 |.. ..235,425,600 |.. 231,717,909
11.  Aggregate write-ins for iNVested aSSets ...........ccoveueveriiriiieeeieeseeeeeie s [ereeeeenines 72,919,543 |...ooiecenes o 72,919,543 151,668,594
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 59,245,267,392 |.......cocueev.. 1,110,728 |.......... 59,244 ,156,664 |........... 57,047 471,577
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............covurimiurimeerineerieinieieeeeeneeeneeas [eoeeeciseecnees 739,752,083 |....occvvvcinne 2,717,152 | 737,034,931 | 585,116,497
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 43,479,361 | 232,990 |.oooovvieeiens 43,246,371 |.....oce.. 35,220,599
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 19,837,572 e o 19,837,572 |ceooeee. 21,595,992
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... | s e [
18.2 Net deferred tax asset ............cccceuvennnee ..761,312,021 |.. .. ..608,386,403 |.. ..589,087,896
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccveveveverevereecceeieieeieeeees Jrerererieieeeeeeens 702,963 ..o fereeeireereeens 702,963 |.oooovevrinnn 928,233
20. Electronic data processing equipment and SOftware .............ccccceviviiciiicns i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt et [ [ [oere e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeeviveiiieeies foorevieniieniens 6,880,016 |.ooveveeeiiiiviiceeeeen oo 6,880,016 |.............. 226,288,446
24. Healthcare ($ ..coooooveveeeenieeeces ) and other amounts receivable ...... [ i [ [
25. Aggregate write-ins for other than invested assets ............cccoceveeireerieeeees fooreecceinnne 271,321,376 |...ocvevnnee 183,946,269 |.....coccvnvee 87,375,107 |...ocoovnnene. 81,054,840
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 61,112,286,637 |.....cco...... 340,932,757 |........... 60,771,353,880 |.......... 58,600,437,640
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ..ottt [senerens 109,885,562,663 |........cvveevrieerriciriinies [ 109,885,562,663 |......... 102,807,850,581
28. Total (Lines 26 and 27) 170,997,849,300 340,932,757 170,656,916,543 161,408,288,221
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 72,919,543 | o 72,919,543 |............... 151,668,594
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 72,919,543 72,919,543 151,668,594
2501. Accrued fees and other assets ... L, 86,767,040 [.....coooerrrrnens 5,877,247 | 80,889,793 .....oocorneeeee. 74,574,540
2502. Cash value of corporate owned iNSUFaNCE ..........ccccooioioioievevciceceieeeieieieiees oo 1,542,639 oo oo 1,542,639 |..ocoovveen 1,537,625
2503. Deferred software Costs ... [ 76,026,946 |................ 76,026,946 |....ovovieiiiirnirnins [
2598. Summary of remaining write-ins for Line 25 from overflow page ..106,984,751 |... ..102,042,076 |... 4,942 675 |... ..4,942 675
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 271,321,376 183,946,269 87,375,107 81,054,840




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

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 43,649,028,425 lesS$ ooereiorririeineeen included in Line 6.3
(including $ oo 64,134,218 MOACO RESEIVE) ......ovveiiiieeciete sttt st bbb |eeseienes 43,649,028,425 |.......... 41,503,661,568
2. Aggregate reserve for accident and health contracts (including $ —................. 22,153,161 Modco Reserve) ..........cccccoeeeeiforrncccn 31,392,883 |. ... 21,695,758
3. Liability for deposit-type contracts (including $ v 165,631  MOdACO RESEIVE).......oeeeeerieeee e 4,262,468,482 |.. 4,189,483,393
4. Contract claims:
B LIFE o b bR bbbt b et b bbb 67,427,671 76,869,046
4.2 ACCIHENT BNG NEAIN ...ttt st 98,964, 142 99,335,192
5. Policyholders’ dividends/refunds to members $ .184,723 and coupons $
and unpaid 184,723 | 159,980
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $  ......ccoevvenenee. 593,898
IMOGCO) .t b bbb bbb s ..29,675,281 |.. . 30,693,040
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ ModCO) ... |oeeieieiiiiiririecieie [
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. 11 (oo ot ) IO AT RO
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...eeeeeiiiee 15,213 accident and health premiums ............ccoceveveees foeeeerenenccennns 2,996,858 |......ccocee.. 2,954,627
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ 433,500 accident and health
experience rating refunds of which $ ... is for medical loss ratio rebate per the Public Health
SBIVICE ACE e e eee e eeee e e eseseseeeseeeeeeesen e 883,500 [l 758,500
9.3 Other amounts payable on reinsurance, including $ .........ccccceceeve
Jer=Ye 1= [T SO SO USSP U U PRRSTPUPTRPTOTUUYTUEUSPPRUTPRRUTRIY RURPORPRRURRRRS B I+ 1< 2 X X TN INURUIRRRRONt 450,275,812
9.4 Interest MaiNTENANCE RESEIVE ... ..ottt ettt et e a e s bt e sh e e s bt e bt e beeabeembeeaeesaeesaeesbeesbeesbeenbeens [oooesnsniaesiaesiaesiaesaesaesnns [oaessseeiaesseesaee s e saessaeens
10. Commissions to agents due or accrued-life and annuity contracts $
[ 8,857,600 and deposit-type contract funds $  ......... 22,959,647 |.coooeenne 26,256,313
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviuevereseseesesesesesesesesesssesssssssesesesens [eeeesesesenenenees 1,986,781 | 3,361,114
12, General EXPENSES AUE OF BCCIUEH ...........cceiveueiveueiteteeseteetetiteseeetessatesestessesesestese st esesebessasessasessssessssesessesessesessesessasensssensssensssens [ressenennesennans 13,437,646 |................ 37,078,390
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred AlIOWANCES) ...........c.vvueueueieiieieseieieiieeseseseis et se s sssassens |resceesees (1,549,658,993)(.......... (1,597,847,125)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............coveueurueuiiiiiirieieieeeeee e [ 5,319,225 |....cooiinee 5,319,225
15.1 Current federal and foreign income taxes, including $ .......c.c...... 106,551,306 on realize .. 32,246,687 |.. ...3,039,229
15.2 Net deferred tax ADIlItY ..ottt ettt e et et e e et et e e et e e e e e e et et [
16.  UNEANEd INVESIMENT INCOME ......ououiviiieiiieieieieieiette ettt se sttt s et sese s e e e st et e s e s eseses e e st et eseseseseseesesesesesennnes [eeeeeueaeieneeaes 3,600,440 |......cooceueee. 3,136,910
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 345,410 |.. ...6,183,453
18.  Amounts held for agents' account, including $ .........ccccccceeviicccee. @gents' credit DAIANCES ........cooeeiriiiiieiieieeees oo [
19. Remittances and items not allocated .. 84,453,930
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if Not inCluded @DOVE ...t oo [
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .........ccccoooveiiiiiiccns
24.04 Payable to parent, subsidiaries and affiliates ...........c.cccoceveniiiiiiiiinnns
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiie ettt ettt ettt e saeesaeesbeesbeesbees [eaeeaesnesa e sae e s ae s e
24.07 FUNAS held UNAET COINSUTANGE ..........cucvvveeeeceeeeteseeeseseetetesesessseesesesesesssassesesesesssassesesesensssetesasasensssssesasssenssassesesassnssensesa 1,377,548,647 |.. 1,607,648,883
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen .. 11,363,803 |.. 6,877,317
24.09 Payable for securities ..... .327,677,859 |.. 322,738,139
24.10 Payable for securities lending 235,161,689 |....ccccoceev 231,768,177
24.11 Capital NotesS $ ...cvevvvveevvcrcircceeeee. AN INEErESENEIEON $ oo et sens [t eeees et
25. Aggregate write-ins for liabilities 306,237,050 316,767,888
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 50,283,008,083 48 405,075,692
27.  From Separate ACCOUNES SALEMENL ...........c.ceviuiiiiiiiiiieteteteeie ettt ittt e e e st b et es e s es et et esebesesess s s ssesesesesesessssesssasasesesesnnns enerenns 109,885,562,663 |......... 102,807,850,581
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 160, 168,570,746 151,212,926,273
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 3,814,779 |.coee. 3,814,779
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32, SUIPIUS NOES .....eeeiiitetetceeeee ettt ettt ettt ettt et ee et e s et e s e b et e s e se s ee et et et e b esesess st e s et et et et esess s esssesesesesesssnasasssasesesesesnnnasesasssasas [eoenenennnes 1,100,000,000 |............ 1,100,000,000
33. Gross paid in and contributed surplus 2,368,489,816 |.. ...2,308,489,816
34. Aggregate write-ins for SPecial SUMPIUS FUNAS ..........oiuiiiie ettt et e e e s e e seeseseesnneeneeene [oreessnessesiaesiaessaesaesaesies oaeeeessesaesaessanesaeesaeenes
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 7,016,041,202 |............ 6,783,057,353
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccvevrrrrrerccicnncne in Separate Accounts Statement) .............. 10,484,531,018 10,191,547, 169
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 10,488,345,797 10, 195,361,948
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 170,656,916,543 161,408,288,221
DETAILS OF WRITE-INS
2501. Derivative liability aCCrued INTEIEST .ottt [esesesnaeeneeeeseeenas 84,263 |....coveeee 4,951
2502, LSS TECOGNTTION FESEIVE ....iiuieiiiiiiiecietet ettt bbbttt b bbbttt bbbttt ettt enennens [eenaescaeaenenanas 6,400,000 |....cccoovnevenee 6,400,000
2503.  Reserve for @SCheat fUMAS .........coiiiiiii ettt sttt enns [oescseieienennns 47,655,736 |.....cooceeeee. 42,540,717
2598. Summary of remaining write-ins for Line 25 from OVErIOW PAGE ..........ceeuiririririiirieieieieiiese sttt sesenes [oesesenenenena 252,097,051 |.cooveenee 267,822,220
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 306,237,050 316,767,888
0 ) KRR PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAgE .........ccciiiiiiiiiiiiin e oo iees [oosesee s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 8,047,293,908 |............ 5,942 357,217 |.......... 14,534, 162,952
2. Considerations for supplementary contracts with life contingencies................ccccceeeereveieieveeeeeeeeees e 449,687 |..oeoeecces A27 747 oo 832,607
3. Netinvestment INCOME ..o ..1,518,856,846 |.. 919,073,722 |.. ..2,019,159,193
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ... (9,287,596)].. ....(192,353)/.. ..(11,158,461)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 60,535,478 |....coceeenne 73,463,248 |................ 141,863,021
7. Reserve adjustments on reiNSUranCe CEAEM .............cocvoveviviueueuieiieeeeeieieieesesee e s e 8,110,220 | 2,239,314 | (15,759,296)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.veueueueiriieeeieieiieesesesesessesesese s sesesesssssese s ssns [resscieeseseenan 966,521,279 |............ 1,027,343,003 |........... 2,051,394,670
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 106,994,456 85,154,190 179,657,287
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 10,699,474,278 8,049,866,088 18,900, 151,973
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) . , ..
12, ANNUILY DENETILS ...cveiiiieciceeisirie ettt sttt sttt s s ns st es e nsnsenesesne e 1,089,895,097 |............ 1,024,031,536 |............ 2,066,483,006
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 2,056,133 |.oooene 2,153,485 | 4,013,290
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer et
15.  Surrender benefits and withdrawals for life contracts ..................... .7,227,511,358 ..6,304,826,880 |.. 13,151,941,553
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevercrceeeeeeesee o 89,702,544 |......c.ccocee. 32,033,500 |....ccovnveneee 95,861,511
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 1,162,415 | 1,243,828 |....cooeee 2,351,930
19. Increase in aggregate reserves for life and accident and health contracts 2,220,051,552 543,852,677 2,525,168,448
20.  Totals (LINES 10 10 1) wuuiiiiiuiueieeeieiesceeeeeeeeeeeseteeees e esssesesese s esssssesees e ssesesesesesssssesesesesssnnssesesessanas esannnnns 10,959,869,571 |........... 8,247,404,381 |.......... 18,488,057,423
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvveiiiecte ettt ettt bbb bbb ns bbbt sn s bt s s [ecseeeeenniceas 388,193,135 | 389,426,404 |............... 803,903,262
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 3,324,944 |.................. 4,957,959 | 6,182,474
23. General insurance expenses and fraternal EXPENSES ..........coccvvveveveueueueeieeieeeseseseaseesese e sesesesseseeeseseseenenes 241,690,004
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 48,641,686
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (425,303)]..
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.cccceveveveveveueeeeeeeieieieseeeans [ (1,487,656,314)
27. Aggregate write-ins for deductions .... (102,286, 176) (80,129,714) (101,950,848)
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 10,051,351,547 7,549,680,569 18,036,804,864
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 648,122,731 | 500,185,519 |...cocceeenee 863,347,109
30. Dividends to policyholders and refunds to members 13,055,766 14,139,058 29,127,961
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........ccceviieiueueriiiiiieiieieieise et se s essese s ss s [ecsceseesnacens 635,066,965 |............... 486,046,461 |............... 834,219,148
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (12,478,078) 73,237,734 100,844,282
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) ..........cccceuevveiereuererenns froccccnead 647,545,043 |................ 412,808,727 |............... 733,374,866
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 5,491,494 (excluding taxes of $  ...ccoveeeneene. (2,373,804)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (249,078,265) 312,500,479 240,311,970
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 398,466,778 725,309,206 973,686,836
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 10,195,361,948 9,091,391,337 9,091,391,337
37, NEtINCOME (LINE 35) ...uiueeiiicirieeeeeeeieieieaeeeeseeseseeeee e e sseseseseessssessseeesssssesesssasssssesesssesssssssssesassssne fernssnsssasann 398,466,778 |......ccvv.e.... 725,309,206 |....cccevevnvee 973,686,836
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (25,769,982) (100,671,247) ..o 4,232,652 |.. ..(32,842,506)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 3,758,975 |. ... (1,624,344)|.. ... (7,352,952)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 42,857,507 |.. ..(20,631,399)|.. ... 27,890,008
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(47,298,080)|.. ...67,261,591 |.. ..(32,906,076)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........ceerereverereeeeeee oo 8,786 |.. ..1,032,766 |.. ..1,033,911
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L5315 T - T 13T . ...60,000,000 |..
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of FeINSUrANCE ..........cc.ooiiiiiiiiiiieeieeeeee e e
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus (74,000) (142,000) (40,550,723)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 292,983,849 904,483,961 1,103,970,611
55. Capital and surplus, as of statement date (Lines 36 + 54) 10,488,345,797 9,995,875,298 10,195,361,948
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ...t ae e ee e e eae s eaenneneaeesenneeeanenaoereeeeeeeens 106,994,456 |................. 85,154,190 |..cooveeeene. 179,657,287
08,3002, ettt oo et e e et e a e et e et e e e et e e ean et e e et e e ae e e e aneeeeaneeenneeeanteeanneeenneeenneeennneeennneens[eeenuneeeinreaaneeennneeennneennne [seenreeeneeennneeeneeenneeennnes [ernneeene e e s e e e e e e e e naneen
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 106,994,456 85,154,190 179,657,287
2701. Reserve adjustments on reinsurance assumed . (104,130,086)|.. ..(70,260,211)|.. (161,067,227)
2702. Change in contingency reServe ........cceeveveoeeeeeevereveveeennns ..(26,406,006)|.. ..(31,100,684).........c..c....... 6,193,219
2703. Net investment earnings on funds withheld by ceding company .. ... 27,408,140 |.. ...21,387,824 |.. 52,273,400
2798. Summary of remaining write-ins for Line 27 from overflow Page .............ccceueieieeeiiievevereeeeeeeeeeeee e 841,776 | (156,643)|....cocveeenne 649,760
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (102,286, 176) (80,129,714) (101,950,848)
5301. Adjustment to surplus for initial reinsurance transaction gains .........cccocooiiiiiciiieeecice e (74,000)|...ceeceenne (142,000) ... (284,000)
5302. Change in prepaid pension COST ......ococoooiirreninccceeeeeeeieeeene ....(859,599)
5303. Prior period adjustments, net of tax ... ..(39,407,124)
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (74,000) (142,000) (40,550,723)




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 8,040,391,057 |............ 5,832,552,901 |......... 14,545,039,422
2. NetiNVESIMENT INCOME .....c.iuiiiiiiiiei ittt [eeannenenes 1,376,207,764 |............ 1,097,672,200 |............ 2,064,357,347
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 762,277,132 1,625,088,514 3,178,357,338
4. TOtal (LINES 110 3) oottt 10, 178,875,953 8,555,313,624 19,787,754,107
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 8,810,030,345 |............ 7,682,111,812 |.......... 15,962,467,478
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............cc.c.. oeeeeenne (1,535,844 ,446)|.......... (1,207,686,792)|.......... (1,658,308,690)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveveveveveveucceeeenns fererreeiens 610,224,515 |......cc..... 565,863,151 |............ 1,275,458, 127
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen 14,048,782 |......cccoeee.. 14,819,285 |....cccoe. 29,955,582
9. Federal and foreign income taxes paid (recovered) netof $ ... (4,236,698) tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (38,567,846) 166,696, 125 261,135,451
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 7,859,891,350 7,221,803,581 15,870,707,948
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 2,318,984 ,603 1,333,510,043 3,917,046 ,159
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,050,886,790 1,613,693,466
12.2 Stocks .............. ... 10,654,597 |.. ... 10,362,047 |.
12.3 Mortgage loans ... ..285,223,253 |.. ..558,217,172 |.
12,4 REAI ©SEALE ....cotieeiiiiee ettt bbbttt ettt st she e b e e nbe e be e neeneee e se e s e e
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 63,580,325 |.......cccoee 102,102,326 |.....coceecee. 406,318,388
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceeees |oevveeininnencne 1,495,094 |....cocooinnnne 3,981,168 |....cconnee. 16,342,024
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 89,193,322 708,110,952 650,309,494
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 1,501,033,381 |........... 2,996,467,131 |........... 5,674,468,019
13. Cost of investments acquired (long-term only):
T = T T OO RSO 3,358,336,675 |............ 2,275,929,880 |............ 6,024,353,596
1312 STOCKS ...ttt |eeterne s 18,924,514 ... 335,939,703 |............... 901,448,401
13.3 MOMGAGE [OBNS .....oeeireiiecirii ittt niens[eesssinensnead 657,090,811 |...c.ccecvnveee 511,216,259 |........... 1,305,370,664
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......uvuiuieieiciieiei ettt [eesssinessinaas 286,193,292 |....ccvveenee. 513,508,290 |......cccouc.e. 852,850,201
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 402,706,856 27,318,436 203,115,976
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 4,718,252 ,148 3,663,912,568 9,287,138,838
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 28,364,872 9,937,878 19,487,491
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (3,245,583,640) (677,383,315) (3,632,158,310)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.ceeueuerieieieieieeeieeceeeee e |eeseeeeeeeneens 60,000,000 |.........cec.... 160,472,542 |................ 310,472,542
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 ...............cccoveveveeceeeieiens [oeveeeienencns 72,985,089 |............... 279,375,452 |................ 390,952,554
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 129,092,620 (58,989,430) (1,409,716)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 262,077,709 380,858,564 700,015,380
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....c.cc..... (664,521,328)|............ 1,036,985,293 |....ccocvnnvn 984,903,229
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YEAN ...ttt |oesisinanes 1,621,185,986 |................ 636,282,757 |...ovovvennne. 636,282,757
19.2 End of period (Line 18 plus Line 19.1) 956,664,658 1,673,268,050 1,621,185,986

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

20.0001.
20.0002.
20.0003.
20.0004.

Exchange of bond investment to bond investment
Tax credit commitment 11abilities ..o
Capitalized interest on mortgage loans
Capitalized interest on bonds

192,648,221
................... 1,360,020

. 1,741,022 |




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

1 2 3

Current Year Prior Year Prior Year Ended

To Date To Date December 31
................ 330,810,660 |................337,640,959 |............... 691,598,622
............ 4,307,759,579 |...........2,574,391,422 |............6,338,689,807
............ 1,405,423,019 |................342,471,353 |............ 2,781,658, 243
............ 2,380,281,110 |............ 3,067,566,838 |............5,487,576,460
................ 233,957,328 |................220,976,466 |................422,233,293
................... 1,190,357 |...ccvovnree.... 836,425 |................... 2,401,050
............ 8,659,422,053 |............6,543,883,463 |.......... 15,724,157 475
............ 8,659,422,053 |............6,543,883,463 |.......... 15,724,157 475
............ 6,613,350,000 |............4,657,266,331 |.......... 10,272,116,331
15,272,772,053 11,201,149,794 25,996,273,806

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

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




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

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

C.

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

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the
Department for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its
solvency under the Ohio Insurance Law. The NAIC’s Accounting Practices and Procedures manual (NAIC SAP) has been adopted as a
component of prescribed or permitted practices by the State of Ohio. The Commissioner of Insurance has the right to permit other specific
practices that deviate from prescribed practices.

The Commissioner of the Department has promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and Reserve
Accounting Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The prescribed practice
allows Ohio-domiciled insurance companies to utilize certain alternative derivative and reserve accounting practices for eligible derivative
instruments and indexed products, respectively, in order to better align the measurement of indexed product reserves and the derivatives that
hedge them. The Company has elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products and
equity indexed annuity reserve liabilities. As a result, the Company’s net income changed $(3,366,978) and $21,651,016 for the periods ended
June 30, 2023 and December 31, 2022, respectively, and the Company'’s statutory surplus changed $22,389,271 and $29,340,102 as of June
30, 2023 and December 31, 2022, respectively. The Company’s subsidiary, Nationwide Life and Annuity Insurance Company (NLAIC), has also
elected to apply the same prescribed practice to its eligible indexed products, which changed NLIC’s subsidiary valuation of NLAIC by
$32,862,025 and $231,716,470 as of June 30, 2023 and December 31, 2022, respectively.

The Company’s subsidiary, Eagle Captive Reinsurance, LLC (Eagle), applies one prescribed practice with multiple applications which values
assumed guaranteed minimum death benefits (GMDB) and guaranteed lifetime withdrawal benefits (GLWB) risks on variable annuity contracts
from NLIC and GLWB risks on fixed indexed annuity contracts from NLIC and NLAIC, an affiliate, using an alternative reserving basis from the
Statutory Accounting Principles detailed within the NAIC SAP pursuant to Ohio Revised Code Chapter 3964 and approved by the Department.
The prescribed practice related to NLIC guaranteed risks changed the Company’s subsidiary valuation of Eagle by $(990,121,386) and
$(1,070,536,498) as of June 30, 2023 and December 31, 2022, respectively. The prescribed practice related to NLAIC guaranteed risks
changed the Company’s subsidiary valuation of Eagle by $1,120,189,202 and $952,955,562 as of June 30, 2023 and December 31, 2022,
respectively.

Olentangy Reinsurance, LLC (Olentangy), a Vermont domiciled special purpose financial insurance company and indirect subsidiary of the
Company, has been granted a permitted practice from the State of Vermont that changed the subsidiary’s valuation by $67,000,000 as of June
30, 2023 and December 31, 2022.

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

F/S F/S Line
SSAP # Page # 2023 2022
Net Income
Nationwide Life Insurance Company state basis (Page 4, Line 35,
(1) Columns 1 & 3) XXX XXX XXX § 398,466,778 $ 973,686,836
(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 4 3 (71,616,488) 42,626,269
Reserves for indexed annuities 51 4 19 67,354,491 (15,219,919)
Tax impact 101 4 32 895,019 (5,755,334)
(3) State Permitted Practice that is an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX § 401,833,756 $__ 952,035,820
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 10,488,345,797 $ 10,195,361,948
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle: NLIC risks ceded 51 2 8 (990,121,386) (1,070,536,498)
Subsidiary valuation -- Eagle: NLAIC risks ceded 51 2 8 1,120,189,202 952,955,562
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (46,053,558) 30,099,453
Reserves for indexed annuities 51 3,4 1,19 74,394,408 7,039,917
Tax impact 101 2,4 18,2, 32 (5,951,579) (7,799,268)
51, 86,
Subsidiary valuation - NLAIC 101 2 22 32,862,025 231,716,470
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation -- NLAIC: Olentangy 20 2 22 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 10,236,026,685 $ 9,984,886,312

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

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policies

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

(2) Bonds, excluding loan-backed and structured securities, are stated at amortized cost, except those with an NAIC designation of “6”, which

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



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

NOTES TO THE FINANCIAL STATEMENTS

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

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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

Note 3 — Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

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

B. Troubled Debt Restructuring
There were no changes that were considered significant to the Company from prior year end.

C. Reverse Mortgages
Not applicable.

D. Loan-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

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

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

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
84751PLP2 $ 1,636,363 $ 1,382,230 $ 254,133 $ 1,382,230 $ 938,102 Q123
12644@CM5 $ 2,800,000 $ 2,239,160 $ 560,840 $ 2,239,160 $ 2,239,160 Q2'23
46627TMAA5  $ 1,115,747 $ 479,187 $ 636,561 $ 479,187 $ 628,816 Q2'23
576434N26  $ 2,557,821 $ 2,325,175 $ 232,646 $ 2,325,175 $ 1,892,744 Q2 '23
Total $ 1,684,180

4. All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been
recognized in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related
declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ (11,733,851)
2. 12 Months or Longer $ (383,648,216)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $  1,022,249,403
2. 12 Months or Longer $  5,049,127,587

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.
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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.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries’, the Company has agreements to enter into repurchase
or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state

specific requirements or statutory requirements if state of domicile does not specify.

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

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

2. Type of Repo Trades Used

a.

Maximum Amount

Nookwh =

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

Ending Balance

No ok wh=

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

Not applicable.

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) NO NO - -
b. Tri-Party (YES/NO) YES YES - -
3. Original (Flow) & Residual Maturity
1 2 3 4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$361,387,791 $

Fair Value of Securities Acquired Under Repo - Secured Borrowing

a. Maximum Amount
b. Ending Balance

$319,287,115

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$368,615,547 $
$281,312,147

$325,672,857
$239,814,809

$-
$-

$-
$-

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

NAIC 1 NAIC 3 Admitted

Bonds - FV $- $239,814,809 $- $- $- $- $- $239,814,809
LB &SS-FV - - - - - - - _
Preferred Stock - FV - - - - - - - -
Common Stock - - - - - - - -
Mortgage Loans - FV - - - - - - - -
Real Estate - FV - - - - - - - _
Derivatives - FV - - - - - - - -
Other Invested Assets - FV - - - - - - - -
Total Assets - FV $- $239,814,809 $- $- $- $- $- $239,814,809

T S@meao0 oo
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7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $361,387,791 $ $319,287,115 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $275,796,223 $ $235,112,558 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $235,112,558 $235,112,558
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

cooow

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

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

Not applicable.
J. Real Estate

Not applicable.
K. Low-Income Housing Tax Credits

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

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

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

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 1%
(2) Cash equivalents 90%
(3) 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.

As of June 30, 2023, the Company has received capital contributions from its parent company, Nationwide Financial Services Inc., totaling
$60,000,000.

During 2023, Eagle declared distributions to the Company based on their earned surplus position. On May 9, 2023, the Company received a
dividend distribution of $204,000,000 that was declared on March 31, 2023. The Company expects to receive a dividend distribution of $205,000,000
from Eagle that was declared on June 30, 2023 and recorded in investment income due and accrued as of the reporting date.

On March 1, 2023, the Company and Nationwide SBL, Inc. (NWSBL), an affiliate, executed a replacement $850,000,000 unsecured promissory note
and revolving line of credit agreement with an interest rate of 1-month Secured Overnight Financing Rate plus 0.90% and a maturity date of
February 28, 2024. As of June 30, 2023, NWSBL had outstanding borrowings of $232,500,000.

Note 11 — Debt
A. All Other Debt
There were no changes that were considered significant to the Company from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)

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

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

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

and expire February 2, 2024, allow the Company access to borrow up to $1,050,000,000. As of June 30, 2023 and December 31, 2022, the
Company had no amounts outstanding under these agreements.
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2. FHLB Capital Stock

a.

Aggregate Totals

1. Current Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 139,374,384 $ 139,374,384 $ -
(d) Excess Stock $ 792,416 $ 792,416 $ -
(e) Aggregate Total $ 160,166,800 $ 160,166,800 $ -
) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 7,050,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 139,168,224 $ 139,168,224 $ -
(d) Excess Stock $ 2,675,376 $ 2,675,376 $ -
(e) Aggregate Total $ 161,843,600 $ 161,843,600 $ -
) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 5,050,000,000 XXX XXX
Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Current Year
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ -8 - $ - $ - $ -3 -
Class B $ 20,000,000 $ 20,000,000 $ - $ - $ -3 -
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 4,290,445,557 $ 4,847,344,198 $ 3,148,425,604
2. Current Year General Account Total
Collateral Pledged $ 4,290,445,557 $ 4,847,344,198 $ 3,148,425,604
3. Current Year Separate Accounts Total
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 4,314,590,288 $ 4,583,558,366 $ 3,147,030,914
Maximum Amount Pledged During Reporting Period
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral

Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3)

Current Year General Account Maximum
Collateral Pledged

Current Year Separate Accounts Maximum
Collateral Pledged

Prior Year-end General and Separate
Accounts Maximum Collateral Pledged

4,437,662,305

4,437,662,305

4,314,590,288

7.5

$ 4,922,433,974 $
$ 4,922,433,974 $
$ - $
$ 4,583,558,366 $

3,200,180,868

3,200,180,868

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

a. Amount as of the Reporting Date

1. Current Year

(a) Debt

(b) Funding Agreements
(c) Other

(d) Aggregate Total

(at+b+c)

2. Prior Year

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

(d) Aggregate Total

(at+b+c)

@ AP P

b. Maximum Amount during Reporting Period (Current Year)

c. FHLB - Prepayment Obligations

1.
2.
3.

PN~

Debt
Funding Agreements
Other

Aggregate Total
Lines (1+2+3)

Debt
Funding Agreements
Other

$
$
$

$

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
- $ - $ $ XXX
3,148,425,604 $ 3,148,425,604 $ $ 3,148,425,604
- $ - $ $ XXX
3,148,425,604 $ 3,148,425,604 $ $ 3,148,425,604
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
N $ - $ $ XXX
3,147,030,914 $ 3,147,030,914 $ $ 3,147,030,914
- 8 - 5 $ XXX
3,147,030,914 $ 3,147,030,914 $ $ 3,147,030,914
1 2 3
Total General Separate
2+3 Account Accounts
- 8 - 3
3,200,180,868 $ 3,200,180,868 $
- 8 - 5
3,200,180,868 $ 3,200,180,868 $

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

No
No
No

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

Benefit Plans

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

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

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

Note 14 — Liabilities, Contingencies and Assessments

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

Note 15 — Leases

Not applicable.

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.

B. Transfers and Servicing of Financial Assets
There were no changes that were considered significant to the Company from the prior year end.

C. Wash Sales

Not applicable.

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

Not applicable.

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

There were no changes that were considered significant to the Company from prior year end.
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Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

The Company carries short-term investments at amortized cost, which approximates fair value.
The value of separate account liabilities is set to equal the fair value of separate account assets.

The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.

The following table summarizes assets held at fair value as of June 30, 2023:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ -8 5,761,793 $ -3 -8 5,761,793
Preferred stocks unaffiliated - 39,429,826 3,032,454 - 42,462,280
Common stocks unaffiliated 86,024,068 160,166,800 - - 246,190,868
Securities lending collateral assets - 313,042 - - 313,042
Separate account assets 102,312,667,778 1,870,189,407 52,923,066 5,237,878,126 109,473,658,377

Total Assets at Fair Value/(NAV) $ 102,398,691,846 $ 2,075,860,868 $ 55,955,520 $ 5,237,878,126 $ 109,768,386,360

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

Total
gains
and
(losses) | Total gains
Beginning | Transfers | Transfers | included | and (losses) Ending
Balance at |into Level | out of in Net included in Balance at
3/31/2023 3 Level 3 | Income Surplus Purchases | Issuances Sales Settlements | 6/30/2023
Assets at Fair Value
Preferred stocks
unaffiliated $3,455,475 $- $- $-  $(845,292) $537,998 $-  $(115,727) $-  $3,032,454
Common stocks
unaffiliated 395 - - - (395) - - - - -
Separate account
assets 52,198,417 - - - 1,255,540 - - (530,891) - 52,923,066
Total Assets at
Fair Value $55,654,287 $- $- $- $409,853 $537,998 $-  $(646,618) $- $55,955,520
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B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as

of June 30, 2023:

Net Not
Asset Practicable
Aggregate Fair Value  (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 (NAV) Value)
Assets
Bonds $39,112,463,642 $42,515,616,102 $1,212,204 $33,841,232,877  $5,270,018,561 $- $-
Mortgage loans, net of
allowance 7,700,363,990 8,731,443,931 - - 7,700,363,990 - -
Cash, cash equivalents and
short-term investments 956,664,658 956,664,658 346,355,318 610,309,340 - - -
Policy loans 960,927,175 960,927,175 - - 960,927,175 - -
Derivative assets 158,104,102 126,883,696 - 151,237,905 6,866,197 - -
Securities lending collateral
assets 235,112,558 235,112,558 235,112,558 - - - -
Separate account assets 380,735,546 411,904,286 3,988,689 315,728,428 61,018,429 - -
Total Assets $49,504,371,671  $53,938,552,406  $586,668,769 $34,918,508,550 $13,999,194,352 $- $-
Liabilities
Investment contracts $3,158,878,569  $3,144,470,772 $- $-  $3,158,878,569 $- $-
Derivative liabilities 13,389,031 11,363,803 - 13,389,031 - - -
Total Liabilities $3,172,267,600  $3,155,834,575 $- $13,389,031  $3,158,878,569 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured using net asset value

Not applicable.

Note 21 — Other Items

A-B. Not applicable.

C. Other Disclosures

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

As of June 30, 2023, the pension risk transfer reserves for guarantees of the separate account contracts and supporting assets in the general
account were $11,637,763.

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

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 4, 2023, for the statutory statement available to be issued on August 9, 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 9, 2023.

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

Note 23 — Reinsurance

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

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.

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

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

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

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

Note 31 — Reserves for Life Contracts and Annuity Contracts

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

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

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

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

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

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

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

Note 35 — Separate Accounts

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

Note 36 — Loss/Claim Adjustment Expenses

There were no changes that were considered significant to the Company from prior year end.
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b et b ettt et e eae e e h e e e h e e sh e e b e e bt e bt e a bt e mbeeabeeaeesheeebeeabeenbeebeenbeenbeannennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[CT0ToTa (1 aTo T =T 114V PSSO

LT F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

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

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [ X] No[ ]

If yes, attach an explanation.

Effective January 1, 2023, Nationwide Life Insurance Company (NLIC) and SS&C Retirement Solutions, LLC (formally known as DST
Retirement Solutions, LLC) entered into Order #7 (Additional Services). Order #7 was written under the Master Service Agreement, effective
July 10, 2020 between Nationwide Mutual Insurance Company and DST Retirement Solutions, LLC and was previously disclosed. Order #7
provides for staff augmentation by SS&C to complete annual compliance testing on behalf of NLIC for retirement plans with year-end cycles
ending in 2022.

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

Yes[ 1 No[X]

NAT ]

12/31/2021

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

12/31/2021

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
& £ 1 (= RSP UUP USRS UPRUPR

05/31/2023

By what department or departments?
OH

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.cvveeeeueeeeeeececeeeeteee e e eeeeete s s s ssaeaeseses s sasaes et s s ssasasseses s s asseseses s asasseses s s sssssesesasssssnsesesansanansnsesasanans Yes [

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

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

If yes, give full information:

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

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

Is the company affiliated with one or more banks, thrifts or SECUrtIES fIrMS? .........ciiiiiiii e

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

I N[ 1 NALX]

I N[ 1 NALX]

Yes[ 1 No[X]

Yes [ ]

No [ X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

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

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

Columbus, OH
Columbus, OH
.. |Columbus, OH ..
. |Columbus, OH ..
Columbus, OH ..
Columbus, OH
Columbus, OH
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14.27
14.28

15.1
15.2

16.

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

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

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

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

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
BONGS ...ttt ettt ettt ettt et et a ettt et et ettt s e ettt e st et a s e ae s sttt a s s e Attt e s s et e s s ean s s e st et et et et ean st et et etetesesnan s 5.
Preferred Stock ... $.
Common Stock .... .3,430,719,829 $. 3,429,805,736
Short-Term Investments .167,500,000 $. ....232,500,000
Mortgage Loans on Real Estate 184,053,261 5. ....165,745,953
All Other 200,290,612 $. 259,110,135
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....3,982,563,702 5. ...4,087,161,824
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c.coiiiiiiiiiieieeeeee e e D ettt B e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiiccce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccooeviiiiciciene Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.
NA

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...235,425,600
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...235,425,600
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveverecurueeeeeeeeceeteeeeeeeeecee et $ 235,161,689

8.1



17.3
17.4

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

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........ccooieioeeeeeeeeeeeeeeeeeeeee
Federal Home Loan Bank of Cincinnati ... 221 E. 4th St, Suite 600, Cincinnati, OH 45202 ..........cccooovviniinnnnnne
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution ........ccccooovvvviiiiiiiiiien, |
Gramercy Funds Management LLC ........c.cccoovrernnnne .U
Ares Capital Management LLC .... . |U....
HPS INVESTMENT PARTNERS, LLC Ve
T. Rowe Price ....ccccoeveuenee. - |U....
20 GATES MANAGEMENT LLC . V...
NINETY ONE PLC .....coovinneee - |U....
Guggenheim Securities, LLC ~ V...
IFM Investors Pty Ltd ... .U
BlackRock Financial Management Inc. .|V
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?..........ccovoriirriieieeeirrreee e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceienininssecene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
U.S. Securities and Exchange
152209 ..o Gramercy Funds Management LLC ........cocooooiiernnnninccerreceee 54930052ZV4VR1WGBB62 ........ CommisSSion ..c.cooovueeeeeerirerenene NO.ooe
SEC Registered Investment
131619 .o Ares Capital Management LLC ......cocoooiieeerniniccnr e 3MO96ESSOPEUTBOIBLSS ........ ADVISEr e NO.ooie
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ..o 549300 1W7540H8HM8F38 ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
126032 ..o T. ROWE PriCe .o FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO.ooe
The U.S. Securities and
155480 .....cococecne 20 GATES MANAGEMENT LLC ....eeeicececeseee et 549300P9T431XY751068 ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
158310 ..o NINETY ONE PLC .ot 549300G0TJCTIK152G14 ........ Exchange Commission ............. NO.ooie
The U.S. Securities and
40638 ........ccoevenee Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO.ooie
Securities and Exchange
162754 ..o IFM Investors Pty Lid ..o 5493002BVKOQI 7KW7HIS ........ Commission (SEC) ....cccoovreene NO.ooie
Securities and Exchange
Commission (SEC), National
Futures Association (NFA),
Commodity Trading Advisor
(CTA) and Commodity Pool
107105 oo BlackRock Financial Management Inc. ........cccccoooveeviviivvennnnee. 549300LVXYIVJKE13M84 ........ Operator  (CPO) ..ccveveveenee NO...oove

8.2



18.1
18.2

20.

21.

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

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

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

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

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

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

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

8.2.1



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn TR 8,731,443,931
1.14 Total Mortgages in GO0 SANGING .......c.cvovevreeeeeeeeee et tete e eeaeeete e e s s aeae et s s s e seteseses s seseseses s ssasaesesassassssssesessssansesesananans $ 8,731,443,931

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 8,731,443,931

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

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

Operating Percentages:

2.1 AGH IOSS PEICENT .......eeeieteteteeeee ettt et ettt et et et et et et e ae e es et a2 et et et esesess s e s e s esesesessssss et a2 e s et et esesesesses e s a2 et e s esesese st eseses et et et eseas s eses e s sebeseseanas S4eaeteteseteeenen ettt et s et eaenene 185.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetcteeeeee et et e tetetesesee et st et eses et esesess et et et esesesesesess s eseseses et et esess s e s esesesesesessas s es s et et et et eseas s esas e s e st e et s eseseeeeenene e e e et eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiietetceieeeeeteteteteseseaees et e sesesesesessas et et s sesesesesessss s ssesesesesesesens Saeseaeaseseseseseneneeeasesesesenenens 45.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueueieieececee et e e ettt eeenssaeae s esenssaetetesesensssesesesesensssnsetesesenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvvieieiecieteieiieeeeete ettt ettt s s st s s s e b s s s s ss st e st s et et s s s et es s s anas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

... 16484 ..
... 37273 ..
... 20370 ..
... 20370 ..
..... 23680 .
.. 10357 ..

501052055 .
84-4427431

. | ACE Group Insurance, Inc.

. |Axis Insurance Company ....
. | Axis Reinsurance Company .
. |Axis Reinsurance Company .
.| 0dyssey Reinsurance Company ...
. |Renaissance Reinsurance US Inc
. |Tactical Risk Solutions LLC ...

. |Unauthor i ze

Authorized..
Authorized..
Authorized..
Authorized..
Authorized..

. |Unauthorize

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
... 93572 .. 43-1235868 . |RGA Reinsurance Company ... M. . [Authorized..




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama .....coooiiiiii e AL e b e 4,351,699 |.......... 57,703,286 |........... 3,258,907 |ovvovieiciseins o 65,313,886 |...covvveirieiiiine
2. AIASKA .. AK e b e 138,056 |........... 5,188,471 .o 88,737 [oeeeiiiieiieiies foeieee 5,415,264
3. Arizona ..... . AZ ...10,277,301 |. 227,373,700 |. 4,716,426 .. 242,367,427 |..
4. Arkansas .. AR b 1,610,251 |.......... 18,223,554 |. 1,591,084 | [ 21,424,889 |..
5. California .. CA 926,688,282 |. 12,984,928 .o o 1,212,195,336 |..
6. Colorado ...... .. CO ..98,663,923 |. 3,205,999 .. 109,202,852
7. Connecticut .. . CT 111,043,929 |. 6,041,960 140,478,430
8. Delaware ............. .. DE .. 14,251,561 |. ..927,530 336,829,259
9. District of Columbia . . DC e b ... 5,502,661 |. 238,251 | [ 6,393,807
10.  Florida .. .. FL , 700,371,049 |. . 8 587,307 |.. 797,244,184
11.  Georgia .. GA ... 13,916,179 ..90,121,969 |. ..11,595,619 |.. .. 115,633,767 |..
12.  Hawaii .. .. HI .1,570,106 |. .. 15,657,311 [ 4,210 |.. ... 17,231,627 |..
13. Idaho .... . ID ....893,045 |. ..20,099,591 |. ... 2,874,756 |.. ....23,867,392 |..
14. llinois ... . IL ... 14,306, 189 |. 219,292,638 |. .. 247,906,184 |..
15.  Indiana . . IN ... 41,175,993 |. ..90, 130,809 |. .. 143,485,357 |..
16. lowa ..... LA .. 17,745,452 |. ..40,508,156 |. ....59,087,869 |..
17. Kansas . .. KS 7,781,517 |. ..40,140,321 |. .48,911,945 |..
18, Kentucky ......coooveiiiiiiiiiiiieecceeeen KY b fs 3,954,309 |.......... 31,576,120 |............2,192, 111 | o 37,722,540
19, LOUISIANA ...eveiiiiiiiic e LA b s 2,514,445 |.......... 56,361,456 |........... 1,462,740 |....ccooevriinciinns o 60,338,641
20. Maine ..ccceevveeriiieiieeeniee e enneesneeeneee. ME e Lo e 1,869,827 |. ..21,381,366 |. ....23,716,243 |..
21. Maryland . ...13,353,664 |. 131,815,199 |. .. 149,451,961 |..
22. Massachusetts ...........ccocceeeiiieeiiieeniiceiieenne MA |l f 46,841,667 |........ 162,798,834 |.......... 4,732,721 [ocooeiiiiciieins e 214,373,222
23, Michigan ......ccccceieiiiiiiiiieiieeeece s Ml e L 9,510,498 |....... 170,318,174 |........... 4,896,728 |......ccceovveivrccrns [ 184,725,400
24. Minnesota . ...24,061,053 |. ..79,123,478 |. .. 103,750,906 |..
25. Mississippi .4,929,093 |. ..26,935,634 |. ....33,392,488 |..
26.  MiSSOUI ...ceeuvveeiireeieeeiieesieeeseeeereeseeeeee. MO e L i 4,344,876 |, 59,950,041 |........... 2,381,082 [...ocoivreiiciies foreinnn 66,675,949
27.  Montana .......cccceeeeeeciieenieeniieeeieenseeeneeee. MT e L fennnnn.409,960 ..ol 11,152,519 [ 8,313 | o 11,568,392
28. Nebraska .. ..23,441,131 |. .26,365,816 |..
29. Nevada ........ . , ..24,161,618 |. .27,307,323 |..
30. New Hampshire .........ccccceeiiiieeiiieniiceeieenne NH | b fs 2,694,967 |.......... 28,718,487 |...........1,615,894 [ ....coviiins [ 33,029,348
31, NEW JEISEY ...ooiuiiiiiiiiiiieeeeeeee e NJ b s 224,565,215 |....... 233,818,336 |.......... 11,109,494 [......cooovvvniins [ 469,493,045
32.  New Mexico . NM | b s 186,868 |.......... 15,185,784 |............ 1,515,632 o [ 16,888,284 |..
33. New York..... CNY [l 269,912,721 1,026,925,650 |........... 8,483,424 |.......coceviiviiins e 1,305,321,795 |..
34. North Carolina .. . NC 128,142,607 |............3,393,937 [..ooeiriiiiiicins o 185,660,218 |..
35.  North Dakota .. ND .. 15,621,967 |. ....25,100,422 |..
36. Ohio............. .. OH 357,153,794 |. ..400,735,244
37. Oklahoma . .. OK ..49,782,087 |. ....51,993, 111 |..
38. Oregon ......... .. OR . ..44,889,272 |. ....57,976,653 |..
39. Pennsylvania ... . PA , ........ 267,008,841 |. .. 340,821,676 |..
40. Rhode Island .... . RI ... 4,071,488 ..23,808,476 |. ....28,204,211 |..
41.  South Carolina . SC 9,657,843 52,143,516 .64,866,739 |..
42. South Dakota ... SD 178,482 6,471,897 .. 6,699,847 |..
43. Tennessee ... 9,882,954 ..82,913,532 |. .98,684,675 |..
44. Texas ....... 67,738,979 365,078,911 |. .. 468,837,964 |..
45.  Utah ..... ..54,919,199 |. ....60,643,352 |..
46. Vermont s ..11,850,640 |. ....13,615,588 |..
47, Virginia ..oooceeeeeeeeieeeieeeeeeeeeieesieeeeeee. VA e b s 14 327 482 |.......... 99,521,466 |.......... 4,468,358 |......ccoevvreircins foeenn 118,317,306
48.  Washington ..........cccceeiiiiiiiiiciiieeeeeeeeee ,004,602 |........ 100,482,697 |...............575,166 [...oovoirieiciiiins o 109,562,465
49. West Virginia 1,836,583 |......... 20,131,513 |. ....30,906,328 |..
50. Wisconsin .... 2,226,486 |. 103,954,799 |. .. 109,199,706 |..
51, WYoming ...ccceeevveeevireenieeenieeeeeeseeeeneeeeeee. WY b [ 2,974,958 | 3,969,551 |..oooer 945,570 [ [ 7,890,079
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS e Ne i 21,264 | [ [ e 21,264
53. Guam.............. .. GU e AT791 | [ [ 17,860 |..
54. Puerto Rico ...... .. PR 114,158,468 |. e | .. 114,289,034 |..
55.  U.S.Virgin Islands .........cccoccovveinneniicnnnnens VI e b 05,009 | 475,000 [ooveeecne 38 [ [ 480,947
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT ..
59.  Subtotal ......ccceviiiiiiiiiiiiiii e XXX 1,729,611,877 . 6, 688 040 688 ........ 235,134,999 [...ooiiiiiiiciiens [ 8,652,787,564 |..... 6,613,350,000
90. Reporting entity contributions for employee benefits
Plans. ... 0,0 O O e
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX feveiiis 6,755,962 |....coovieiiiieiieiin oo s e 6,755,962 |....coiveiieiieiins
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feo..... XXX....... 1,843,002 |.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeeoeeiiiiiiinns . ..
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX .1,738,210,841 |..... 6,688,040,688 |. 644 [ [ 8,661,398,173
96.  Plus Reinsurance ASSUMEd..........cccooeveerenenenenns [oeees XKoo | 6,918,051 |........... 4,640,849 |. 03,564,972 [ [ 15,123,872 |ovveiieee
97  Totals (All Business).... .1,745,128,892 |..... 6,692,681,537 |....... 238 11,616 | [ 8,676,522,045 |..... 6,613,350,000
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 69,342,736 |........ 319,198,737 |........ 238,598,240 ....oveieiiiins o 627,139,713 |
99. Totals (All Business) less Reinsurance Ceded XXX 1,675,786, 156 6,373,482,800 113,376 8,049,382,332 6,613,350,000
DETAILS OF WRITE-INS
58001. Foreign - other alien ... .. 451 | 1,118,793 ..
58002. ..viiiiiiiiieienrie e sneessnes s oeeens XX ewveen e fe e
58003, ..iiiiiiieiiie e ssreessnees e ssoneees XX owirin [ fe e fe
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvvviiiiiiiiiiece e s D00 O ) R R SRR R
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 204,159 909, 183 451 1,113,793
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccoceviiiiniiiniiec e e D00 O ) R R SRR R
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

ALLIED INSURANCE
COMPANY OF AMERICA

|Common Stack: 21,000 Shares

VICTORIA FIRE &
CASUALTY COMPANY

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

‘ommon Stock; 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

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

NATIONAL CASUALTY
COMPANY

NATIONWIDE INSURANCE

PURCHASING GROUP, INC.

Single Member Limited

'WORCESTER
INSURANCE COMPANY

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

Common Stock:300,000 Shares|

Common Stock: 1,000 Shares.

Casualty-97%

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

|Comman Stock: 5,690 Shares

Common Stock: 58,334 Shares

Single Member Limited
Liability Company

1 Common Stock: 100 Shares

Commonstock: 2,375,000 Shares]

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

|Common Stock: 1,750 Shares  ——

Casualty-100%

OH

Liability Company

Casualty-100%
4 OH

Liability Company

Casualty-100% DE

DANFORTH, LLC
..... Single Member Limited

Liability Company

Casualty-100% OH

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

AMCO
INSURANCE COMPANY
(AMCO)

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

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

—

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

RETENTION
ALTERNATIVES LTD.

Common Stock: 120,000 Shares

Casualty-100% BER

Common Stock:

,963 Shares|

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

|Common Stock: 10,000 Shares

Common Stock: 1 Share

Casualty-100%

ICommon Stock: 20,000 Shares|

|Casualty-100%
1A

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

KCommon Stock: 333,837 Shares|

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

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

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VPI)

Common Stock: 6935,387
Shares

SIC-100% OH

Depositors - 4.23%

REINSURANCE, LTD.

Common Stock: 11,000 Shares

NAMC-100% T&C

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

VPI-
100% cA

Common Stock: 1,000 Shares

V.P.I SERVICES INC.

VPI-100%
CA

Subsidiary Companies
Contractual Association

(VICTORIA FIRE)
Common Stock: 2,525 Shares

Casualty-100%
OH

VICTORIA SELECT
INSURANCE COMPANY

,000 Shares

Common Sto

Victoria Fire-100%

OH

— Solid Line
= DoubleLine

Limited Liability Company - - Dotted Line

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 LIFE INSURANCE COMPANY

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

FINANCIAL CORP.
(INFC)

Common Stock: 8300 Shares
NW Life-100% DE

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(INLIC)

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

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

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

Commonstock: 3,814,779 Shares

Liability Company

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

REINSURANCE, LLC

Single Member Limited
Liability Company

NLAIC - 100% VT

NATIONWIDE INVESTMENT
SERVICES CORPORATION

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

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

NATIONWIDE FUND
ADVISORS

INES - 100% Managing Unitholder |
DELAWARE BUSINESS TRUST
DE

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

Common Stock: 201,300 Shares

NFS-100% ™

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: - 2,800,000 Shares

NFS-100% occ

NFS DISTRIBUTORS, INC.
(NFsDI)

Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100% PA

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

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

June 30,2023 Page 2



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

NATIONWIDE INSURANCE COMPANIES

ccl

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

0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC .... Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1015 Long Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC .. . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .............. ..|NWD Investments, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 245 Parks Edge Place, LLC .. ..|NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1486309 .. 275 Rivulon Boulevard, LLC . . [NRI-Rivulon, LLC .... . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 300 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 343 N. Front, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 400 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, LI NWD Investments, LLC .. [Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 410 Rivulon Boulevard, LLC . [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 425 \lest Nationwide Boulevard, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 500 Neil Avenue, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 38-4118665 .. 515 Kilbourne Street, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 75 Rivulon Boulevard, LLC . |NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 775 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 780 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 795 Rail Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 808 Yard Street, LLC . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 820 Goodale Boulevard, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 825 Junction Way, LLC .... . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 828 Bobcat Avenue, LLC NRI Equity Land Investments, 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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..[Nationwide ... . 26-3260559 .. | .. .. |E-Risk Services, L.L.C. ..ccccerrunnnnnnnn e Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
..[Nationwide ... .. | 75-6013587 .. Freedom Specialty Insurance Company .. Scottsdale Insurance Company .................. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . onnn
..[Nationwide ... ...| 20-4939866 .. Grandview Yard Hotel Holdings, LLC ............. . NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee unn
..[Nationwide ... ..| 20-4939866 .. Grandview Yard Hotel, LLC ..........ceeeeeiiiiins . Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
..[Nationwide ... 20-4939866 .. GVY Residential, LLC ...ccoeeeeeeeeeeeeeiieeieeeenns NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
..[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
..[Nationwide ... e [28-2253669 .. | e | e | e e .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... |23-2864924 .. Harleysville Insurance Company of New York . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... |38-3198542 .. Harleysville Lake States Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... |23-2384978 .. Harleysville Preferred Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... . | 04-1989660 .. Harleysville Worcester Insurance Company .... .Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... 20-3289512 .. Jefferson National Financial Corp. ............ Nationwide Life Insurance Company ........... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... .| 75-0300900 .. Jefferson National Life Insurance Company ... Jefferson National Financial Corporation . |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
..[Nationwide ... . |47-1180302 .. New YOrK oeeeeeeeieieeeieee Jefferson National Life Insurance Company |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
..[Nationwide 31-1486309 .. Jerome Village Company, LLC . Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 74-1395229 .. Lone Star General Agency, Inc. .................. Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... . | 38-0865250 .. National Casualty Company .............ccceeeen. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
[ Nationwide .....eeeeeeeeeii | | National Casualty Company of America, Ltd. . .|National Casualty Company ...................... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.....
..[Nationwide 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance Company ...............eeeeeveenns Ownership ..87.300 ....|Nationwide Mutual Insurance Company ... |....YES..... RO I
ALLIED Property & Casualty Insurance
..[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 ... [
..[Nationwide .. .| 42-1154244 .. Nationwide Advantage Mortgage Company Depositors Insurance Company Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ... [ R

Nationwide Affinity Insurance Company of
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

.|48-0470690 ..

..[Nationwide ... 47-1923444 .. Agency, INC.) wivviiiiiiiiiiiiiiiiieeeeeeeeeee s . OH..... . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... .. |42-1015537 .. Nationwide Agribusiness Insurance Company ... |.. IA..... . Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
..[Nationwide ... ..| 31-1578869 .. Nationwide Arena, LLC NRI Arena, LLC .oovvvviiiiiiiiiiiiiiiiieeeeeeeeeees Ownership.. ..|Nationwide Mutual Insurance Company ...
..[Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide . | 95-0639970 .. Nationwide Assurance Company ... Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide 31-1036287 .. Nationwide Cash Management Company . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 31-4416546 .. Nationwide Corporation ..........ccceeevvuuunnnnnnn Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ..| 31-1667326 .. Nationwide Financial Assignment Company ..... Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide 23-2412039 .. Nationwide Financial General Agency, Inc. ... .. |NFS Distributors, Inc. ............ . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust |..DE.....|...... NIA....... Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ...| 52-6969857 .. Nationwide Fund Advisors Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... .| 31-1748721 .. Nationwide Fund Distributors LLC . NFS Distributors, Inc. .. | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ... | 31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ....|31-1399201 .. Nationwide Indemnity Company ..........ccccceeee. . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... ... |95-2130882 .. Nationwide Insurance Company of America ...... . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide ... .[31-1613686 .. Nationwide Insurance Company of Florida ...... . Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ...
..[Nationwide 41-2206199 .. Nationwide Investment Advisors, LLC . [Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ...

..| 73-0088442 ..

Nationwide Investment Services Corporation .. |.. .100.000 ...|Nationwide Mutual Insurance Company ...

Nationwide Life and Annuity Insurance Company

Nationwide Life Insurance Company .... . [Ownership..

. [Nationwide ....oevvvveviiiiiiiiiiiiiiiiiiiieens [ 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 RE........ Nationwide Financial Services, Inc. ........ ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
Nationwide Life Tax Credit Partners 2002-A,
0140 ...[Nationwide ......ccooveverirviniiiiiiiinins [ e 13-4212969 .. | coviiviiiies | s LLC LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ...0.010 .... |Nationwide Mutual Insurance Company ... [....NO...... A IO
L0140 L..INationwide ooooeeeeeeeeeeeieieeiieieieeeeeeees | eveeiees e 01-0749754 .| evveervvinnnn | e LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......ccooveverirviniiiiiiiinins [ e 54-2113175 .. LOHL ] NIA....... Nationwide Life Insurance Company ... ..0.010 .... [Nationwide Mutual Insurance Company ... |....NO...... A IO
L0140 L..INationwide ooooeeeeeeeeeeeieieeiieieieeeeeeees | eveeiees e 58-2672725 .| .eveerrrrrnnnn | e, LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......ccooveverirviniiiiiiiinins [ e 20-0382144 .| ooieiiiis [ e LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ...0.010 .... |Nationwide Mutual Insurance Company ... [....NO...... A IO
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-0745965 .. | .eeeerrrrriinn | e LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......ccooveverirviniiiiiiiinins [ e 20-1918935 .. [ ..oovciviin [ e, LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ...0.010 .... |Nationwide Mutual Insurance Company ... [....NO...... A IO
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-2303694 .. | .eeeerrrriiinn | i, LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...[Nationwide ......ccoovvverivneniiiiiniiinins [ e 20-2303602 .. | ..ooociiiiinn [ eeeeiiieiinn, LOHL ] NIA....... Nationwide Life Insurance Company ........... Other....oocvveiiiiiieice e, ..0.010 .... [Nationwide Mutual Insurance Company ... |....NO...... A IO
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 UIP....... 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 .............. COHe] 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 LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid pension COSES ...ooioiiiiiiciiieeeeeecceetetct et |oreveieseaennas 32,254,434 |................ 27,311,759 | 4,942 675 |.ccveeeene 4,942,675
2505. Disallowed interest maintenance reserve ..........ooooooooooeooeeeeeeeeeeeees oo 74,730,317 oo T4,730, 317 [ oo
2597. Summary of remaining write-ins for Line 25 from overflow page 106,984,751 102,042,076 4,942 675 4,942 675
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and CONTINGENCIES ...oiiiiiiiiiiieicicce ettt nenenens[ereseseensesesenas 7,245,838 |.....cocvnvee 4,794,248
2505. Reserve for rate stabilizations ..... 17,289,448 ... 16,447,672
2506. Tax credit commitment liabilities .. 54,937,662 ... 49,335,713
2507.  Contingency reserve ................ ..170,200,438 |... . 196,606,444
2508.  Deferred gain [HabiliTies .ottt sttt b st st s b tesese e s snnn [erenenennetenenas 2,423,665 |.......oovven 638,143
2597. Summary of remaining write-ins for Line 25 from overflow page 252,097,051 267,822,220
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended

To Date To Date December 31
2704. Change in rate stabilization FESEIVES ... oeeseee e 841,776 | (306,643)..c.ecveeenne. 249,760
2705.  Change in 0SS recOgNition FESEIVES .......ccccciieiiiiiiiicieictcecee ettt s s veseaes |oeesesesesesesssesessseseseseseaes [oesesesesesesesesesas 150,000 |ooovoeieee 400,000
2797. Summary of remaining write-ins for Line 27 from overflow page 841,776 (156,643) 649,760
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquUISItion g .........geem.......... ommuu ... o .. L [ [
3. Current year change in encumbrances .............. JNEE ... . ... AP SO .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeeeveeeee... [ NENER. - B - ... N B B DOy -+ |+vveeeveeneeeneeneeneeneenieens [
5. Deduct amounts received on disposals ............ | AR . B ... B . B - R B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o
7. Deduct current year’s other than temporary impailiiient reCOlllized .. NG ......... ... N ... [OSOIIIIIIIIIIN ... |-.occooeeeieeieete s oo
8.  Deduct CUITENt YEAI'S AEPIECIALION .......ci.iiiiiiieiei ettt ettt et e et e e st e e st e s e e beeee e s e emseeneeeaeeaseenseenseeseeseanneansens [ssesssensseiseeiteeteesesnseennes [oreenteennensse e e e e s
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccciiiiiiiiiiiiiiieeieeiesee e ieesieeies [oreseenie e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........iiuiiiiiee et e e e e e st e e st e ea e e es e e sae e s e e seenbeenseanseeneeeneeeneenseenseenne [seoeiseeiseeiseaseete et e essennees [oreesseessenseenseenaeeaeeaeeaseas
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 8,401,336,749 |............ 8,228,085,433
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt et e et et e et e et e et e ee et e et e et e et e et eeeeeeeeeeereeeeeereene [eereeeeeeaend 603,053,989 |............ 1,292,113,685
2.2 Additional investment made after CQUISITION ...............cccoueueuiiereeieeeeeetet st e st teseeen s st s sttt essesesesssseesesesennanessssssanss |reeeeeessesnnens 54,036,822 .... 13,256,978
3. Capitalized deferred INtErest NG OGN .............cccvcvoviviiiieieeceeeee ettt ee et ettt ee e s s et s se s et et esesnasesesesssetesesessssesssssssssesesesnas [reeeesesesesennnens 1,741,922 | 3,396,508
4. Accrual of discount ............ccccoeeiiinnnn.
5. Unrealized valuation increase (decrease) ..
6.  Total gain (I0SS) ON GISPOSAIS ......c.evuiuiueeieieieiieseeeteties ettt se sttt st ssses et sss s s sesesess s ssesesessssssssesesesssssnsesesesssnas [onsesesscacacereanana 880,964 |.................. 3,461,473
7. Deduct amounts reCeiVed ON GISPOSAIS ..........ccoovviveuereeeeeeeeeeeeeeeeeeseeee e e s sete e e eae s s e eeseseaes e sesssseseseseseasasesesssssssesessananans [oeeseaseneennas 285,223,253 |............ 1,138,958,815
8. Deduct amortization of premium and mortgage interest points and commitment fees ......... ...18,512
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEA .............cccuiiiiiiiiiiiiii s [ o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-cececeeeee 8,775,807,516 |............ 8,401,336,749
12, TOtal VAIUGHON BIIOWANCE ........veeieiaieiaiteia et s et s ettt [ronesnineenineas (44,363,589)|.....ccnvec. (38,795,000)
13. Subtotal (Line 11 plus Line 12) . 8,731,443,927 |............ 8,362,541,749
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 8,731,443,927 8,362,541,749
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT ..........cccvoveveveueeeeceeeeieieietetee et sess s s seseaeas [eoeseneneans 1,696,678,250 |............ 1,198,554,840
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.ciiieieieeeecececceeee ettt ettt ettt eseseasas s s sesesesessasnnnns |oeeseseereeaenene 22,171,607 | 132,788,918
2.2 Additional investment made after CQUISITION ................ccueuiuiiieiiiiicieictet ettt ettt sesese s b esssssn s ss s sesens |oeeeeeeeeaeaene 262,661,665 |............... 719,241,778
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens 16,774,713 | 77,259,965
6. Total gain (loss) on disposals ............. (35,052) ... 3,156,064
7.  Deduct amounts reCceived ON AISPOSAS ...........cccovoveveveueueeeeiiieieteteteaeeee ettt e s st eseseses s sss s s sesesesssssssssssesesesessasannans |oeeeeseneeeaeiens 63,580,325 |.....ccccvuve. 406,318,388
8. Deduct amortization of premium and dEPreCIAtION .............cccccviviviueueuieiieeieietetetet ettt es e esessss s s s s sesesesnannes |oeeeeeeeeaeeeiens 11,545,645 |............... 27,460,647
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............ccueueurueeieieviiiieteeesceieee sttt es et es s enenens|eeeeeeeeeeeaeieeenes 349,855 ..o (544,280)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveeeveviveuerereeieieee ettt eseses s es s enens [eeeseseeeneneeeeas 3,593,455 |...ooie
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) .........coovereuerereececeerererecceeeeereresesaeaes |oeeseeeeens 1,919,881,613 |.......... 1,696,678,250
12.  Deduct total NONAAMIEA GMOUNES ...........c.cveveuieieieieii ettt ettt sttt s s s s sttt esesessssas s s sesesesessssssssssseseseseanas [eoesestnneseeeneeeaeaene 21,334 |
13.  Statement value at end of current period (Line 11 minus Line 12) 1,919,860,279 1,696,678,250
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........ccccueeiririeieieieeeeeeeeeeeeie s [eoeeeas 43,907,909,919 |.......... 40,947,100,936
2. Cost 0f bonds and STOCKS @OGUITEM .........covviveeeeeeeeceeeeie ettt s e st ea e e e s s s sasses et et essanasnanasssessenes [eoeseneenes 3,566,576,991 |........... 7,277,609,862
3. Accrual of discount ... 28,497,082 |......ccoe... 32,294 486
4. Unrealized valuation iNCrEASE (AECTEASE) ............ceuivriieirereiiiiiiscsesesessssesese s st s essese s st sssseseseses st sssesese st s snsesesesassssnsssesesessssnns [eessacecessananas 11,861,834 |............. (196,137,940)
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns (10,750,765)|.............. (139,695,011)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveuiiiiiieieeeeeeeeeee et ees e e eeeeese e sananansnans |oeeeesesenns 1,254,517,664 |............ 3,817,629,791
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieueeteteetet ettt et e et sttt st te e et et et e e et e e et essstesestese st esessese s ebensatensssessstessssesesserens [oeeeesensesennans 30,694,366 |................. 66,008,634
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccoviuiueuririniieeeeriiienieesiesesesesesiesessesesssiesessesesssssesans foesesessnesnaees 24,403,959 |.............. (109,728,352)
9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 3,778,235 | 26,272,186
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....................................... 6,376,549
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccoeevereeeereriririeeeeeeeresesenens e, 46,239,836,811 |l 43,907,909,919
12.  Deduct total nonadmitted @MOUNLS ..o aes [reeee e e ettt [t e
13. Statement value at end of current period (Line 11 minus Line 12) 46,239,836,811 43,907,909,919
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 22,216,058,092 |................ 310,285,752 |ovceennne 271,136,733 |..cooceenve 212,249,666 |.......... 22,216,058,092 |........... 22,467 456, 777 |..ooveeeeeeeeeeeeeeeees |oeeieieens 21,073,383,226
2. NAIC 2 () ettt h bt et b et ekt bt h et b et bt b st ettt ettt ee ettt et et b s ete e ane [erenerees 18,475,062,689 |................ 271,469,836 |......c.conc.. 449,392,584 |................ (89,817,274)|.......... 18,475,062,689 |.......... 18,207,322,667 |....ooveeeereerriicciinnies fercieienne 17,241,199,295
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 1,281,162,824 |................ 33,146,571 | 20,288,958 |.............. (116,133,177)|ceceve... 1,281,162,824 |........... 1,177,887,260 |.eeeeeeeeeceeeceeeeceene [ 1,290,992,972
4. INAIC 4 () oottt ettt bt bt b e bt bt bt bt e ea ettt ettt et et be e tennas [rer e 606,432,323 |....ccoveennne 51,671,388 |...cccvvvennee. 66,364,942 |.....coocone. (24,344,031)|................ 606,432,323 |....ccovnvee. 567,394,738 |....coiveeieiricnicricnis o 511,888,584
5. NAIC B () ittt ettt b et be s [rr e 83,153,183 |...ccovvine 1,557,612 | 1,255,877 | 17,723,256 |...ocvennee. 83,153,183 |.coiene 101,178,174 | e 77,819,856
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 11,960,647 321,268 514,434 17,078 11,960,647 11,784,559 12,553,687
7. Total Bonds 42,673,829,758 668,452,427 808,953,528 (304,482) 42,673,829,758 42,533,024, 175 40,207,837,620
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 1,246,550 |...ooieiiciicieieenes [ 489,000 |....ooovecveereennee 12,666 |....cooveeeeeee 1,246,550 |..cooveiiicinnne T70,216 [ e
NAIC 2 .ttt et e bt h et bt bt b st bt a ket b e bt bt bt ettt e e ea bt enetens [orereen e 14,280,761 |..cvvviinne 537,998 | 116,455 | 1,136,087 |...ccvvvennee 14,280,761 |..oovveeeene 15,838,391 | [ 14,970,333
TO0. NAIC 3 bbb e bbbttt b ettt [sere e 14,825,153 |.cooviine. 1,702,500 |...oovrieennne 2,656,503 |......occveveerne 326,462 |....coceveee 14,825,153 | 14,197,612 [ o 7,739,924
T1. NAIC 4 ettt bt h bttt e bt h bt h et bt b et bbbt ettt ettt eneteeneaes [reenere e 7,469,658 |........ccocenv. 1,088,400 ..o o 158,728 |.....cccevne 7,469,658 |........cceenn. 8,716,786 |....oceeeerercccieineis oo 6,230,423
T2, NAIC B bbbt b ettt b ettt eas [seeee et 1,721,375 | 869,325 ..o e (5,484 1,721,375 | 2,585,216 | oo [ 818,913
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 649,947 114,027 547,250 137,336 649,947 354,060 646,570
14, Total Preferred StOCK ..o 40,193,444 4,312,250 3,809,208 1,765,795 40,193,444 42,462,281 30,406, 163
15. Total Bonds and Preferred Stock 42,714,023,202 672,764,677 812,762,736 1,461,313 42,714,023,202 42,575,486,456 40,238,243,783

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

11,646,281 ; NAIC2 $

................................... ; NAIC3 §

NAIC4 $§ e i NAICS § ; NAICG $..........




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 244,146,281 XXX 244,097,962 4,276,765
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiiiieieieeeeeeeee ettt eaeass s seseseseseassnnas [ereeeeeeeeennens 167,500,000 |................. 80,000,000
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.c.cuiiieiieieieeeeeeeeeeeeee ettt s st seaesess s st et esesessasssssssesesens |eeesesenesacnes 314,989,707 |...ocveennee 242,500,000
3. ACCTUAN OF GISCOUNL .....teeeerecteteeeeceaeteee e eeessseeeeeeeeeseseseeeee e eseseeee e e 2 eseseeeeee e e seseeeeee S aeseseeeeee e aeseseeeeee s e sesesesessansesesesessansnseseen [oemsnacicesensennicaas 113,376 |
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cueuiiieieteteeeeceeeeeietet et eteae sttt et eseae e s st s esesesesss s s s st et et esessssasssesesesesesssnssssssesesans [oenesensneesesesnaenens (56,867) ...
6. Deduct consideration received 0N ISPOSAS ............c.c.cvivcueuiueriiieeieeieieteseseses et et ettt esesesese st st st esesesesssssssesssesesesesesessasasasasssesens [reneeeseneeneas 238,399,935 |...cooceenne 155,000,000
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt ae e he e e bt e she e bt e beeabeea bt eaeesaeesheesbeesbee bt enbeenbeennesnnesnees [omessseesnsinesinesiaessaesaeans [oaessesaeseesessaessae e enes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceveuiirriiieeeeereeeeeeeeeeieeseeesnas [ereeeeeneeeees 244,146,281 |..cocoveeee 167,500,000
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 244,146,281 167,500,000
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiueueriiriisisetesesssssesesesssssessesesesassssssssessssssssssssesesessssssssesassssnsns sesssesessssses 136,319,956
Cost Paid/(Consideration RECEIVEA) ON @AGIIONS ...........c.cueveiieiieieieiiieeeieteteeess ettt ettt s st e st ssssesese s s sseses et s s ssssesesessssssssesesessssnsssesesesns ebebessstsssesana 1,754,732
Unrealized Valuation INCrEASE/(AECIEASE) .............cvveueueueiieeeseseteisssesesesesssssssesesesssssssesesesssssssesesesssssssses et s sssaesesese s s s seses et s sansss et et s ssnsesesesesnsnans A6tstbebesesnsataneeeesennees 86

SSAP No. 108 adjustments

Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiitiitiitiit it bt bbb bt bbb b E e E e E e E b E AR A E e E e 4 E e bbb e e E e b e e bt bt e b e bt e bt e b e abens Seabesbsssestearesteseesanseesrn e
Considerations received/(paid) ON tEMMINGHIONS ...........ii ittt et ea e st e st e st e st e s e e st e s e e st et e s s e st et et et et et e e eaes Sabeaseareareae e
AAMIOTEIZAION ...ttt s s s s s s s e e s s E A e e s £ s E e h e LA LR AR LR R R R R R R R h e E Rttt e eeeneetineennea (1,615,042)
................ (20,939,830)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......c.cooviuiuiieiriiieieieieiiseieiese et se st sesennns seresssssesenns 115,519,902

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiici bbbt bbbt a et h et s bt o bt oo b e e b e e b e e b e ea bt e as e eh et 4h e oAb e e E e e bt et e e et e e et e eb e e s b e e sbeenbeeabeeabe eeabeeareeateenreareaeeaeearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oiiiuiuoiiiiieiectetiiee ettt ssete et ebeb bbbt be b sssn st b b s s snsnsebebanans toeiesesesnencs 115,519,902

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.uiiiiiieieieteeiee ettt ettt ettt e st e b e e e e e seeeseeeaeeeseeeseeeseeseenseenneans Sheesseesssesseeaaesaesaeaaaeas 1
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ccoiiiiiiiiiiiiiiiie s e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............ccccveveveieeiies corverereeieieeneens 170,556
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieereeeierereteseeseeeeeeeeseteseseesnes eseeeeaesessssenens (266,508) ......ocerereeeene 437,064
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS .............cccceeereieieees cevverererenens (71,139,430)
78,375,083 ............. (149,514,513) ... (149,077,449)

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 ...........cccccveveveieeiiies covrererieieieeeens 170,556
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeeeeeievereeeesees e esevesesnnes eseeeesesessesesens (266,508) .....covereerrienn 437,064
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeees cevverererenens (71,139,430)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceueveveeeeeeieiiverereiseseeenes ereeeressesenens 78,375,083
3.25 SSAP NO. 108 adUSTMENLS ......cuiiiiiiiteiiici ittt ne seestes st sanees seeaesanseneas (149,514,513) ... (149,077,449)
10 o) o) =TI (g Lo i o g UL I L= 0 SOOI
Cumulative variation margin on terminated contracts during the YEar .............ccccecueveeecueueieeeeececeeiees eeseseeeenens (237,176,860)
Less:
4.21 Amount used to adjust basis of hedged IteM .............ccccoeeieviiiiieiiiees e 2,036,947
4.22 AMOUNE FECOGNIZEA .......evevveeeceeeeieieieeeeeee et eseseananas eeseseseneeas (239,213,807)
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ceiieiicteteeieieeeeee et teteseee et beseseas eeeeseseseseesesessssesetereneens ereeasassees (237,176,860)
103 o) =TI (g Lo oy o g UL I = OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitiiiieii ettt ettt ettt e ea e e eaeesh e e sheeehe e b e e abeea b e em bt ea et ea e e sheeeheeebeeabeebeen Seemeeeneesaesaeeaesaesaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PriIOT YA .........ooiiiiiiie ettt e e et e et e s Seeseseaeeeaessaeeiaesaesaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... .o ittt ettt e e e et e st e b e e b e e neeans Saeesaeesaeesaeeeaesaesaesaae s 1
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e s h e e e e e £ oo £ e e S e e £ R e £ R e SRt £ R e e R e e R e e e e e R e e R e e R e e R e e e e e e e e e e eeeeeesaeeeeaee s maeeseeseeneeneesensene e e eneenees

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....oouiiiiiiiiii ittt b e bt bttt e et e ae e she e s he e eh e e eb e e bt e bt e a bt embeembesReeaheens Seseeeaeesaeesasesaeesaeeanaanes 1
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

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

NONE

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

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14...... et eeseesee e ee e s es s e eesee e se e eEeeE 284584282 en st enrens | eesessenscnsiens 115,519,897
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ccerrieieieieieieeeees ceereseeneseieeneens 170,556
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt e s s s s s s e s et esessss s sasesesesesssnsnnnsnsneseneninenne e 115,690,454
Part D, SECHON 1, COIUMN B ......euiueeeereeseerceceeeceeeeeeseesees s esees e e e ee e ee e s es s es s s e e e ee e ee et ee s s e e sestnns eesessssscnainns 127,054,257
Part D, SECHON 1, COIUMN 7 ...t ee s ese s ees s e s s e st e et es e e s eestnes eeseessssceaiens (11,363,803)
Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiie ettt ettt sbe bt snesnnseeniees e
Fair Value Check
Part A, Section 1, Column 16 144,715,157
Part B, Section 1, Column 13 (34,421,017)
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s s st es et easssas s sesesesessansnnanssenenenensnenenes e 110,294,139
Part D, SECHON 1, COIUMN G ...t esees s ees s e e s e s s s st s e esntnes eesessssscnaions 159,712,925
Part D, SECHON 1, COIUMN 10 ....euiueueereeseeaeesceeeeeeeeeesees s seseeseesees e e e ee e ee e e ss e s e s ees s e s e s e e e e e e ee e eeeeseesees e s e esseessensnes sesesssssenaions (49,418,786)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt ettt st s sbeesbesbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ....uuuieieiiiieiieisetseeseiet e bbb ss e bbbttt niee sosesinsinsinians 18,728,634
Part B, SECHON 1, COIMN 20 ......cuuiuieuieiiiieiaeireteises et see ettt sse et e bbbttt bbbt enbee sosessnsinsineas 234,746,469
Part D, SECHON 1, COIUMMN T2 ...ttt sosessnsinsneas 253,475,102
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiicee e nennesnennens i
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........cccccvoveueveueeeecieieeeteeeteeeeee ettt sesessa s s s sesesens [eoeneneenes 1,176,402,949 |................ 579,640,310
2. Cost Of Cash qUIVAIENTS BCGUIFET ............cciuiiiieieececececeic ettt ettt s s s sttt et e s e s e s s s st esesesessasssassasesesessasasannas |eeesesenens 35,320,136,253 |.......... 51,377,383,304
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 18,176 .o 2,070,901
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens
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 (2,726) e
6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 36,089,083,782 |.......... 50,782,691,566
7. Deduct amortization Of PrEMIUM ........ciii ittt ettt ettt e he e s bt e she e be e bt eabeea bt eaeesaeesaeesbeesbee bt enbeenbeennesnnesnnes [oosessnessnsisssisesiaesiaesaeans [oaesseseeseeseesaessae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiireierererereeeieeeieeeseieeeeenenens [eeeeeeeeieenens 407,470,870 |............ 1,176,402,949
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 407,470,870 1,176,402,949
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

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

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
00-1103499 ... LONG BEACH ... .06/01/2023 .. 55,000,000 |... .. 83,789,123
00-1103533 ... . 04/14/2023 .. 21,500,000 |... .. .. 31,807,000
00-1103534 ... LENOIR CITY .. . 04/17/2023 .. 21,500,000 |... .. .. 32,271,821
00-1103535 ... DEERFIELD .... . 04/27/2023 .. 26,000,000 ... ...39,409,024
00-1103536 ... SAVANNAH ... . 05/31/2023 .. ...25,939,000 |... .. 49,835,000
00-1103540 ... CHICAGO ... . 04/27/2023 .. .. 45,100,000 |... .. 77,513,806
00-1103541 ... SAN ANTONIO .. . 05/01/2023 .. 60,000,000 |... ...84,928,723
00-1103542 HINGHAM . . 05/15/2023 .. .. 27,200,000 .. 38,271,000
00-1103549 HOUSTON . . 06/06/2023 .. .. 11,000,000 .. 16,623,000
00-1103550 RIVERVIEW . . 05/31/2023 .. .. 20,000,000 .. 30,360,000
00-1103551 ... HOBOKEN ... . 05/16/2023 .. 17,000,000 |... ...25,997,407

[AVE|

00-1103553 ... .06/01/2023 .. .5,000,000 |...

00-1103557 ... WINTERVILLE .. . 05/24/2023 .. ....5,000,000 |...

00-1103560 ... ATHENS ... . 06/26/2023 .. 25,500,000 |...

00-1103566 ... CLAYTON . . . 06/21/2023 .. 25,482,000 |... .. .
00-1103581 PHILADELPHIA ... e eett e e e eeet e e e e e s e e e eees s s e e e s e e eernn e s s eennnnsaeeeeennnaaeeeees 06/28/2023 12,199,979 e enn e eeeen e e rennns feearreerrnnaeeeeernn s eeernnnnns 60,600,000
0599999. Mortgages in good standing - Commercial mortgages-all other 403,420,979 667,028, 164
99-0000094 ... PARSIPPANY . 05/13/2022 .. . 144,500,000
99-0000097 ... ANN ARBOR .. . 02/11/2022 .. .. 81,818,182
99-0000101 ... OKLAHOMA CITY .. . 09/27/2022 .. . 191,690,000
99-0000103 ... PHILADELPHIA ... . 10/19/2022 .. .. 76,475,000
99-0000105 ... SANTA FE SPRINGS ... . 04/28/2023 .. . 117,564,834
99-0000108 . .. s . 02/03/2023 .. . . . .. 27,300,000
0699999 Mortgages in good standlng Mezzanine Loans 28,133,010 29,111,027 639,348,016
0899999. Total Mortgages in good standing 431,553,989 29,111,027 1,306,376, 180
1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 431,553,989 29,111,027 1,306,376, 180

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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 | Interestand | 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+1 1) Book Value Disposal eration Disposal Disposal Disposal
00-1001319 ... RANCHO CUCAMONGA ... FPRN PR RN 06/27/2013 ....05/08/2023 ...1,113,400 |.... ...1,068,042 |.
00-1100265 ... ALTAMONTE SPRINGS . e e e 12/18/2003 ....06/30/2023 . 789,026 .. 789,026
00-1100581 ... CHARLOTTE ...eeeeeeeeeeeemneeeeeemmnies Jeemmmeeeeeeeneee N [ s e 04/04/2005 ....06/02/2023
00-1100692 ... SALT LAKE CITY wovveiiviiiiieeiveeennnees v UTe e s 01/27/2016 ....04/28/2023
00-1101882 ... REDONDO BEACH ....veeeeeeeeneeeeeeenies Jeemmmeeeeeeenes CAeccccc o s e 04/03/2013 ....04/05/2023 .
00-1101906 CHICAGO ... .04/01/2013 .. .04/12/2023 7,959,618 |. 7 802,432
00-1101941 ... GRANDVIEW ... . 01/27/2016 ....06/01/2023 .... 13,044,870 |.... 12,939,212 |...
00-1101965 ... SAN FRANCISCO ..vvvveeveciviniieeciriiins Jevvnenneeeeenenn CAiciis e e e 06/04/2013 ....04/03/2023 ...3,979,998 |.... .3,047,728 |...
00-1101967 ... SAN DIEGO ..eeeeeeeeeeeeenneeeeemnnies Jeemmmeeeeeeenes CAeccc e s e 04/30/2013 ...05/05/2023 ...2,015,275 |.... 1,999,768 |...

00-1101975 ovveeiiiiiiiieens SOMERVILLE ovvveeeeeniiiieeeeniiiieees foviiineiiien e N e e 10/12/2018 .....J...... 06/05/2023 .....|.......... 4,983,413 |.oovvviiieeiiiiies e e o o e e 4 912,787 |.......... 4912787 |oooeeiiiieeiiin foeiiiiiiiiii o




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

SCHEDULE B - PART 3

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

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

00-1101982 ...
00-1102000 ...

NEWPORT BEACH .
NEW BEDFORD ...

06/11/2013
08/12/2013

....05/31/2023
....06/14/2023
...06/27/2023

..2,724,773 |....

00-1102040 ... CARSON ... 08/29/2013 .

00-1102065 . [ SEATTLE ... 01/27/2016 .. .04/27/2023

00-1102066 TUKWILA ... 1170172013 .. .04/27/2023 . (15,103)|..
00-1102100 SAN DIEGO .. 01/27/2016 .. .06/01/2023

00-1102522 ... ATHENS 03/01/2016

...06/26/2023
R PPN R 07/01/2020

...06/30/2023

AIE

00-1103177 ... CINCINNATI . .

00-1103217 . WINTERVILLE . e e e [ 01/15/2021 ....05/24/2023 29,071,116 |.... P P PP PPPPR FPPPPTIOS 28,992,058 |. .. N .
0199999 Mortgages closed by repayment 120,328,876 (15,103) (15,103) 119,527,645 119 527,646 789,026 789,026
00-1000929 ........evnmmmmnnnnnnnnns CRANBERRY TONNSHIP ..o foriiieineiiis PAc [ 07/22/2004 ... [oeeeeiiis i s L O e R PR FPP 443,510

00-1000958 ... HOUSTON ... JUUT IO R 06/18/2002 , U I ....41,204 |.

00-1001038 ... ITHACA ... JUUT O R 10/08/2002 e fernennnnn.3,831, v | [ ....61,502 |.

00-1001244 ... PITTSBURGH .. JUR RO R 02/08/2005

00-1001279 ... PITTSBURGH .. JUUT O R 01/26/2016

00-1100046 ... GLEN CARBON ... JUUT RPN R 01/05/2004

00-1100047 ... SAINT LOUIS ... [T P R 11/14/2003

00-1100067 ... JOHNSON CITY .. e 10/31/2003

00-1100068 01/26/2016 ..

00-1100154 .10/22/2003 ..

00-1100163 01/26/2016 ..

00-1100178 ... ALBUQUERQUE . . JUR RO R 08/31/2004

00-1100174 ... SIQUX FALLS [T P R 11/12/2003
00-1100195 ... JUT RPN R 11/21/2003
00-1100196 ... JUUUR P R 11/21/2003
00-1100197 ... JUUT IO R 01/26/2016
00-1100233 ... JUUT O R 01/26/2016
00-1100272 ... WILSONVILLE ... JUR FO IR R 01/26/2016
00-1100296 ... CINCINNATI .. e e 01/26/2016

00-1100346 .. | FARRAGUT . .05/04/2004 ..
00-1100365 .. | WENATCHEE .08/09/2004 ..
00-1100369 . [HIGHWOOD .. .05/17/2004 ..

00-1100371
00-1100406
00-1100420 ...
00-1100464 ...
00-1100475 ...
00-1100649 ...
00-1100677 ...
00-1100738 ...

ANDERSON
EDISON ...
ORMOND BEACH ..
GAINESVILLE ...

.12/2172004 ..
.05/18/2004 ..
06/15/2004
06/24/2014
06/25/2004
11/04/2004
02/18/2005
01/28/2005

KNOXVILLE ...
LAS VEGAS ...
CHULA VISTA ...
00-1100756 LAKE OSWEGO ... 11/08/2006 ..
00-1100773 SIMI VALLEY ... 01/27/2016 ..
00-1100806 . |RENO ....... NV ... 0172772016 ..
00-1100807 . | ELLENWOOD .01/27/2020 ..
00-1100822 . [LAS VEGAS .. 0172772016 ..
00-1100867 ... CARSON 01/27/2016

00-1100868 ... REDMOND 01/27/2016
00-1100917 ... W. BABYLON .. 02/05/2008
00-1100918 ... 10NIA .. 01/27/2016
00-1100928 ... TAMPA .. 01/27/2016

00-1100999 ...oovvvveieeiiiiinen SOUTH JORDAN ...vveeeeiiviieeeeiiiiiieeeen foniiiiiiiiins Ul e e o 11/07/2005 ..o ]eeeeeeeeeees i [ 1 362,262
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1101048 ... BERKELEY HEIGHTS 12/01/2005 .. 100,662 |...
00-1101137 ... FRANKFORT 04/23/2007
00-1101197 ... ... | COLUMBUS .. 02/06/2007
00-1101509 .. | ITHACA ... ... 07/31/2007 ..
00-1101634 . | PITTSBURGH ... 04/18/2008 ..
00-1101650 BEDFORD ...00/26/2008 ..
00-1101695 ... KENT ... 07/15/2010 126,594 |. ... 126,594 |...
00-1101700 ... HOUSTON ... 09/01/2010 103,692 |. ... 103,692 |...
00-1101703 ... GLENSHAW . 01/27/2011 188,080 |. .. 188,080 |...
00-1101727 ... WEST BABYLON 02/15/2011 ....47,525 |.
00-1101729 ... UPPER ARLINGTON . 07/15/2011 .. 336,000 |.
00-1101743 ... CHAPEL HILL ... 11/15/2011 ....69,517 |. .
00-1101747 ... IRVINE 05/02/2011 .. 195,726 |. ... 195,726 |...
00-1101756 ... NASHVILLE ... 01/27/2020 130,625 |. .. 130,625 |...
00-1101776 ORANGE . .09/29/2011 .. 147,434 |. 147,434
00-1101784 . | SEATTLE ... .09/30/2011 .. 46,070 |. . 46,070
00-1101799 . |MIDDLE RIVER .02/02/2012 .. 42,662 ..42,662
00-1101802 ... COLUMBUS 12/01/2011 .. 167,085 |...
00-1101807 ... LAGRANGE 12/14/2011
00-1101808 ... GAITHERSBURG .. 12/13/2011
00-1101822 ... BROOKL INE 04/11/2012
00-1101825 ... REISTERSTOIN .. 06/01/2012
00-1101830 ... PITTSBURGH .. 05/03/2012
00-1101831 ... COMMACK 04/25/2012
00-1101832 ... CENTEREACH .. 06/29/2012
00-1101835 .| BRENTHOOD ... .05/08/2012 ..
00-1101841 FORT WRIGHT ... 10/12/2018 ..
00-1101863 MULLICA HILL .06/20/2012 ..
00-1101865 COLUMBUS .. .08/09/2012 ..
00-1101881 NASHVILLE .09/10/2012 ..
00-1101895 ... CHARLESTON .. 11/13/2012
00-1101912 ... 01/27/2020
00-1101921 ... MAPLE VALLEY .. 01/14/2013
00-1101929 ... IRVINE .... 01/03/2013
00-1101946 ... MCLEAN ... 08/02/2013
00-1101951 ... WOODLAND HILLS .. 09/03/2013
00-1101953 .. | FREDERICKSBURG .. .03/20/2013 ..
00-1101954 .| WEST DES MOINES . .04/24/2013 ..
00-1101956 ..|CHINO ........ .04/11/2013 ..
00-1101963 .. | PORT ORANGE . .04/11/2013 ..
00-1101964 . | BELLMORE ... .04/24/2013 ..
00-1101966 ... HUNTINGTON BEACH ... 07/01/2013
00-1101970 ... KNOXVILLE 07/03/2013
00-1101971 ... FARMINGTON HILLS 08/20/2013
00-1101973 ... CAMERON PARK 08/28/2013
00-1101976 ... CITY OF INDUSTRY ... 07/09/2013 [ IO 14,257,403 |....
00-1101980 ... NASHVILLE 07/02/2013 ) 40,044,656 |....
00-1101984 ... WEST VALLEY CITY .. 04/26/2019 ... foeeeiiiiiinn cevninees feeeeeena 5,619,617 |.... .
00-1101990 ... LADY LAKE ... 0172772016 ..o foeeeeiiiins s | 17,965,935 |.... 156,115 |. .. 156,115 |...
00-1101993 . | ROCHESTER .. 10/01/2013 .. . ..22,733,244 |. .. 175,094 |. 175,094
00-1101995 ... MENLO PARK .. 01/27/2016 ..o foeeiniiiins ieeeeens | 23,450,767 |.... 203,774 |. .. 203,774 |...
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1101996 ... MIDDLEBURG HEIGHTS .....eevvvenevvivinnnns fvvneneeeevens O e e s 07/17/2013 [ R 5,271,000 |.... ... 61,288 [...
00-1102003 ... 09/17/2013 oo e feeeeees 13,620,257 |.... .. 100,723 |...
00-1102006 ... 06/28/2013 ..o feeeeeeiiiin e [ 8,239,604 |....
00-1102009 LJAVON ....... .08/22/2013 .. . 27,117,785 |.
00-1102010 MANSF IELD 1172572018 .. 3,914,843 |.
00-1102011 MANSF IELD 11/25/2018 .. . 17,134,485 |.
00-1102013 ... 09/25/2013 16,881,402 |.... ... 123,009 |...
00-1102015 ... 07/30/2013 [ IO 10,905,562 |.... .. 131,036 |...
00-1102016 ... ANN ARBOR ... 08/01/2013 [l R 4,715,155 |....
00-1102021 ... EVANSTON ... 09/09/2013 ...1,902,533 |.... .
00-1102024 ... LAS VEGAS ... 01/27/2016 o |oeeeennnn 1,476,374 ... ....55,565 |. .
00-1102027 ... OWASSO .eeeeeeeieeeeeeenneeeeeeenneees Jeemmeeeeeeennes O o [ 10/10/2013 [ IO 13,937,521 |.... 324,257 |. ... 324,257 |...
00-1102028 ... MOORE ....oevvvieiiiiiiiiieeeeeenineeeees v 0K e [l 10/10/2013 ) 10,901,949 |.... 253,634 |. ... 253,634 |...
00-1102029 ... BROKEN ARROW .. 10/10/2013 .. 151,946 |. ... 151,946 |...
00-1102030 .. |LOS ANGELES .09/03/2013 .. .43,053 |. ..43,053
00-1102031 .. | PASADENA .. .09/08/2013 .. .20,502 |. ..20,502
00-1102035 .| HIGHLAND PARK . 07/17/2013 .. . 11,449,928 |. 85,161 |. . 85,161
00-1102038 ... LONE TREE ...eevvveeeeeeemnnineeeemmnnnees Jeemmmneeeeennnns 00ueeneieccccens o s e 09/17/2015 16,938,730 |.... .. 187,241 |. ... 187,241 |...
00-1102041 ... SPARTANBURG .....oevvvvvnnneeecviniieeeenns Jevvnnnnnenennenn S foeeees e s 10/23/2013 JUR R 3,947,109 |.... 147,553 |. ... 147,553 |...
00-1102045 .......eeeeeeeeeeeeeenn [DENVER e eeeeeen feeeeeeenee G0 [ e e 02/13/2014 [ IO 31,773,889 |.... 221,030 |. ... 221,030 |...
00-1102046 ... EAST ISLIP ovivviiiiiiiiiiececceninees v N e e [ 01/27/2016 JUR 9,680,104 |.... .. 154,290 |...
00-1102051 ... GAINESVILLE .o eeeeeeeeeee Joemmeeeeeeee Pl e s 11/01/2013 N 11,424,837 |....
00-1102067 .......ccevvvnneenennnnn [FARGO tovvivviiiiiiiiiiiniiiiiiinneeecinnn e NDeccis o s 01/27/2016
00-1102068 ... PIKESVILLE .oeeeeeeeeeeeeeeeeeeneieeeeee Jeemmeeeeeeene M e e s 01/27/2016
00-1102073 ... NORMAN 01/27/2016
00-1102089 .. | HUNTINGTON BEACH ... 01/27/2016 ..
00-1102093 .. | CHATTANOOGA . .02/07/2014 ..
00-1102094 .. | CHATTANOOGA . .02/07/2014 ..
00-1102096 . | BALTIMORE 1171272013 ..
00-1102106 CARROLLTON 12/26/2013 ..
00-1102107 ... ADDISON 04/26/2019 v e 4722,
00-1102108 ... WAUKEE. <. eeeeeeeeeeeenie Jeemmeeeeeeeee W e s s 12/20/2013 [ IO 14,221,130 |....
00-1102109 ... BROOKLYN w.eevvvivvieiivivniieeevcenenes fevvneneeeeeeen N e e e s 12/20/2013 [ R 10,290,942 |....
00-1102110 ... PITTSBURGH ...eeeeeeeeeeeemniieeeeeennen Jeemmmeeeeeeen PAec e e e 06/05/2014 [ IO 18,021,323 |....
00-1102111 ... FORT COLLINS .eevivvvinnnnirviinnnneeeens fevvnnnnneeeennnnn 00 [ e e 01/23/2014 [l R 6,907,627 |.... .
00-1102116 ... CHARLOTTE ... 01/22/2014 44,033,926 |.... .. 313,763 |...
00-1102117 . |BOSTON ... .06/02/2014 .. . 20,101,367 |. 141,125
00-1102121 .. | AUBURN HILLS .01/29/2014 .. . 14,621,454 |. 120,575
00-1102128 .. |ONTARIO ... .04/22/2014 .. ..64,627
00-1102130 .. | LONG BEACH ... 10/12/2018 .. ..21,426
00-1102132 .| PITTSBURGH .. .03/31/2014 .. ..96,299
00-1102133 ... BALTIMORE ... 03/10/2014 ... 298,402 |...
00-1102138 ... CANONSBURG ....vvveeeeevnnnnieeeennninnenees Jevvnnnnneneene PAecs o e el 03/12/2014 .. 140,616 |...
00-1102139 .eevveeeeeeeeeeeeeenn [ONTARIO e eeeeeeeeeee [eeeeeeeeeee e CRecc [ e s 04/10/2014 .
00-1102142 ... ENGLISHTOWN ..evevvvviieieciiiieeeeeenns Jevneneeeeeeen e e s 08/11/2014 14,599,485 |....
00-1102147 ... WALNUT CREEK ....evvveeeeeeemnnneeeeeennnn Jemmmneeeeeenes A e s el 09/29/2014 26,156,844 |....
00-1102149 ... ANNAPOLIS ovviiiiiiieiiciiniineeeeennnn Jevvneneeeeeenen Mo e [ 06/10/2014 [l R 3,281,549 |....
00-1102152 ... EDISON 06/12/2014 15,653,506 |....
00-1102156 ... LOS ANGELES ... 05/16/2014 ...5,006,992 |....
00-1102161 FULLERTON .07/15/2014 .. 6,088,356 |. .
00-1102163 ... STERLING ... 07/30/2015 23,412,644 |.... .. 126 050 |...
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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
00-1102164 ... ITASCA 07/29/2014 ....51,850 |.
00-1102165 ... FRANKLIN PARK . 07/29/2014 ...36,8%8 |.
00-1102169 ... ST. LOUIS ... 08/22/2014
00-1102170 . | WATERLOO . .08/22/2014 ..
00-1102173 .. | LEXINGTON .09/12/2014 ..
00-1102179 .| COLUMBUS .. .01/02/2015 .. . .
00-1102184 ... CHEVY CHASE . 07/29/2014 [ R 11,526,605 |.... 124 082 |...
00-1102185 ... CHEVY CHASE . 07/29/2014 [ IO 11,526,605 |.... ... 124,082 |...
00-1102192 ... 09/05/2014 JUR 8,167,951 |.... ... 266,294 |...
00-1102193 ... 09/11/2014 [ IO 16,613,111 |.... L7721 |
00-1102196 ... SAN DIEGO ... 12/15/2014 [l R 179,973 |ovveiiiiiiiiiiennes oo [ s e e 7,984 7,984 ...
00-1102197 ... VISTA .. 12/15/2014 ...2,772,936 |....
00-1102198 ... VISTA .. 12/15/2014 coe|oeeeennn.. 2,536,942 |....
00-1102199 ... SAN DIEGO 07/10/2014 [ AU 8,190,802 |....
00-1102208 .. | SANTA CLARA .12/04/2014 .. . 38,351,174 |.
00-1102214 .. |LONG BEACH .. .09/24/2014 .. . 14,617,247 |.
00-1102215 . | LEXINGTON ... .11/03/2014 ..
00-1102223 ... AMERICAN CANYON ....eeeeeeeeneeeeemnnnees Jemmmneeeeeenes CAeccc e s s 11/03/2014
00-1102224 ... CHESTERFIELD ...vvvvvvineeiceiniieeeeenn Jevvveneneeeene MOe s e e e 09/17/2014
00-1102232 ... REHOBETH BEACH .....eeeeveeeieeemnneeees Jeemmmneeeeeenn DB e s et 12/08/2014
00-1102235 ... LOS ANGELES .....cevvunvirrirrnnnineievnnnns Jevvnenneeeeennn CAiccis o e e 09/17/2014
00-1102238 ... COLUMBUS ... eeeeeeeeeeeeeeeieeeeeemmes Jeemmeeeeeeenes OHecc e s e 09/30/2014 R IO
00-1102243 ... ROCKVILLE ..vvvvviiiiiiiiniinciecinninens Jevvnenneeeeene M e e s 11/14/2014 [ R 23,305,871 |....
00-1102246 ... SAN DIEGO ..eeeeeneeeeeeeeneeeeeennies Jeemmmeeeeeeenes CAeccc o s e 12/08/2014 [ AP 4,231,793 |....
00-1102249 ... JERICHO 12/19/2014 12,957,267 |....
00-1102253 .. | WASHINGTON .12/01/2014 .. ..22,232,984 |.
00-1102256 .. | DALLAS . .12/18/2014 ..
00-1102258 .| STANTON .12/04/2014 ..
00-1102259 ... 01/27/2016 ..
00-1102260 .. 10/12/2018 ..
00-1102263 ... 12/01/2014
00-1102265 ... 12/03/2014
00-1102266 ... 06/11/2015
00-1102267 ... RIVERSIDE ... 03/12/2015
00-1102268 ... WESTPORT ... 12/11/2014
00-1102269 ... WOODLAND .. 12/04/2014 .
00-1102271 .. | COLUMBUS .02/17/2015 .. ..32,421,341 |.
00-1102272 .. | COLUMBUS .. .09/17/2015 .. . 12,686,611 |.
00-1102274 .. | EL SEGUNDO .04/01/2015 .. . 20,707,005 |.
00-1102275 .. | BURKE .. .12/16/2014 .. . 45,940,841 |.
00-1102290 .| TULSA .. .03/02/2015 .. . 9,522,347 |. .
00-1102292 ... RICHMOND .. 06/19/2015 [ IO 27,384,202 |.... . 188 357 |. 188 357 |...
00-1102293 ... SEATTLE 12/30/2014 [ R 9,070,278 |.... 284,633 |. ... 284,633 |...
00-1102294 ... CHESAPEAKE .. 07/30/2015 21,502,634 |.... 167,670 |. ... 167,670 |...
00-1102296 ... 06/22/2015 14,655,142 |.... 100,803 |. ... 100,803 |...
00-1102299 ... 04/30/2015 11,312,853 |.... 174,646 |. .. 174,646 |...
00-1102312 ... MIRA LOVA ... 10/12/2018 22,722 |,
00-1102316 ... ROCKVILLE ... 01/27/2020 ... 42,859 |.
00-1102318 ... GRANDVIEW HEIGHTS . 03/23/2020 36 782,528 |.... 529,019 |. .. 529,019 |...
00-1102322 . | CINCINNATI .. .09/17/2015 .. . 20,462,893 |. .. 186,810 |. 186,810
00-1102323 ... ANN ARBOR ... 07/01/2015 14,362,542 |.... 143,804 |. .. 143,804 |...
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00-1102324 ... CANONSBURG .. 02/27/2015 ... 110,167 |...

00-1102325 ... WILMINGTON .. 10/12/2018 .. 106,415 |...

00-1102326 ... 06/22/2015 ... feeeeeeeiins e [ 13 834,032 |....

00-1102328 .. | CLEARWATER .04/20/2015 .. 3,179,663 |.

00-1102330 .. |DUBLIN ... .04/20/2015 .. . 35,772,141 |.

00-1102334 .| CINCINNATI .01/27/2020 .. . . 15,798,209 |.

00-1102337 ... CHATSWORTH .. 04/08/2015 JUR RN 7,792,09 |....

00-1102341 ... CINCINNATI .. 10/12/2018 [ AP 2,690,258 |....

00-1102348 ... SAN DIEGO ... 08/03/2015

00-1102353 ... PALO ALTO ... 04/26/2019

00-1102354 ... SAN ANTONIO . 05/18/2015

00-1102358 ... JACKSONVILLE BEACH 08/03/2015

00-1102360 ... CARSON 12/22/2015

00-1102361 ... CHEEKTOWAGA ... 10/12/2018

00-1102362 .. | FEDERAL WAY ... .04/30/2015 ..

00-1102364 .. | CUYAHOGA FALLS .05/28/2015 ..

00-1102366 . | WILMINGTON ..... 06/18/2015 ..

00-1102367 ... SAN FRANCISCO . 05/11/2015 oo |oeeeennnnn6,799,056 ...

00-1102369 ... VANCOUVER ... 12/31/2015 [ R 11,050,397 |....

00-1102373 ... MARYSVILLE .. 05/08/2015 R IO 1,994,750 |....

00-1102379 ... SAN ANTONIO ... 05/29/2015 JUR R 4,744,908 |....

00-1102380 ... SAN ANTONIO ... 05/07/2015 [ IO 18,303,459 |....

00-1102381 ... BEVERLY HILLS . 06/26/2015 [ R 21,276,275 |....

00-1102385 ... LAS VEGAS 09/01/2015 [ AP 4,824,865 |....

00-1102386 ... ST SIMONS ISLAND ... 06/26/2015 10,704,078 |....

00-1102387 . |VISTA .. 07/01/2015 .. 2,831,881 |.

00-1102388 .. | LADUE .. .09/18/2015 .. 3,250,516 |.

00-1102391 .. | FISHERS .09/09/2015 .. ..27,399,241 |.

00-1102392 .. | SACRAMENTO ... 07/07/2015 .. 1,976,695 |.

00-1102394 . | ANN ARBOR .07/31/2015 .. | . 27,962,132 |.

00-1102397 ... DRAPER 07/30/2015 [l R 9,214,353 |....

00-1102409 ... SAN BERNARDINO ... 11/13/2015 ...

00-1102423 ... 11/18/2015 ...

00-1102429 ... 11/12/2015 ...

00-1102436 ... FARMINGTON HILLS ... 03/07/2016 .....

00-1102461 ... MIDDLETOUN .. 11/24/2015 ...

00-1102462 .. | TEMPE ..... .03/28/2016 ..

00-1102465 .. | SAN DIEGO .04/26/2019 ..

00-1102468 .. | PITTSBURGH 12/17/2015 ..

00-1102469 .. | ROCHESTER 12/15/2015 .. . 34,260,213 |.

00-1102475 .| SANTA CLARA .12/09/2015 .. . . 12,570,495 |.

00-1102487 ... MALDEN 10/12/2018 [ AP 2,634,842 |.... 38 915 |.

00-1102491 ... MERIDIAN ... 02/01/2016 +...76,550 |.

00-1102512 ... LAKESIDE .... 11/01/2016 ... 63,867 |.

00-1102519 ... ROCKVILLE 04/26/2019 ....25,015 [

00-1102529 ... FARMINGTON HILLS 11/30/2016 R IO . ....63,884 |.

00-1102530 ... COLUMBUS .. 07/07/2016 ) 15,148,277 |.... 217,197 | . .

00-1102531 ... COLUMBUS .. 07/07/2016 ..o foevvvnnnnes eveeeeenns Joenns 13,254,742 |.... 190,047 |. ... 190,047 |...

00-1102532 ... COLUMBUS ... 07/07/2016 oo foeeeennnnes eeeeeens | 9,467,673 |.... 135,748 |. .. 135,748 |...

00-1102535 .| CINCINNATI ...09/30/2016 .. . 21,878,094 |.

00-1102536 ...

FAIRFIELD ...

05/18/2016

........ 10,682,682 |....
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00-1102542 ... MAUMEE ... 07/25/2016 B O 12,415,445 |.... ...78,929 |.
00-1102546 ... CERRITOS .. 05/02/2016 ... fevvvvvvnnnns ceviinnn foeeeees 10,215,774 |....
00-1102568 ... FULLERTON 06/30/2016 ... feeeeeeieeies e [ 20,278,118 |....
00-1102561 .. | ANAHEIM ... ... 06/30/2016 .. 6,226,118 |.
00-1102563 .. | COSTA MESA .. ... 06/30/2016 .. . 13,187,262 |.
00-1102565 .| COSTA MESA .. .. 06/30/2016 .. K . 19,845,749 |.
00-1102566 ... LAGUNA HILLS .. 06/30/2016 B O 8,474,437 |....

00-1102573 ...
00-1102583 ...
00-1102584 ...
00-1102587 ...
00-1102589 ...
00-1102590 ...
00-1102595 ...
00-1102596
00-1102598
00-1102601
00-1102603 ...
00-1102604 ...
00-1102605 ...
00-1102606 ...
00-1102616 ...
00-1102620 ...
00-1102621 ...
00-1102622 ...
00-1102624
00-1102625
00-1102626
00-1102627
00-1102638
00-1102639 ...
00-1102640 ...
00-1102642 ...
00-1102661 ...
00-1102671 ...
00-1102680 ...
00-1102681
00-1102689
00-1102690
00-1102691
00-1102702
00-1102705 ...
00-1102707 ...
00-1102709 ...
00-1102710 ...
00-1102711 ...
00-1102713 ...
00-1102714 ...
00-1102721 ...
00-1102727
00-1102731 ...

.. | BROOKF IELD
. |NOVATO .

.. | INDIANAPOL IS
. | CHATTANOOGA .

.. | MACON
.. | WAYZATA
.. | ROCKVILLE
. | PALM BEACH GARDENS

. [ CHARLESTON

LAS VEGAS
ATLANTA ...
EMERYVILLE ..

CHARLOTTE ...
MILWAUKEE ...

RICHMOND

BALT IMORE

CHARLOTTESVILLE .

CHARLOTTE ...

PORTLAND ..
COLUMBUS ..
CHARLOTTE

.. [HIGHLANDS RANCH .
. [MARIETTA .......

GAINESVILLE ...
WAKE FOREST ...

CHICAGO ...
AUSTIN
VANCOUVER

TUSTIN
SEATTLE ...
CORONA ...
CARSON ...
ONTARIO ...

HAWTHORNE ...
ONTARIO
BROOKLYN ...

DERBY ..

12/01/2016
05/27/2016
06/10/2016
09/30/2016
05/27/2016
06/06/2016
05/19/2016

10/06/2016
10/03/2016
03/08/2017
07/12/2016
08/18/2016
08/25/2016
10/12/2018
12/09/2016

08/08/2016
08/08/2016
10/25/2016
01/27/2020
10/11/2016
12/19/2016

10/12/2018
04/11/2017
03/10/2017
03/10/2017
09/01/2017
04/17/2017
09/01/2017
06/01/2017

06/01/2017

.05/19/2016 ..
... 07/12/2016 ..
.. 06/30/2016 ..

.12/20/2016 ..
... 10/14/2016 ..
... 07/21/2016 ..
... 02/06/2017 ..
...04/26/2019 ..

... 06/16/2017 ..
... 02/06/2017 ..
... 01/05/2017 ..

.04/03/2017 ..
.. 04/11/72017 ..

...05/22/2017 ..

[ 9,477,217 |....
[N R 11,918,185 |....
[ 7,001,626 |....

F IO 9,939,876 |....
. 18,589,978 |.
. 13,873,684 |.
2,355,574 |.
18,110,212 |....
47,747,143 |....
[ FO 3,790,170 |....
[ 7,143,906 |....

) I 32,983,817 |....

19,223,428 |....
. 14,042,872 |.
6,741,781 |.
. 10,927,789 |.

........ 11,500,969 |....
. 14,237,885 |.

10,466,552 |....
...7,746,896 |....
e | 7,782,088 ...
[N R 18,372,236 |....
B PP 6,541,306 |....
31,395,243 |....
. 12,969,968 |.
. 10,055,443 |.

E . 13,597,679 |.
[ F 3,072,583 |....
) P 10,483,304 |....

...5,284,958 |....

201,456 |.
120,400 |.
.59,617 |.
.55,089 |.

227 154 |.
.. 181,479 |.
165,629 |.

120,400
..59,617
..55,089

181,479

.. 201,456 |...

. 227 154 ...

.. 165,629 |...
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00-1102734 ... WASHINGTON .. 05/31/2017 23,282,892 |.... L 130,171 ..
00-1102740 ... 08/16/2017 12,229,811 |.... ... 121,288 |...
00-1102742 ... LAWRENCE .... 09/08/2017 ... 70,660 |...
00-1102758 .. | WoOD DALE ... 09/01/2017 .. ..40,651
00-1102759 . |MOBILE .... ... 08/08/2017 .. . 11,874,510 |.
00-1102771 RANCHO DOMINGEZ . .. 10/12/2018 .. 4,286,961 |.
00-1102772 ... NORTHBROOK 08/10/2017 12,889,587 |....
00-1102802 ... MOUNT PLEASANT .. 06/10/2019
00-1102805 ... e e e 11/15/2017
00-1102811 ... 01/08/2018
00-1102813 ... BEDFORD ... 03/15/2018 JUR RN
00-1102825 ... NAPLES .... 12/05/2017 R IO 7,853,887 |....
00-1102831 ... PHOENIX ... 02/12/2018 ) 16,880,105 |....
00-1102835 ... MIAMI 02/02/2018 15,400,000 |....
00-1102836 .. |WHITTIER . ... 12/18/2017 .. . 19,171,535 |.
00-1102841 .. | RALEIGH ... 01/31/2018 .. . 11,593,171 |.
00-1102845 . | LAS VEGAS ...02/28/2018 .. . 3,511,551 |.
00-1102848 ... JERICHO 07/17/2018 N 15,344,663 |....
00-1102857 ... NEW YORK 04/12/2018
00-1102858 ... INDIANAPOLIS .. FPRN PR RN 04/25/2018
00-1102864 ... SAN FRANCISCO .... F FRR RN 05/09/2018
00-1102869 ... HARTLAND FUPRN PR RN 06/22/2018
00-1102872 ... FR AR RN 04/13/2018 .
00-1102878 ... SALT LAKE CITY .. F R I 05/31/2018 ... 103,571 |...
00-1102879 ... MARLTON 06/26/2018 ) 22 536,280 |.... .. 169,935 |...
00-1102882 . |HILL AIR FORCE BASE ... 07/06/2018 .. 4,509,268 |.
00-1102887 COLORADO SPRINGS .06/29/2018 .. . 13,770,736 |.
00-1102888 . | WARMINSTER ..... .06/25/2018 .. 9,303,3% |.
00-1102892 .. | SALT LAKE CITY .04/26/2019 .. . 18,202,784 |.
00-1102893 .| INDIANAPOLIS .. 08/14/2018 .. | . 18,128,322 |.
00-1102905 ... RICHMOND 07/27/2018 [ R 16,411,489 |....
00-1102907 ... WESTERVILLE 09/07/2018 [ IO 14,633,212 |....
00-1102908 ... 10/02/2018 JUR R 9,801,924 |....
00-1102911 ... 09/05/2018 [ IO 23,169,885 |....
00-1102014 ... PATCHOGUE ... 10/12/2018 [ R 27,021,988 |....
00-1102920 ... ENFIELD ... 09/28/2018 N 16,249,663 |....
00-1102027 .. | SANTA ANA .02/0172019 ..
00-1102928 .. | LAKE FOREST .03/18/2019 ..
00-1102929 .. | CARSON ... .03/11/2019 ..
00-1102936 .. | SENECA . 12/21/2018 ..
00-1102942 .| NEW YORK . 12/12/2018 ..
00-1102945 ... COCONUT CREEK ... 02/28/2019
00-1102053 ... ORLANDO 03/18/2019 JUR RN 3,677,436 |....
00-1102965 ... COLORADO SPRINGS 02/28/2019 [ IO 14,017,860 |....
00-1102966 ... SAN JUAN CAPISTRANO .. 02/28/2019 [ R 13,694,741 |....
00-1102968 ... 02/27/2019 [ AP 9,724,518 |....
00-1102970 ... 04/12/2019
00-1102971 ... ATLANTA ... 04/12/2019
00-1102978 ... 04/11/2019
00-1102983 .| MISSION VIEJO . .05/22/2019 ..

00-1102990 ...

BOSTON ...

06/06/2019
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00-1102091 ... SPRING HILL . 08/16/2019 ....41,386 |.

00-1102992 ... COLUMBLS ... 08/16/2019 .. 30,077 |.

00-1102097 ... PITTSBURGH .. 08/01/2019 26 418,548 |....

00-1103007 LOVELAND . .07/31/2019 .. 4,699,196 |.

00-1103008 .07/31/72019 .. . 10,674,298 |.

00-1103011 .09/20/2019 .. 2,337,849 |.

00-1103015 ... 10/28/2019 20,110,279 |....

00-1103031 ... 07/31/2019 26,061,011 |....

00-1103036 ... SCOTTSDALE .. 09/30/2019 ) 15,946,870 |....

00-1103043 ... CHATTANOOGA . 09/18/2019

00-1103044 ... 10/15/2019

00-1103047 ... 09/09/2019 ..

00-1103052 ... SALT LAKE CITY .. 12/13/2019 o |oeeennnn..5,664,142 ...

00-1103056 ... NASHVILLE ... 09/27/2019 N 14,663,167 |....

00-1103057 . | SCOTTSDALE .. .12/13/2019 .. . 27,619,402 |.

00-1103061 .| SOUTH BRUNSINICK . .02/11/2020 .. . 15,295,774 |.

00-1103073 .| NEW YORK . 01/10/2020 .. . . 40,000,000 |.

00-1103079 ... SEATTLE ... 01/28/2020 [ P 8,097,067 |....

00-1103082 ... ALBUQUERQUE 09/30/2020 ...3,586,871 |....

00-1103086 ... TALLMADGE TOWNSHIP ... FUPRN PR A 12/06/2019 4717846 ...

00-1103087 ... HOUSTON ... FR F R RN 12/23/2019 19,827,585 |....

00-1103093 ... OAKLAND ... FPRN PR A 12/16/2019 22,632,489 |....

00-1103098 ... COMSTOCK PARK ... e e e 12/06/2019 [ R 8,478,871 |....

00-1103100 ... NEWPORT NEIS 11/21/2019 13,433,874 |....

00-1103102 ... NEW YORK .... 12/09/2019 18,728,933 |....

00-1103103 . |FAIRFIELD ... 01/10/2020 .. 4,615,048

00-1103108 PHILADELPHIA .02/14/2020 .. 9,460,047

00-1103110 . | CHERRY HILL . .10/05/2020 .. . 10,638,838 |.

00-1103112 .| NEW YORK . .01/30/2020 .. . 16,037,482 |.

00-1103116 CINCINNATI .. .02/06/2020 .. | 7,566,400 |.

00-1103118 ... WESTERVILLE ... 08/03/2020 ) 17,064,538 |....

00-1103122 ... WALPOLE 02/19/2020

00-1103128 ... CARY ... 03/11/2020

00-1103137 ... BEAVERTON ... 06/01/2020

00-1103172 ... BENSALEM ... 07/14/2020

00-1103184 ... TIGARD 08/31/2020

00-1103187 . |LOUISVILLE 11/23/2020 .. ,706,

00-1103191 .. | SOMERSET .. .10/30/2020 .. . 11,980,035 |.

00-1103200 .. | MOUNT PLEASANT .12/15/2020 .. . 10,000,000 |.

00-1103201 .. | SHOREWOOD HILLS . .12/09/2020 .. 3,837,179

00-1103210 .| SAN DIEGO ...... .12/22/2020 .. . 5,740,865

00-1103212 ... SIMPSONVILLE .. FPRN PR RN 03/31/2021 [ IO 11,305,803 |.... . .

00-1103214 ... MANCHESTER .. F FRR U RN 12/14/2020 JUR R 8,929,303 |.... ... 144,581 |...

00-1103219 ... PRINCETON ... FPRN PR RN 01/15/2021 N 22,041,548 |.... 135,058 |. ... 135,058 |...

00-1103225 ... FR AR RN 03/01/2021 .. 392,323 |...

00-1103226 ... GREENFIELD .. FUPRN PR RN 02/18/2021

00-1103227 ... SCOTTSDALE .. B U R 03/01/2021

00-1103231 ... FAIRFIELD ... 02/12/2021 .

00-1103232 ... SAN DIEGO ... 04/08/2021 ... 215,643 |...

00-1103243 . | GROVEPORT .04/22/2021 .. . 48,011

00-1103262 ...

IRVINE ...

04/30/2021
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
00-1103263 ... CORONA 06/21/2021 B O 9,408,432 |.... ....53, 113 |.
00-1103268 ... SUNNYVALE ... 06/07/2021 .oofeeeeiiiiiins e [ 10,538,914 |.... ....83,532 |.
00-1103275 ... BRISTOL ... 06/24/2021 ....20,683 |.
00-1103276 .. | CONYERS ... .07/15/2021 .. .53,250 |.
00-1103278 .. | JEFFERSONVILLE .08/26/2021 ..
00-1103279 . | ELKRIDGE . .06/28/2021 .. . 12,021,615 |.
00-1103282 ... LEHI 06/03/2021 22,601,837 |....
00-1103285 ... CINCINNATI .. 08/05/2021 [ 9,534,540 |....
00-1103287 ... RIDGEWOORD .. 07/14/2021 O 31,156,748 |....
00-1103294 ... CINCINNATI .. 08/23/2021 JU 19,864,024 |....
00-1103301 ... 08/05/2021 [ 3,844,212 |....
00-1103304 ... 09/03/2021 [ 3,903,775 |....
00-1103312 ... ST. LOUIS ... 08/05/2021 B 30,953,765 |....
00-1103313 ... NASHVILLE ... 09/01/2021 ...5,846,945 |....
00-1103318 .. | OAKLEY ... .11/05/2021 .. ..55,904,722 |.
00-1103319 .. | PLAINVILLE ... 10/01/2021 .. ..14,923,282 |.
00-1103324 .| CARSON ... .. 1171072021 ..

00-1103325 ...
00-1103326 ...
00-1103327 ...
00-1103328 ...
00-1103334 ...
00-1103337 ...
00-1103339 ...
00-1103340 ...
00-1103343
00-1103348
00-1103349
00-1103351
00-1103356
00-1103361 ...
00-1103377 ...
00-1103387 ...
00-1103403 ...
00-1103434 ...
00-1103435 ...
00-1103476
00-1103477
00-1103480
00-1103481
00-1103488
00-1103495 ...

.. | GREENBORO
.. | SALEM ..
.. | CHARLOTTE ...
.. | GRANDVIEW HEIGHTS .
. | CINCINNATI ..

.. |HUNTINGTON BEACH
.. | REDWOOD CITY
.. | DALY CITY
.. [ MODESTO ...
. [HOUSTON ...

L0S ANGELES ...
SANTA ANA ...

CHATTANOOGA .
CINCINNATI ..
CINCINNATI ..
DES MOINES ..
GARDEN CITY ...

ADAIRSVILLE
SANDY ...
EVERETT

MELVILLE ....

11/10/2021
08/17/2021
12/10/2021
09/09/2021
11/23/2021
11/23/2021
08/31/2021
11/19/2021

11/04/2021
11/30/2021
02/09/2022
03/15/2022
04/28/2022
09/01/2022

10/21/2022

1170472021 ..
... 1171872021 ..
... 10/07/2021 ..

1071572021 ..
1171972021 ..

.08/01/2022 ..
.08/01/2022 ..
.08/01/2022 ..
.08/01/2022 ..
.08/25/2022 ..

B FEP 6,324,310 |....
12,718,028 |....

16,459,086 |....
11,306,060 |....
14,590,824 |....
.29,797,731 |.
7,817,130 |.
. 45,872,318 |.
5,491,284 |.
R . 15,402,133 |.
[ 5,000,000 |....
[ F 9,792,262 |....
O 19,978,925 |....
[N R 12,875,045 |....
O 16,808,784 |....

F IO 5,724,211 |....
. 23,381,8% |.
. 14,427,126 |.
. 22,884,407 |.
. 14,427,126 |.

105,008 |.
166,416 |.

00-1103505 ... FARVERS BRANCH 10/20/2022

00-1103519 ... 01/31/2023

00-1103523 .. ELMHURST .. 02/15/2023

00-1103526 ... NEI YORK . 03/02/2023

00-1103529 .. STATEN ISLAND . 03/30/2023

00-1103530 ... e | 02/28/2023

00-1108531 +verrersersenninneas EXTON i 03/23/2023

0299999. Mortgages with partial repayments 4,557, 167,688 52,265,072 52,265,072

0599999 - Totals 4,677,496,564 (15,103) (15,103) 171,792,717 171,792,718 789,026 789,026
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Ares Capital Europe V Wilmington .... .|Ares Management . ....06/09/2021 ... 2 ..10,078,898 |... .. 1.370
GSO Capital Opportunities Fund 111 LP Wilmington . Blackstone .. ..06/03/2016 . .2 4,396,290 0.230
HPS Specialty Loan Fund V, L.P. .... New York HPS Investment Partners ..01/25/2021 . .2 .. 12,540,000
.. |HPS Specialty Loan Fund V-L, L.P. .. .. [New York ... .[HPS Investment Partners .. . )....01/25/2021 ... |...... 2 ... 4,797,616 |...
..| 1CG SDP Fund 4B . | Grand Duchy .. .| Intermediate Capital . . |-.-.08/31/2020 ...|...... 2 ..7,500,002 |...
.| 1CG Senior Debt Partners Fund 5 . Grand Duchy .. .| Intermediate Capital . .|....06/08/2023 ...[...... 2 ... 1,050,000 |...
..|Newstone Capital Partners III, L.P. .. . | Wilmington .... .[Newstone Capital Partners ... .|....09/20/2016 ...|...... 2
..|Oaktree Opportunities Fund XI, L.P. .. Grand Cayman . ...|Oaktree Capital Management .. .|....01715/2021 ... |...... 3
.| ORCC Senior Loan Fund LLC New York ... ..|Blue Oul .. o|....0772172021 L. 2 . 7,375,000 . .
..|Owl Rock Diversified Lending Insurance Fund L.P. New York ... ..|Blue Owl .. . |....12/2072021 ... |...... 2 .... 565,360 ... 1,080,000 |...
.| TCW Rescue Financing Fund LP .. |Los Angeles .. ..| TCW Group o|een 1071372021 ). 3 . 1,798,323 ... 5,260,682 |...
..|Vista Credit Opportunities Fund I, L.P. .. [Wilmington .... . .|Vista Equity Partners .. ...05/10/2017 ... |...... 2 , ... 1,020,676 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 1,050,000 14,605,843 86,721,644
....................... Advent Global Technology Il, L.P. .ccevuiiiiiiiiniiiiiiieiiieinnennn... | Grand Cayman Advent International ........cccovvviviviiiiiiiiineiiniiiieiines foievenn s vevnnenn [00.02/22/2022 c0s foeee B e [ 000099,000 e .2, 094, 344
.| Advent International GPE IX, L.P. .. Grand Cayman .... ..|Advent International ... ...1072172019 ...|...... ... 243,510 |...
Advent International GPE X, L.P. ... . |Grand Cayman . Advent International . 8,442,500

.| Ampersand 2020, L.P. ...coevviiiennnennns
..|Berkshire Digital Infrastructure Fund, L.P. ...
.|BIF IV Renewable Sidecar-B, LP
..|Blackstone Infrastructure Partners (Supplemental Account II) L.P.
.. [BPBB Co-Investor, L.P. .oueeeeeieeiiiiieeieeeee et e
.| BPEA Private Equity Fund VIII, L.P. ..
.. [Brookfield Infrastructure Fund IV ....
.|Clearlake Capital Partners V, L.P. ...

. |EETF Sidecar I, L.P. .
.. |EnCap Energy Transition Co-Investment Fund 1-A, L.P.

.|EnCap Energy Transition Fund 1-A, L.P. ..cccvviivnnvinnnnes
.. |EnCap Energy Transition Fund I .
.. [EQT Infrastructure V
..|EQT X Co-Investment (E) SCSp ..

. |FP Solar Finance LP
.| Fundamental Partners |11,

.. |Landmark Equity Partners XVI, L.P.
.. [MBK Partners Fund V
..|Navis Asia Fund VIII, L.P. ..
..|NB Specialty Finance Fund |1, LP ...
.|NB Specialty Finance Fund |11, LP ..

Alplnvest Co-Investment Fund (Onshore) VIII, L.P.
Ampersand 2018 Limited Partnership ...

Dyal Capital Partners III, L.P. .
Dyal Capital Partners V ...
Dyal Finance Investors (US) LP

Global Infrastructure Partners IV, L.P.
GTCR Strategic Growth Fund I, LP ...
HPS Strategic Investment Partners V, L.P.
ICG Europe Mid-Market Fund
L Catterton IX Offshore, L.P

One Rock Capital Partners 11, L.P. iiiuiiiiiiiiiiiiiiiiiieiiieiinnes

. |Wilmington ....

Wilmington .
Boston ...
Boston ...
Boston ...
Toronto ..
New York
Opelika ..
Hong Kong ..
Toronto
Santa Monica ....
New York ...
New York
Dover ...
New York
New York
Hous ton

Dal las

Stockholm ..

Luxembourg ...
New York
Wilmington .
New York
Chicago ..
New York
Grand Duchy
Greenwich ..
Wilmington ....

Grand Cayman ....
Grand Cayman ....

Wilmington ....

New York

.| Ampersand Capital Partners ....
.|Berkshire Associates, LP ....
..|Brookfield Asset Management
.|Blackstone
..|Berkshire Associates, LP .
.| EQT Exeter
..|Brookfield Asset Management ...
.|Clearlake Capital ..

..|Landmark Partners ..
.|MBK Partners
.[Navis Capital Partners .
. [Neuberger Berman ...
. [Neuberger Berman ...

Alplnvest Partners ...
Ampersand Capital Partners

Blue Oul ..
Blue Oul
Blue Oul ..
EnCap Investments
EnCap Investments .

.|EnCap Investments ....
..|EnCap Investments .
.| EQT Exeter
.| EQT Exeter
.|Fundamental Advisors ...
.| Fundamental Advisors

Global Infrastructure Partners
GTCR ...
HPS Investment Partners
Intermediate Capital .
L Catterton

One Rock Capital Partners

o |eee 1171272020 ...
o |[----05/12/2023 ...
.« [----08/20/2020 ...
«[----04/13/2020 ...
< [----05/10/2023 ...
o |----04/27/2023 ...
o |---.11705/2019 ...

... 12/05/2017 ...

..04/72172021 .
< |---.0472172021 ...
< |[----02/07/2023 ...
o |---.08/13/2021 ...
«[----05/25/2023 ...
.+ |+--.07/30/2020 ...
....05/18/2017 ...
..10/23/2019 .

. |--..12/06/2018 ...
«|[----03/23/2021 ...
. |---.06/11/2021 ...
< |---- 1272072021 ...
.. |--..06/02/2023 ...

....06/22/2021 ...

W WL WWLWRN DWW WL WWWWWR WWOWWWWWWwWww wwow w

...256,417

....128,130
..232,315

....531,250
... 717,784

.... 240,992
.... 269,521
.... 146,000
. 3,750,000

116,317 |..
.109,900 |..
. 746,267 |..
.584,145 |..
.219,824 |..

3,425,780
... 187,500

.. 12,383,460
5,780,973
.. 17,859,627
1,049,009
1,138,582

4,585,843
3,002,300
.. 15,272,554
2,874,725
1,133,961

.................. 2,136,141

.. 4,628,394 |...

...690,575 |...
.. 7,465,750 |...
2,613,911 |...
2,760,001 |...
...965,012 |...
.5,152,944 |...
1,280,326 |...
...806,612 ...

2,985,931 ...
..20,873,373 |...
.. 4,502,120 |...

2,741,361 |...
.2,346,499 ...
...662,000 ...
...4,200,000 |...
..49,000,000 |...
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
. |Peppertree Capital Fund IX, LP ... Chagrin Falls .|Peppertree Capital Management .... ....03/24/2022 ... 3 . 4,000,000 ..10,000,000 |... ..1.700
Peppertree Capital Fund VII, LP . Wilmington . Peppertree Capital Management . ..11/28/2018 . ..30,000 |.. 2.030
O N Dover ... Pritzker Private Capital .... ..00721/2021 . . 130,513 |.. 0.290
..|Public Pension Capital, LLC . New York ... .[Public Pension Enterprises .... .|....05/10/2022 ... |......
..|Silver Lake Partners VI, L.P. .....c.c...... Wilmington .... .|Silver Lake ... .|....01/06/2021 ...J......
..|Silver Lake Strategic Investors VI, L.P. . Wilmington .... .[Silver Lake ... .|....06/02/2023 ... |......
..|Siris Partners IV, L.P. New York ... .|Siris Capital .|....03/15/2019 ...|......
..|Temple Holdings | LP .... Dover ..|Whitehorse Liquidity Partners ... .|....07/29/2022 ... |......
..| TPG Heal thcare Partners, L.P. & Affiliated Partnerships .. Fort Worth . ..| TPG Capital ... .|....10/01/2019 ...|...... ....205 171
..| TPG Partners VIII, L.P. & Affiliated Partnerships Fort Worth . ..| TPG Capital ... .|....10/01/2019 ... |[...... ... 342,001
.|VEPF VIl Co-Invest 3-A, L.P. ...... Wilmington .... .|Vista Equity Partners .. ...04/25/2028 ... |......

Veritas Capital Vantage Fund, L.P.
Warren Equity Partners IV, L.P. ....

Wilmington .
Dover .

Veritas Capital .......
Warren Equity Partners .

MWW WL WW W WL W WL W W W

Whitehorse Liquidity Partners |11 LP Wilmington . Whitehorse Liquidity Partners . .. 93,160 |..
.. |Whitehorse Liquidity Partners IV LP Wilmington .... .[Whitehorse Liquidity Partners ... . )....11/25/2020 ... |...... .... 237,547
.. |Whitehorse Liquidity Partners V LP Wilmington .... .[Whitehorse Liquidity Partners . )....02/25/2022 ... |...... ...(358,070)
.| Yukon Capital Partners (IC) Parallel IV, L.P ... |Minneapolis .. .| Yukon Partners ....12/30/72021 ... [...... . 1,032,915
....................... Yukon Capital Partners I, L.P. .ooieoiiiiniiinnniinniiiinniiennneenneees | MiNNEAPOLIS wouiiviniiiiiiiiiiiciinccinceaans Yukon Partners .......ccoooeeieiuiiiniiiiiiiiinnnniiiiinnnneeeinnnnes foevneinnn s seveeenns [ 07/18/2017 o) 2un e el 197,223
1999999. Joint Venture Interests - Common Stock - Unaffiliated 12,501,350 20,562,512
.. | Almanac Realty Securities VIII, L.P . [Dover .[Almanac Realty Investors . .|....12/21/2018 ... ....665,010
..|Ares US Real Estate Opportunity Fund I11, L.P. .. Wilmington . .|Ares Management . |....04/15/2021 ... ....300,478 .
..[Bell Institutional Fund VII, LLC ... Dover .... .|Bell Partners .... . [--..10730/2019 ... ....806,354 ...574,399 |...
..|Bell Value-Add Fund VIII, L.P. ..... Dover ... .|Bell Partners . o|e-o 1172872022 ... ... (16,900) .. 14,923,220 |...
..|BroadvVail Fund Il Sidecar I, L.P. ...... Dover ... .|Broadvail Capital Partners .... .|....05/24/2022 ... ...(514,657) ... 1,332,574 |...
..|BroadVail Growth Equity Fund 111, L.P . |Dover .... .|Broadvail Capital Partners .... .|....05/23/2022 ... . 7,759,486 ..6,010,306 |...
.|Crow Holdings Multi-Family Build-To-Hold Fund, LP . . | Dover .... .|Crow Holdings Capital Partners ...06/25/2019 ... .... 516,356 ...531,270 |...
Crow Holdings Realty Partners VIII, L.P. . Dover . Crow Holdings Capital Partners .. 09/24/2018 4,924 |.. 1,258,719
Crow Holdings Retail Fund, L.P. . Dover . Crow Holdings Capital Partners 04/01/2015 ..21,301 |.. .880,511
CSF 11, LP e Dover . CORE Spaces ............ 06/16/2022 .507,111 |.. 7,674,212

. |Dermody Properties Industrial Fund 111, LP .
.. |Dermody Properties Industrial Fund IV, L.P.
. [Divcollest Fund VI-A, LP
.. |Embrey Horizontal Living Fund I, LP ..
.. |FrontRange Co-GP Property Fund, LP ...
.| GEM Realty Fund VII, L.P. .oooiiiiiiiiiiiiiieees
.. [Harrison Street Real Estate Partners VII, L.P. ..
.|Harrison Street Real Estate Partners VIII, L.P

..|PCCP Credit X, LP
..| PCCP Equity IX, LP .
.. | PCCP Equity VIII ...
.. [Related Real Estate Fund III, LP ...
. |US Government Building Fund, LLC ...

HSREP VII1 Co-Investment, L.P. ...........
Madison Realty Capital Debt Fund IV LP .
Oak Street Real Estate Capital Fund V, LP
Oak Street Real Estate Capital Fund VI, LP ..
Oak Street Real Estate Capital Net Lease Property Fund, LP .

US Office Development Program, L.P. ..icciiivuiiirnniiiiniiiiniiiiniinnnns

. | Dover

Dover .
Dover .
Dover ....
Dover ...
Dover ....
Wilmington .
Dover
Dover ...
Dover .
Dover .
Dover .
Dover .
Dover .
Dover ....

. | Dover ...

Dover ...

San Antonio
Wilmington

..|Divco West Real Estate .
. |Embrey
..|FrontRange Capital Advisors ...
.| GEM Realty Capital
.|Harrison Street Real Estate Capital ....
.|Harrison Street Real Estate Capital ....
Harrison Street Real Estate Capital .

..|Related Companies ..
.|Affinius Capital ... .
Affinius Capital ..oieeiiiieiiiiiiiiiiiiiiiiiie s

Dermody Properties
Dermody Properties ...

Madison Realty Capital .
Blue Oul ..
Blue Oul
Blue Oul

..06/10/2021 ...
. 12/22/2022 ...
|-+ 11/06/2020 ...
o |----02/18/2022 ...
.+ [----04/3072021 ...
< |----10/25/2021 ...
< |[----03/12/2019 ...

...08/29/2021 ...

. |-...08/17/2021 ...
o |[---.03/3172017 ...
. |--..09/18/2018 ...
+[---.08/27/2020 ...
....03/01/2019 ...
.12/02/2014 ...

. 1,408,355 |..
16,050,172 |..

...500,000
. 192,014 |..
.440,141 |..
.900,000 |..
(1,755,304) ..
....532,016 |..
.2,863,818
. 2,340,000
....873,328
.... 323,302
....361,258

.3,644,295
.. 23,949,828

1,473,784
2,130,842
...935,000
.. 37,593,226

.. 2,407,390 |...
8,280,037 |...
... 3,985,901 |...
..16,172,963 |...
.. 1,135,912 ...
..2,187,632 |...




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

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Waterton Residential Property Venture XIII, L.P. .. Dover .... .| Waterton .. ....11/03/2017 ... ... 150,451 |... ...1.630
. Waterton Residential Property Venture XIV, L.P .. ... |Dover .... ..|Waterton . 5 L ..12/10/2020 ... .... 300,476 1,495,398 |... ..0.430
2199999. Joint Venture Interests - Real Estate - Unaffiliated 37,803,909 196,544,631 XXX
..|NW = N I PP PPPTI ColumbuS vvvuvirneiiiiiiiieiiieiiiieeeieees s OH.ovonenn Nationwide Life Insurance Company .........eeeveeuseeennnenins foevenenens vevvunnes ....05/02/2016 ...|.. DT PP [UTTPUPPPPTPN 47,409,479 [oeevuiiiniiiiiiiiiiniiiiiis e o 100.000
2299999. Joint Venture Interests - Real Estate - Affiliated 47,409,479 XXX
.. | American Tax Credit Fund 2023-A LLC ......oevunievnniiiiiiiiiceieeens Columbus ... ..[Nationwide Life Insurance Company .... .|....04/04/2023 ...
. |Nationwide Affordable Housing Fund 48: RBC Tax Credit Fund 79 LLC |Cleveland .. .|RBC Tax Credit LLC ...06/04/2012 ...

Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49
CLLC e Cleveland

Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC .. |Cleveland
OEF Nationwide Fund IV LLC .. Columbus .
Ohio Equity Fund for Housing Limited Partnership XXV Columbus .

.| RESP MM LLC
RBC Tax Credit LLC
Ohio Equity Fund Inc
Ohio Equity Fund Inc

... 11/24/2015 ...

...07/22/2016 ...

¢'€03

.. |Ohio Equity Fund for Housing Limited Partnership XXVI .. .. |Columbus . .|Ohio Equity Fund Inc ... .... 329,927 1,056,541 |...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 1,000 1,115,028 3,313,911
6099999. Total - Unaffiliated 13,552,350 74,087,292 528,255, 338 XXX
6199999. Total - Affiliated 47,409,479 XXX
6299999 - Totals 13,552,350 121,496,771 528,255, 338 XXX
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 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
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................... Ares Private Credit Solutions, L.P. ..........|Wilmington Distribution ....06/23/2017 ...|....06/16/2023 ...|.......371,518 [ceeemmmeiiiiiis Joeriiiiiiiiiiis oo o e e 371,518 [ BT1518 [ [ e [
GSO Capital Opportunities Fund I11 LP ....... Wilmington ... .|Distribution . ....06/03/2016 ...|....06/27/2023 ...|.... 2,602,624 |... oo [ 2,602,624 |.... 2,602,624 |...
Guggenheim Private Debt Fund 2.0-1, LLC ..... Wilmington ... .|Distribution . ....06/03/2016 ...|....06/05/2023 ...|.... 1,189,229 |... oo [ 1,189,229 |.... 1,189,229 |...
Newstone Capital Partners |11, L.P. . |Wilmington . .|Distribution . ....00/20/2016 ...|....04/05/2023 ...|....... 156,465 ... JUUT 156,465 |....... 156,465 |...
ORCC Senior Loan Fund LLC New York ... .|Distribution . ....07/21/2021 ...|....06/28/2023 ...|.... 2,713,844 |... | 2,713,844 |.... 2,713,844 |...
TCW Direct Lending LLC . [ Dover .|Distribution . ....03/20/2015 ...|....05/12/2023 ...|........ 89,398 [.....ouvumiiiis Jourrrriiiiiiiins e fe [ e e 890,398 |........ 89,308
... |TCW Direct Lending VII LLC .. .. |Los Angeles .. .|Distribution . .. |....05/14/2018 ...|....06/07/2023 ...|.......568,791 |... .. R e e 568,791 |....... 568,791 |... R R .
................... Vista Credit Opportunities Fund Il, L.P. ... [Wilmington Distribution ......ooevveeeeeeeeeeeeeeeeeee [02..05/10/2017 ..., 06/25/2023 o fveenn 18,612 | e Lo e e e Lo 8,692 [ 18612 | e L e,
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 7,710,481 7,710,481 7,710,481
Alplnvest Co-Investment Fund (Onshore) VIII,
................... LPiiiiiiiiieiiieeeeeieeseeeeeeeeeeeeeeeeeeeeeens | Wi Imington o [ DEL | Distribution Lo [01071172021 L1l 06/81/2028 L e 1127 | | fe [ [ [ [ 1127 [ 1127 e e [ e

Biaékstcne Infrastructure Partners
................... (Supplemental Account 11) L.P. ..........cccee [New York ..oooeeeeiinnneeeeiiinns e NYoeeeee | Distribution oo, |....04/13/2020 ... |....06/28/2028 ... ]........ 70,804 |...ooooevnneeees fooeeeiiinnnnnns foeeneiiiinnns foniiiins o i [ 70,804 | 70,804 e | | oo
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Brookfield Infrastructure Fund IV .... Toronto .. . |Distribution . ...11/05/2019 ...|....06/29/2023 ...|. . 156,905 |...
Calienger Co-Investors, LLC ... Dover .. .|Distribution . .05/10/2023 ..
Clearlake Capital Partners V, L.P. Santa Monica . .|Distribution . . .06/28/2023 ..
Dyal Capital Partners III, L.P. .... ... | New York .|Distribution . ....09/30/2016 ...[....05/19/2023 ...|.
EETF Sidecar |, L.P. weevriiiiiiiiiiiiiiiiiines New YOrk ...eeeeeveeevvnnnnnnnnnnnns Distribution ...04/21/2021 ...|....04/26/2023 ...
EnCap Energy Transition Co-Investment Fund
=R, LPo e New York Distribution ....04/21/2021 ...|....04/26/2023 ...
EnCap Energy Transition Fund 1-A, L.P . | Houston .|Distribution . ....04/21/2021 ...|....04/26/2023 ...|.
EQT Infrastructure V Stockholm .. . |Distribution . ....08/13/2021 ...|....06/30/2023 ...|........ .
Forrest Holdings | LP .. ... | Dover .|Distribution . ....03/15/2021 ...|....06/30/2023 ...|. .. 40,419 |... .
FP Solar Finance LP . |New York . .|Distribution . ....07/30/2020 ...|....04/28/2023 ...|....... 394,657 |... [ R 394,657 |....... 394,657 |...
Fundamental Partners 111, L.P. ..ot Wilmington . .|Distribution . ....06/18/2017 ...|....06/28/2023 ...|....... 217,523 |... PR FO 217,523 |....... 217,523 |...
Global Infrastructure Partners [V, L.P. .... |New York ... .|Distribution . ..10/23/2019 . .06/15/2023 .. . 113,501 .. 113,501 |.
KH Aggregator LP ... .. [Wilmington . .|Distribution . ..11/25/2020 . .06/30/2023 .. .. 56,054
Mercato Traverse Prime Core Co-Invest, LLC . |Dover .. .|Distribution . ..07/19/2021 . .06/30/2023 .. . 467,920
Nirvana Holdings | LP .. . | Dover .|Distribution . ..06/29/2021 . .05/31/2023 .. 4,631
Northleaf Infrastructure Capita
(Us) 111 Lp . | Toronto .. . |Distribution . ....07/28/2021 ...|....04/17/2023 ...|....... 295,482 ...
Porcupine Holdings LP ... Dover .|Distribution . ....12/29/2021 ...|....06/30/2023 ...|.
Public Pension Capital, LLC . New York ... .|Distribution . ....05/10/2022 ...|....06/28/2023 ...|.
Siris Partners IV, L.P. ..... New York ... .|Distribution . ....03/15/2019 ...|....05/23/2023 ...|.
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 ...|.
Whitehorse Liquidity Partners I11 LP ... Wilmington .... .|Distribution . ....10/30/2019 ...]....06/30/2023 ...|.
Whitehorse Liquidity Partners IV LP .... . |Wilmington .... .|Distribution . ....11/25/2020 ...|....06/30/2023 ...|.
Whitehorse Liquidity Partners V LP ... . [Wilmington . .|Distribution . ....02/25/2022 ...|....06/29/2023 ...|.
Ao N .. [New York ... .|Distribution . ...01/08/2020 ...|....05/11/2023 ...|. R .
1999999. Joint Venture Interests - Common Stock - Unaffiliated 335,526 (467,920)
................... Almanac Realty Securities VIII, L.P ..........|Dover ......cccccccevvveevennnnnnnnns feennnnn DELLooooo. | Distribution ...12/21/2018 ...|....06/29/2023 ...
Ares US Real Estate Opportunity Fund 111,
LP ... |Wilmington . .|Distribution . ....04/15/2021 ...|....06/05/2023 ...|....... 202,503 [......ovvmmeunes Joummmmiiiiiiiins oo fo e e 0. 202,503 . 202,503 |...
Crow Holdings Retail Fund, L.P. Dover .. .|Distribution . ..04/01/2015 . .05/31/2023 .. .2,920,294 .2,920,294
CSF 111, LP . Dover .|Distribution . ..06/16/2022 . .05/08/2023 .. 1,179
FrontRange Co-GP Property Fund, LP Dover .. .|Distribution . ..04/30/2021 . .04/28/2023 ..
GEM Realty Fund VI, L.P. ...t ... |Wilmington . .|Distribution . ....04/15/2016 ...|....04/13/2023 ...|.
................... GEM Realty Fund VII, L.P. ...c.ceevvvvnnneeeennn | Wilmington Distribution ...10/25/2021 ...|....05/10/2023 ...
Harrison Street Real Estate Partners VII,
................... R 121011 Distribution ....03/12/2019 ...|....05/26/2023 ...|....... 249,548
... | Washington . .|Distribution . ....12/22/2017 ...|....05/23/2023 ...|....... 346,030 |...
HSREP VI Co-Investment, L.P. . ... [New York ... .|Distribution . ....06/02/2019 ...|....05/26/2023 ...|....... 277,281 |...
Madison Realty Capital Debt Fund VI LP ...... Dover .|Distribution . ....08/26/2022 ...|....06/27/2023 ...|....... 476,236 |...
Nationwide Sol 1 LLC .....ccoeeereinnnnnnis Washington . .|Distribution . ....07/21/2016 ...|....04/20/2023 ...|........ 75,159 ...
Oak Street Real Estate Capital Fund VI, LP . |Dover .. .|Distribution . ....12/21/2022 ...|....06/15/2023 ...|........ 58,281 |[...
PCCP Credit IX, LP . . | Dover .|Distribution . ..03/28/2017 . .06/27/2023 .. .. 96,382 . 96,382
PCCP Equity VIII ... Dover .. .|Distribution . ...09/18/2018 ...|....05/05/2023 ...|....... 873,328 |... 873,328 |...
Pretium Residential Real Estate Fund I,
.P. . | New York . .|Distribution . ....09/01/2016 ...|....05/01/2023 ...|....... 252,147 |... 252,147 |...
Related Real Estate Fund III, LP ... Dover .. .|Distribution . ..08/27/2020 . .04/11/2023 .. .270,438 270,438
U.S. Strategic Industrial Fund I LP Delaware . .|Distribution . ...06/10/2021 ...|....05/10/2023 ...]|....... 220,757 |... 220,757




¥'€03

STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE 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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
US Regional Logistics Program I11, L.P. ..... Distribution ....01/27/2021 ...|....06/06/2023 ...|.... 5,035,764 . .... 5,035,764 |.... 5,035,764
.. Walton Street Real Estate Fund VIII, L.P. .. |Wilmington .... Distribution ....06/18/2016 ...|....04/13/2023 ... 114,245 114,245 )....... 114,245
2199999. Joint Venture Interests - Real Estate - Unaffiliated 11,483,755 11,483,755 | 11,483,755
Nationwide Affordable Housing Fund X Apollo
................... Tax Credit Fund XXXI1 LP ......ooeeeeeeeeeeeeeees | Columbus oo foeeennn O Distribution oo 000 11/24/2008 .. .006/30/2028 e oo Lo foiiiiiiiiiiins Joeeveeiiieeenns o Lo o Joeveeeeeeees e Lo foiiiiiiieneens ..., 580,598
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 580,598
6099999. Total - Unaffiliated 22,241,492 (132,394) 335,526 (467,920) 21,773,572 | 21,773,572 580,598
6199999. Total - Affiliated
6299999 - Totals 22,241,492 (132,394) 335,526 (467,920) 21,773,572 | 21,773,572 580,598




03

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

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
37310P-AF-8 ......... Georgetown University Sr Nt 5.115% 04/01/53 ...coooeiiiiiiiiiiiii [ 04/11/2023 ... Barclays Capital Inc ... 12,811,798 |. .... 12,725,000 |... 1.G FE
57563R-T-1 ......... Massachusetts Educ Fin Rev Txbl Ser A 5.950% 07/01/44 .......covvvvviiiviiiiiiiiiiiiniiiiriiiienns [ eeveeeeeeens [l 06/02/2023 ... RBC Capital Markets LLC ...ccooeiiiiiiiiiiiiiiiieecec e [erriiniiiiiiineerrrrrrrraanes [ 9,875,800 |. ....10,000,000 |...
90320W-AG-8 ......... UPHC Sec Nt 5.035% 05/15/33 ..oooeiiiiiiiiiiiiiiiiiiieeieeececeeccceeeeeccceceeeccccccccccceeceeeeeees [ e [ 04/04/2023 ..... RBC Capital Markets LLC ......ueeee i [eeneeseseneesseeeseeesessssesrannes [ererereennnnen e 5,500,000 |oeeeieiiiiiiiiiiins 5,500,000 |...
90320W-AH-6 ......... UPHC Sec Nt 5.377% 05/15/43 ...evvveeeeriiirieeiiiiiiiiiiisisisissssssessssesssssesssssssssssssesssssseees | rrerereeeeeees [oeeed 04/11/2023 ... RBC Capital Markets LLC .. 11,208,021 |. ..11,100,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 39,485,619 39,325,000
013092-AG-6 ......... ALBERTSONS COS/SAFEWAY Sr Nt 3.500% 03/15/29 .....oivvivivnniiiiiiiiiiniiiiiiiinnevciniinnneennnns | eeeevenniineens fonnid 04/13/2023 ... T T I R I Y 7,203,446 [...evnnnnnnnninnnnnnn 8,151,000
013090-AA-6 ......... Albertsons Inc Sr Nt 6.500% 02/15/28 .......cevvieieeiiiiiiiiiiiiiiiiiiieiiiieeeeeeseeseeeeeseseennenes [ eeeeeeeeeennnns [ 04/03/2023 ... Morgan Stanley & Co LLC ..ooovviieiiiiiiiiiiicec [ [ 4,020,000 [ 4,000,000 |...
034931-AA-3 ......... AOMT 2023-3 A1 Ser 23-3 CI A1 4.800% 09/26/67 ...ceeeeeeeeeieeieieieieeeeeeeeeeeeeeeeeeeeeeeeeeee [ e [ 06/21/2023 ..... Morgan Stanley & Co LLC .. ....10,000,000 |...
04016*-AA-2 ......... Arglass Yamamura Southeast, LL Sr Nt 6.100% 06/30/35 ...cevureeenneeenieeniieeeiieenineenineennnes | cevneeniieeiins foveees 05/26/2023 ..... Jefferies & COompany INC ..eeuuieeuereirieieieiie e et e e ete e e e e ea e e eaeeeanseeaneeennneeaneeesnneennsees  Joesneennneennneennneesnneennneennns Joeeneerennennnnennneens 1,900,000 |oouniiiniiinnnnnnnnn. 7,900,000 |...
04017N-AQ-5 ......... Ares CLO Ltd CLO Ser 2020-57A Cl AR 6.405% 01/25/35 ... [ e [ 04/06/2023 ..... SG Americas Securities LLC ....ccoiiiiiiiiiiiiiiiiiiiii s [eerereeeeeeerreeeeeeeeeeeeeennenees [oeeeeeenesesnenneennnns 1,900,000 [ 2,000,000 |...
04541G-AL-6 ......... Asset Backed Securities Corp RMBS Ser 1999-LB1 Cl B1  8.407% 06/21/29 .....covvvvvvvvvvennnnns [ eveeeeeeees 04/21/2023 ... Interest Capitalization ..
066940-AA-5 ......... BARC 2023-NQM1 A1A Ser 23-NQM1 CI ATA 6.031% 01/25/63 ......evvvvvvnnnnniiiiiiiiiiiiniiiiiiiiiinns [ eeeeeeeeeees [ 04/27/2023 ... Barclays Capital Inc
06744D-AA-T7 ......... Barclays Mortgage Loan Trust RMBS Ser 2022-NQM1 CI A1 4.498% 07/25/52 ......ccoovvvvvenennnnns [ e il 05/10/2023 ..... Barclays Capital Inc ...
07336U-AA-1 . ..|BBVA Bancomer SA Texas Sub Nt Fix to Float 06/29/2033  8.450% 06/29/38 . 06/22/2023 Direct ....
092611-AA-2 . .|Blackrock DLF IX CLO Ser 2020-1X CI A-1  6.505% 07/21/30 04/28/2023 Direct ....
11135F-BV-2 . ..|Broadcom Inc Sr Nt 4.926% 05/15/37 .....ovvvvunennns 06/07/2023 Morgan Stanley & Co LLC
166754-A*-2 ......... Chevron Phillips Chemical Sr Nt 5.390% 05/01/29 .......eevvmmmmimmmiiiniiiiiniiiiiiiiiiiiiiiiiiiiins [ eeeeeeeeeeneens [ 04/26/2023 ... Mizuho Securities USA Inc ... ....15,000,000 |. ....15,000,000 |...
247156-AX-2 ......... Deloitte LLP Sr Nt 5.070% 05/30/33 ...ccooeriiiiiiiiiiiiiiiieeeee [ L 05/31/2023 ... Us Bancorp Investments Inc .... ....20,000,000 |. ....20,000,000 |...
25746U-DR-7 ......... Dominion Resources Inc Sr Nt 5.375% 11/15/32 ..coooviiiiiiiiiiiiiiiiiii [ 06/09/2023 ..... BNP Paribas Securities Corp ... .... 20,042,800 |. ...20,000,000 |...
268440-AA-5 ......... Ellington Financial RMBS Ser 23-1 Cl A1 5.732% 02/25/68 ........ccooovveiiiiinninnnnnnn [ 05/11/2023 ... BNP Paribas Securities COrp .........oooeiiiiiiiiiiiiiiiiiii e [ 4,459,203 |. .
26884T-AW-2 ......... ERAC USA Finance Company Sr Nt~ 4.900% 05/01/33 .......eevvrrvrrrmrmrnriniiinrrnienisnseeseeseennnees [ eeeeeeeeeneenns [ 04/26/2023 ... Mizuho Securities USA Inc .... 39,480,570 |. .... 39,595,000 |...
26884T-AX-0 ......... ERAC USA Finance Company Sr Nt 5.400% 05/01/53 .......eevvvviiirirmminiiiiniiniiiisniiininnniiniinns [ eeeeeeeenennens [ 04/26/2023 ... T T I R N Y 4,577,000 |oooeeeeieiieeee 4,600,000 |...
350930-AA-1 ......... Foundry JV Holdco LLC Nt 5.875% 01/25/34 ......evvvmiiiiiiiiiiiiiiiiiiiiniiiiiniiiniiiiiiniiinins [ eeeeeeeeeennens [ 05/10/2023 ..... BNP Paribas Securities Corp ... .... 28,855,586 |. ....29,217,000 |...
36267V-AF-0 GE Healthcare Hldg LLC Sr Nt 5.850% 11/15/27 ......evvviviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn [ eereeeeeeeeeens [l 06/08/2023 ..... Tax Free Exchange .... .... 24,909,002 |. ....25,000,000 |...
36267V-AK-9 . ..|GE Healthcare Hidg LLC Sr Nt 5.905% 11/22/32 .. 06/08/2023 Tax Free Exchange . . 66,903,263 |. .66,000,000 |.
36267V-AM-5 . ..|GE Healthcare Hidg LLC Sr Nt 6.377% 11/22/52 .. 06/08/2023 Tax Free Exchange .... .. 6,784,420 |. 6,000,000 |.
41242%-06-5 . ..|Hardwood Funding LLC Sr Sec Nt  4.920% 06/07/31 06/07/2023 Bank of America BISD Dealer .. 8,000,000 |. 8,000,000 |.
41242%-CH-3 .........|Hardwood Funding LLC Sr Sec Nt  5.080% 06/07/35 .. Bank of America BISD Dealer .. 8,000,000 |. 8,000,000 |.
44328J-AA-9 . .|HPSPR 2023-1A A1 Ser 23-1A Cl A1 7.590% 07/15/35 BNP Paribas Securities Corp . 19,900,000 |. . 19,900,000 |.
45560K-AA-1 ......... PRA Health Sciences Inc Sr Nt  2.875% 07/15/26 04/11/2023 ... Goldman Sachs & Company 137,598 |. 150,000 |...
50202C-AA-2 ......... LCM Ltd Partnership CLO Ser 33A CI A 6.390% 07/20/34 ... 04/20/2023 ..... Bank of America BISD Dealer ...
50202C-AC-8 ......... LCM Ltd Partnership CLO Ser 33A CI B 6.900% 07/20/34 ... 04/20/2023 ... Bank of America BISD Dealer ...
50209L-A*-8 ......... LMRK Issuer Co I11, LLC LMRK Issuer Co Ill, LLC ~ 5.690% 06/30/33 ......cooovvvevvinnnnnnnnnnnnns [ i 05/12/2023 ... BNP Paribas Securities Corp ....23,100,000 |.
55286G-AA-1 ......... MFRA Trust Ser 23-INV1 CI A1 5.920% 02/25/58 ...ccooeeeeeieieieiiiiiiiiii [ 05/04/2023 ... Performance Trust Capital PINr ...........oiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees s [osesssssssssssssss s [oeeeeeeeeeeeeeeeeeaeees 5,433,152 |. .
55003V-BC-6 Warnermedia Holdings Inc. Sr Nt 4.279% 03/15/32 .......eevvvvviiiiiiiiiiiiiiiiiiiiiiniiiiiniiiiinens [ eeeeeeeeeennnns [ 05/01/2023 ..... Tax Free EXChange ........ooooviiiiiiiiiiiiii i [ [ 8,580,000 |.oeoeeeiiiiiiiiiiis 8,580,000 |...
55903V-BE-2 . ..|Warnermedia Holdings Inc. Sr Nt  5.141% 03/15/52 .... 05/01/2023 Tax Free Exchange . .. 7,732,840 |. .. 7,805,000 |.
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 |.
67118L-AA-9 . ..|Onslow Bay Financial MBS Ser 22-NOM9 CI A1A  6.450% 09/25/62 04/08/2023 Goldman Sachs & Company .. (49,032)[. (48,757)
701636-AA-2 . .|Parliament Funding I11 LLC Nt 7.996% 12/01/33 . 05/31/2023 Direct ....
78410G-AG-9 . ..| SBA Communications Corp Sr Nt  3.125% 02/01/29 . 04/11/2023 Goldman Sachs & Company
83001A-AD-4 ......... Six Flags Entertainment Sr Nt 7.250% 05/15/31 .....evvviiiiiiiiiiiiiiiiiiiiiieineseseeessnnnninneees [ eeeeeeeeenneens [ 05/02/2023 ... Wells Fargo Securities LLC .
838515-L@-1 ......... South Jersey Gas Co Sr Nt 5.210% 06/01/33 ...oooevieiiiiiiiiii [ 05/18/2023 ..... PNC Capital Markets LLC
845467-AS-8 ......... Southwestern Energy Sr Nt 5.375% 03/15/30 ......evvmmmimmmmiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiinnes [ eeeeeeeeennnnns [ 04/06/2023 ... Bank of America BISD Dealer ...
845467-AT-6 ......... Southwestern Energy Sr Nt 4.750% 02/01/32 ..euivveniiiniiiiiiiiiiiiieciieceieerieenieenieennns | ceveenieenens o 04/17/2023 ..... UBS Financial Services Inc ....
85205T-AN-0 ......... Spirit Aerosystems Inc 1st Lien  9.375% 11/30/29 ...covvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiciccciiiiiees [ eeveeeeeee [ 05/03/2023 ... Morgan Stanley & Co LLC
85571R-AA-8 ......... Starwood Mortgage Residential RMBS Ser 2022-3 CI A1 4.161% 03/25/67 .....cccoeeeeeeeeeeeeeenss [ eeeeeeees il 05/10/2023 ..... Citigroup ... .
88163V-AD-1 ......... Teva Pharm Finance LLC Sr Nt 6.150% 02/01/36 ...06/12/2023 ..... Direct 4,034,369 |. 4,425,000 |...
88430T-AA-9 ......... Putnam Advisory CLO Ser 2021-1A Cl A 6.460% 10/15/34 05/23/2023 ..... Bank of America BISD Dealer .......ccceiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii i i |oeeereeierieeeeeieeees 1,004,250 J..ooooeiiiiiieeee 1,030,000
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89364M-BZ-6 ......... Transdign Group Inc Tranche 1 Term Ln Nt 1 8.492% 08/10/28 .... 04/03/2023 ..... Morgan Stanley & €0 LLC ..oevennieeiieiee et ee e e e e e e e e enne e e e e ennn e e e eernnnnneeees [ereeennnnnereernnnnaneeeennnnnaeeee [reernnnnneeeennnnneeeeens 998,750 | 1,000,000 |.eevveenereeennnneeeeeeneeeeeeee |[4AFE
89616W-AB-4 ......... Tricon Residential Ser 2023-SFR1 CI B 5.100% 07/17/40 06/27/2023 ..... Morgan Stanley & Co LLC ..ovvvnniiiiiiiiiiiiiiiii e eees [errerrriee s [eereenenneeeeeene 1,080,966 | 1,078,000 |...

92735L-AA-0 ......... Chesapeake Energy Corp Sr Nt~ 6.750% 04/15/29 ..
988462-AA-5 ......... Yukon IV Sr Nt~ 6.000% 12/31/31
U5007T-AA-3 Kosmos Energy Ltd Sr Nt~ 7.125% 04/04/26
13648T-AD-9 . ..|Canadian Pacific Railway Sr Nt  4.300% 05/15/43
BJ4490-82-4 . ..|Meglobal Canada ULC Sr Nt  5.875% 05/18/30 ......
.| India Green Power Hold Sec Nt  5.375% 04/29/24 .

05/09/2023 ..... Morgan Stanley & Co LLC ..
06/28/2023 ..... Direct
05/09/2023 ..... Direct
04/19/2023 Tax Free Exchange .
06/28/2023 Direct ....

230,000 |...
. 16,525,000 |.
..980,000 |.

000000-00-0 . . 06/30/2023 Direct .

000000-00-0 . ..| Vedanta Resources Sr Nt~ 8.950% 03/11/25 ........ 06/15/2023 Direct .

000000-00-0 . ..| YPF Energia Electrica SA Sr Nt~ 8.500% 07/28/25 05/09/2023 Direct .

000000-00-0 . ..|Unigel Luxembourg SA Sr Nt ~ 8.750% 10/01/26 .... 04/05/2023 Direct .

000000-00-0 . ..|United Bank for Africa Plc Sr Nt  6.750% 11/19/26 06/01/2023 Direct .

000000-00-0 . ..| India Green Power Hold Sr Nt ~ 4.000% 02/22/27 .. 06/30/2023 Direct . .
000000-00-0 . Nexa Resources SA Sr Nt  5.375% 05/04/27 ........ Direct . E ..
000000-00-0 . Hindustan Petroleum Corporatio Sr Nt ~ 4.000% 07/12/27 Direct . E ..
000000-00-0 C&W Senior Financing DAC Sr Nt  6.875% 09/15/27 05/16/2023 ..... Direct .... S
000000-00-0 IHS Nether lands Holdco Sr Nt ~ 8.000% 09/18/27 05/10/2023 ..... Direct .... E
000000-00-0 . ..|Mauritius Commercial Bank Sr Nt ~ 7.950% 04/26/28 . Direct . E..
000000-00-0 . ..|Equate Petrochemical Sr Nt  2.625% 04/28/28 ..... Direct . E ..
000000-00-0 Eastern & Southern AFRIC Sr Nt 4.125% 06/30/28 .. 05/09/2023 ..... Direct .... E
000000-00-0 VTR Comunicaciones SPA Sec Nt  4.375% 04/15/29 .... 05/16/2023 ..... Direct .... E
000000-00-0 . ..|Cntl Amr Bottling Corp Sr Nt  5.250% 04/27/29 .. 05/16/2023 Direct . E ..
000000-00-0 . ..|Kazmunaygas National Co Sr Nt  5.375% 04/24/30 .... 06/12/2023 Direct . E ..
000000-00-0 . ..| Tengizchevroil Fin Co Inc Secured Nt  3.250% 08/15/30 05/09/2023 Direct . E ..
000000-00-0 . ..|Klabin Austria GMBH Sr Nt  3.200% 01/12/31 05/19/2023 Direct . E ..
000000-00-0 . ..|PLDT INC Sr Nt~ 2.500% 01/23/31 .............. 06/15/2023 Direct . E ..
000000-00-0 . Minerva Luxembourg SA Sr Nt~ 4.375% 03/18/31 04/20/2023 Direct . E ..
000000-00-0 . ..|Millicom Intl Cellular Sr Nt  4.500% 04/27/31 06/15/2023 Direct . E ..
000000-00-0 . ..|Bharti Airtel Ltd Sr Nt  3.250% 06/03/31 ..... 04/18/2023 Direct . E ..
000000-00-0 . ..|Office Cherifien Des Pho Sr Nt ~ 3.750% 06/23/3 04/19/2023 Direct . E ..
000000-00-0 . ..|Nemak SAB DE CV Sr Nt  3.625% 06/28/31 ..... 05/04/2023 Direct . E ..
000000-00-0 . ..| ICTSI Treasury BV Sr Nt~ 3.500% 11/16/31 04/04/2023 Direct . I ..
000000-00-0 . ..|LA Construccion SA Sr Nt 4.750% 02/07/32 . 04/04/2023 Direct . E ..
000000-00-0 . ..| JSW Steel LTD Sr Nt 5.050% 04/05/32 ........ 04/18/2023 Direct . E ..
000000-00-0 . ..| Intl Airport Finance SA 1st Lien 12.000% 03/15/33 05/11/2023 Direct . E ..
000000-00-0 . ..|Kazmunaygas National Co Sr Nt ~ 3.500% 04/14/33 .... 04/12/2023 Direct . E ..

000000-00-0 ......... Office Cherifien Des Pho Sr Nt  5.125% 06/23/51 ..
00109A-AB-3 AES Panama Gerneration HL Sr Nt ~ 4.375% 05/31/30 ....
003881-AN-3 . ..| Taga Abu Dhabi Nat! Energy Sr Nt — 4.696% 04/24/33
004346-28-5 . .| Access Bank PLC Sr Nt 6.125% 09/21/26 ........
059578-AG-9 Banco do Brasil SA Sr Nt  6.250% 04/18/30 ...

04/04/2023
04/06/2023
04/17/2023
05/09/2023
04/12/2023

m

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

m

mmm
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059597-AE-4 Banco General SA Sr Nt  4.125% 08/07/27 06/12/2023 Direct .... 2.BFE

05968L-AK-8 . ..|Bancolombia SA Sub Nt Fix to Variable 6.909% 10/18/27 06/13/2023 Direct . 3.CFE ..
25276V-AA-3 . .|Diamond I1 LTD Sec Nt ~ 7.950% 07/28/26 .. 04/19/2023 Direct . 3.CFE ..
279158-AP-4 Ecopetrol SA Sr Nt 4.625% 11/02/31 04/06/2023 Direct .... 3.A FE

29290W-AA-5 Energean Israel Finance Sec Nt  8.500% 09/30/33 .. 06/27/2023 Direct .... s N s 3.C FE

46128M-AS-0 . .. Inversiones CMPC SA Sr Nt ~ 6.125% 06/23/33 ... 06/20/2023 Direct .... .. 1,274,809 |. .. 1,275,000 |. 2.BFE ..
636274-AD-4 . ..|National Grid PLC Sr Nt ~ 5.602% 06/12/28 ... 06/07/2023 Bank of America BISD Dealer .20,000,000 | .20,000,000 | 2.BFE ..
653890-AA-1 . ..[Nickel Industries LTD Sr Nt 11.250% 10/21/28 ... 04/13/2023 Direct .... 4.AFE ..
69379V-AA-7 . ..|Pertamina Geothermal Energy Sr Nt  5.150% 04/27/28 . 05/10/2023 Direct . 2.CFE ..
T1647N-BJ-7 . ..|Petrobras Global Finance Sr Nt ~ 5.500% 06/10/51 .. 05/10/2023 Direct . 3.CFE ..
T1647N-BK-4 . ..|Petrobras Global Finance Sr Nt ~ 6.500% 07/03/33 .. 06/26/2023 Direct . 3.CFE ..
75975A-AA-8 . ..|Renew Power Pvt Ltd 1st Lien Nt  5.875% 03/05/27 . 04/11/2023 Direct . 3.CFE ..
82460E-AR-1 . ..[Shinhan Bank Co Ltd Sub Nt ~ 4.375% 04/13/32 Direct . 2.AFE ..
91911T-AQ-6 . .|Vale Overseas Ltd Sr Nt ~ 3.750% 07/08/30 .. Direct . 2.CFE ..
AS6777-63-3 ICL Group Limited Sr Nt  6.375% 05/31/38 ... Diveveveenneee |......06/16/2023 ... Direct .... 2.CFE
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B7894#-AA-6 Sibelga SC / CV Sr Nt 4.220% 05/18/33 B.. 05/18/2023 BNP Paribas Securities Corp ... .... 19,386,000 |. .... 19,386,000 |...
BT4389-51-1 . ..|Sweihan PV Power Co PJSC Nt  3.625% 01/31/49 . D.. 06/28/2023 Direct ....... .. 3,952,005 |. .. 4,882,504 |.
C30008-AA-7 . ..|Cristal-782 Port Financement | Sr Sec Nt Project Diamond  6.530% 04/04/33 D.. 04/04/2023 Citigroup ... .10,000,000 |. .10,000,000 |.
G6714R-AD-9 . ..|Odebrecht Finance LTD Sr Nt~ 0.000% 10/25/29 ... D.. 04/25/2023 Interest Capitalization . 7,708 7,708 |.
G6714R-AE-7 . ..| Odebrecht Finance LTD Sr Nt~ 0.000% 12/27/33 D.. 06/27/2023 Interest Capitalization .. 119,284 119,284 |.
G6714R-AF-4 . .| Odebrecht Finance LTD Sr Nt~ 0.000% 12/26/46 ... D.. 06/26/2023 Interest Capitalization
P3083S-AD-7 . ..|Consorcio Transmantaro SA Sr Nt~ 4.700% 04/16/34 . D.. 06/14/2023 Direct .... .
P4RS3V-AA-1 ......... Grupo Energia Bogota Sr Nt~ 4.875% 05/15/30 D.. 06/12/2023 ..... Direct .... . . ...6,452 [2.B FE ..........
Y72790-AA-9 ......... Renen Power Pvt Ltd 1st Lien Ser REGS  5.875% 03/05/27 ......cceiiiiiuuiieeiiiiiiiieeeiiiiieenaas Deveveeeiiene o 04/27/2023 ..... D T8 ettt e e eeessaieeeeeessainnneeesaainnnnessaaanns feneeesiasnnnreessaannnraeseaains [ereneeasiasnnnneasaannes 179,550 |.ueeiiieiiiiiiee 190,000 [oeiiiiiiiiieiiiiiiee 2,853 |3.C FE ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 550,523,079 560,347,277 1,515,101 XXX
000000-00-0 ......... Fiberlight New Term Ln Nt 1 11.926% 04/18/24 .....ccevmiiiiiiiiiiiiii s | e [ 04/20/2023 ..... Guggenheim Securities LLC ... ..3,000,000 | ..3,000,000 |...
000000-00-0 ......... Cority Software Inc Delayed Draw Term Ln Nt 2 11.079% 07/02/25 ......ccovviuvvieiieniinnnennnnns | eeeeeiieeees [ 04/27/2023 ..... Direct 515,759 |. 515,759 |...
000000-00-0 Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ...ceuvvvrneiiiieiiiiieiiieeiiieeiiieen | eeeeveiineiins o 06/30/2023 ..... Interest Capitalization ... 69,945 |. ...69,945 |...
000000-00-0 . ..|Animal Supply Company New 1st Lien Term Ln Nt 1 13.602% 08/14/25 ... 06/30/2023 Interest Capitalization 19,287 |. 19,287 |.
000000-00-0 . ..|Whitemarsh Rail Acq Infra Delayed Draw Term Ln B Nt 1 10.707% 12/18/26 . Direct . ..654,191 |.
000000-00-0 . ..|Margaritaville Holdings LLC Dalayed Draw Term Ln Nt 1 9.989% 06/17/27 . Direct ....
000000-00-0 . ..|Frontier Communications Refinancing Term Ln Nt 1  8.943% 10/08/27 .. JP Morgan Securities LLC .
000000-00-0 . ..|Harvey Tool Co LLC 2021 Delayed Draw Term Ln Nt 2 10.857% 10/26/27 . 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 .... ...04/05/2023 ..... Guggenheim Securities LLC ...
000000-00-0 . ..|Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.573% 03/01/28 . 05/05/2023 Interest Capitalization
000000-00-0 . ..|Del Real Holdco Term Ln Nt 1 13.742% 03/28/28 .. Various
000000-00-0 . ..|Del Real Holdco Revolver Nt 1 13.742% 03/28/28 . Direct .... 4B2
000000-00-0 ......... Del Real Holdco Term Ln Nt 1 13.742% 03/28/28 ........cevvvviiiiiiiiiiiiiiiiiiiiieccciienneceeinn | eeeeeeiiieeees [end 06/30/2023 ..... Interest Capitalization .. 4BZ ...
000000-00-0 ......... Certified Power Inc Term Ln Nt 1 12.145% 04/28/28 .......ccoiiiiiiiiiiiiiiiiiiiiie e | eeeeeiiiieeees [ 04/28/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Fairway Lawns LLC DD Term Ln C-1 Nt 5 11.663% 05/17/28 ........cccuvvviriiiiiniiiniiiiiiiiineenns | eeeeeeiieeees [l 05/23/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Fairway Lawns LLC DD Term Ln C-1 Nt 6 11.746% 05/17/28 .....ccceiiiumiiiiiiiiiiiiiieciccieeeeees | v [ 06/26/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Harmony Fds/Santa Cruz Hlds 7th Amendment Term Ln Nt 1 11.891% 06/06/28 ......c..vvvvunvevnnee | cevvvrniinnns o 06/06/2023 ..... Direct .... - 3.CPL ..
000000-00-0 ......... Spectrun Auto (CC SAG Acq) Delayed Draw Term Ln Nt 8 11.288% 06/29/28 ........cccoiiccuenneens | evvviiinnnnnns [ 04/03/2023 ..... Direct 101,187 |. 4APL ..........
000000-00-0 ......... Excelitas Delayed Draw Nt 1 10.936% 08/02/28 .........ccocuriiiiiiiiiiiiiiiiiiiiiiineeeiiiiieneeen | eeeeeeiiieeees [end 05/16/2023 ..... Guggenheim Securities LLC ... ....(139,628)|. 4.CFE ..onnes
000000-00-0 ......... Sonny's Enterprises LLC Restated Term Ln Nt 1 12.045% 08/05/28 ........ceevveeeeiiiniecneernics | eeveiiiiinenns [ 05/18/2023 ..... Direct .. 2,043,504 |. 4.CYE ..
000000-00-0 . ..|Denali Buyerco Delayed Draw Term Ln Nt 6 10.969% 09/15/28 .... 04/12/2023 Tax Free Exchange . .. 217,799 |.
000000-00-0 . ..|Denali Buyerco Delayed Draw Term Ln Nt 9 11.074% 09/15/28 . 04/12/2023 Direct .... ..477,778 |.
000000-00-0 . ..|Denali Buyerco Delayed Draw Term Ln Nt 2 11.510% 09/15/28 . 06/09/2023 Tax Free Exchange . ..212,819 |.
000000-00-0 ......... Faraday Buyer LLC Delayed Draw Term Ln Nt 1 12.008% 10/11/28 ....ccoiemiiiiiiiiiiiiiiiiiiiies | e [ 05/18/2023 ..... Direct 4AZ ...
000000-00-0 ......... Arcticom Delayed Draw Term Ln Nt 2 11.490% 04/14/29 ....covnviiniiiiiiiiiiiiiieccincciccvieenn | ceeeeiineies o 06/13/2023 ..... Tax Free Exchange . 4AZ ..
000000-00-0 ......... Arcticom Delayed Draw Term Ln Nt 1 11.707% 04/14/29 .....cocoiiiiiiiiiiiiiiiiiiiiiiiiiieecneiee | e [ 04/14/2023 ..... Direct 4AZ ...
000000-00-0 ......... Arcticom Delayed Draw Term Ln Nt 3 11.718% 04/14/29 ...couvviviiiiniiiiiiiiiiiieiiieevincevieenies | e o 06/14/2023 ..... Tax Free Exchange . 4AZ ..
000000-00-0 ......... GS Seer Group Term Ln Nt 1 11.795% 04/28/29 .......ooviiiiiiiiiiiiiiiiiiiee e ceiieees | eeeeiiiieeees [ 04/28/2023 ..... Direct 4AZ ...
000000-00-0 ......... Northwinds Holding Co Term Ln Nt 1 11.443% 05/01/29 ......ooeviiiiiiiiiiiiiiiiiiiececiiieneeees | eeeeeeiieeees [l 05/01/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Mr Greens Intermediate Term Ln Nt 1 11.510% 05/01/29 ......ccoiuiiiiriiiiiiiiiieeiiiieeeeeees | eeeeiiiiieenes [ 05/01/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Nor thwinds Holding Co Delayed Draw TL 2023-1 Nt 1 11.848% 05/01/29 .......ccevvvveeiicnninnnnns | eeeeeiieeees [l 05/12/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Silk Holdings Ill Corp 1st Lien Term Ln Nt 1 12.793% 05/01/29 ......cccccuvereeeiiiiiinnneeniiie | eeeeiiiiiiennes e 05/01/2023 ..... Direct .... 407 ...
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000000-00-0 ......... Project North Star Term Ln Nt 1 11.111% 05/03/29 .....coiumiiiieiiiiiiiiiei e ceieeeeees | eeeeviiiieeees [ 05/03/2023 ..... Guggenheim Securities LLC ... 4AZ ...
000000-00-0 ......... Lightbeam Bidco Term Ln Nt 1 11.361% 05/04/29 .......oooiiiimiiiiiiiiiiiiiiiciiiiieceecciieneeees | eeeeeeiieeees [ 05/04/2023 ..... Direct 4AZ ...
000000-00-0 ......... Pathstone Family Office LLC Term Ln Nt 1 11.997% 05/15/29 ......eovviiiiiiiiiiiiiiiiiieeeeeie | e [ 05/15/2023 ..... Direct .... 4AZ ...
000000-00-0 ......... Lido Advisors LLC Incremental DD Term Ln Nt 1 11.388% 06/11/29 ........cccvvvviiiiiiiiinnnnniii | eeeeiiees [l 06/09/2023 ..... Direct ....
000000-00-0 ......... Convera International Fin Incremental Term Ln Nt 1 11.342% 06/23/29 .....cceeeevveiiieeecennnns | eevvviniiiennnn e 06/23/2023 ..... Direct ....
000000-00-0 ......... KSKI Holdings 2 Term Ln Nt 1 12.235% 06/28/29 .......ccoiiiimieiieiiiiiiiiineiiiiieeeececinieeeees | eeeeeeiieeees [end 06/28/2023 ..... Direct ....
000000-00-0 ......... Eyesouth LLC 1st Lien Dalayed Draw Nt 1 10.952% 10/05/29 ......cccuviiereiiiiiiiiieeiiiieeeees | eeeviiiiieeees [ 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 . ..|ATI Restoration LLC 1st Amendment DD Term Ln Nt 6 10.389% 07/31/26 . 06/29/2023 Direct ....
02358@-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#-AC6 ......... 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 ...vvvvvniiviiiiiiiiiiiicins | ceveeeiiieies o 05/26/2023 ..... Direct ....
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 14 10.707% 07/31/25 ....evvvveeiiiciiiiiecieie | e [ 06/28/2023 ..... Direct ....
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 13 10.707% 07/31/25 ..eevvvvvvnviiniiiiiiiiineen | ceeeeeiiieees o 06/26/2023 ..... Direct ....
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 10 10.764% 07/31/25 ......oevveeiiiciiiiieciece | eeeiiiieenes [ 05/31/2023 ..... Direct ....
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 11 10.776% 07/31/25 .ooevvvveiiiniiiiiiiiiiieen | e o 06/05/2023 ..... Direct ....
03768J-A0-7 ......... Apex Services Partners Amendment 18 Term Ln Nt 1 10.540% 07/31/25 04/03/2023 ..... Direct .... . . .
03957N-AB-2 Archkey Holdings 1st Lien Term Ln Nt 1 10.443% 06/30/28 ... 04/28/2023 ..... LTI e U T R 1,470,121 |. ,481,250 |...
03957N-AB-2 . ..| Archkey Holdings 1st Lien Term Ln Nt 6 10.788% 06/30/28 06/30/2023 Tax Free Exchange . 1,395,188 |. ,406,250 |.
08182C-A*-7 . .|Benefytt Technologies Inc Term Ln Nt 1 12.602% 08/12/27 ... 06/12/2023 Interest Capitalization .. 32,8% |. 32,8% |.
08182C-B*-6 . .|Benefytt Technologies Inc Delayed Draw Term Ln Nt 1 12.567% 08/12/27 . 05/16/2023 Interest Capitalization .. 10,603 |. 10,603 |.
15644G-A#-1 . ..|Centric Brands Inc 1st Lien Exit Term Ln Nt 1 10.000% 10/09/24 .. Interest Capitalization .. 83,777 |. 83,777 |.
15644G-A*-5 . .|Centric Brands Inc DIP Ln Nt 17 10.848% 10/09/24 . Direct .... 19,913 |.
15644G-A*-5 Centric Brands Inc DIP Ln Nt 18 11.500% 10/09/25 ..........cccoumiiiiriiiiiiiieeiiiiiiiieeecinees | eeeeeeiieeees [end 05/25/2023 ..... Direct .... ... 19,013 |.
22821K-AD-8 .........|Crown Buyer Inc (Barton Associ Revolving Term Ln Nt 1 11.589% 07/26/27 .....ovvvueevneeennee | ceeveiiieiins o 04/25/2023 ..... JP Morgan Securities LLC .... .. 459,770 |.
28259H-AC-5 .........|EisnerAmper Term Ln B Nt 1 10.102% 07/28/28 ......euvivrniiiniiiiiiiiiiiiiiiieiiieeeiieeninenineenen | cveeeeniieenns o 05/02/2023 ..... Guggenheim Securities LLC ... N
28250H-AD-3 .........|EisnerAmper Term Ln B Add On Nt 1 10.352% 07/28/28 ........eeveeieiiiiiiiiieiiiiiiceeecciieeees | veeeeeeiiiins feed 05/03/2023 ..... Guggenheim Securities LLC ... 121,310 |.
30068*-AB-2 .........|Excelitas Term Ln Nt 1 10.098% 08/13/29 05/16/2023 ..... Guggenheim Securities LLC ... 139,628 |.
35042#-AC-6 Foundation Consumer Brands Term Ln Nt 1 06/05/2023 ..... Direct ....
35042#-AC-6 . ..|Foundation Consumer Brands Term Ln Nt 2 11.639% 02/12/27 .. 06/27/2023 Direct ....
449580-A*-3 . ..|1G Investments Holdings LLC Term Ln Nt 2 11.339% 09/22/28 . 04/28/2023 Tax Free Exchange .
45173J-A0-7 . ..|Coherent Co Term Ln B Nt 1 7.837% 07/01/29 .....cevvvvvnnnnnn 05/19/2023 JP Morgan Securities LLC .
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 .......ceevvevvecce | eovnnenneinies | 05/31/2023 ..... Direct ....
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 15 11.981% 11/08/28 .........cccvvvvieeiiininnnniniiiins [ e | 06/09/2023 ..... Direct
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 1 12.147% 11/08/28 .....uvvvrnieenieiiiieinieeeiieeeieees | evieveiieiiens foeees 05/31/2028 ..... Tax Free Exchange .
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 13 12.191% 11/08/28 ........ccevvveeiiiiiiinnneniiiens [ e | 04/17/2023 ..... Direct ....
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 15 12.272% 11/08/28 .... 05/08/2023 ..... Direct ....
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 14 12.272% 11/21/28 .... 05/01/2023 ..... Direct ....
45836#-AB-7 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 12 12.274% 11/21/28 .... ...04/03/2023 ..... Direct ....
55340#-AG-4 ......... MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 4 11.339% 01/29/27 .. ...06/08/2023 ..... Guggenheim Securities LLC ...
55340#-AG-4 . .|MB2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 1 11.342% 01/29/27 05/31/2023 Tax Free Exchange ..........

55340#-AG-4 .
55302%-AA-8 . .
677788-AC-1 .........

..|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 ...

05/03/2023
06/30/2023
04/28/2023

Guggenheim Securities LLC
Interest Capitalization
Tax Free Exchange
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68144#-AB-6 ......... Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 12.914% 02/28/27 ...ccuvvvvnnveenieens | eveeviieiinns fens 05/31/2028 ..... Interest Capitalization ...e..eeeeeeieeiiiiie et e e e eeseeeeeeeeees enneeenieeenieeenieeenneeeennannns rerneernneeenneeenneennnneennes 118 foiirriiiniiiineeiieeeineeee 713 | [4BPL
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 12.864% 02/28/27 ........ovvvvvvvvvnninnnnes | vveeeeeiiinnns oo 05/31/2023 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 12.864% 02/28/27 ....oevvnveenneeenieennnnen | ceveeveiieiinns e 04/14/2028 ..... Tax Free Exchange
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 14.202% 02/28/27 .......ccevvvevvvvivvnncnns | cveeeeeeeinnns e 06/09/2023 ..... Interest Capitalization ..
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9 14.246% 02/28/27 .....uveveneeenneeeneeennnne | eveeeiiieiinns e 06/15/2023 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 6 14.307% 02/28/27 ........evvvvvvvinninnnnes | eveeeeeeiinnns oo 06/20/2023 ..... Interest Capitalization
68144#-AD-2 ......... Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 12.914% 02/28/27 ....uovevnevernieeeeeeneeen | eveeviiieviins e 05/31/2028 ..... Interest Capitalization ..
70559@-AF-3 ......... Pegasus Global Enterprise Hlds 2nd Amendment Incr2 DD TL Nt 2 11.771% 05/29/25 ....cevvvvvns | vovnvvinniinnns Jos 06/01/2023 ..... Tax Free Exchange
T1579%-AE-2 ......... Pestco LLC Term Ln A Nt 2 12.142% 02/17/28 04/07/2023 ..... Tax Free Exchange .
71667*-AD-7 . ..|Petroleum Servce Group LLC New DD Term Ln Nt 5 11.342% 07/23/25 .. 05/12/2023 Direct .ovvuvennnns
74501#-AB-1 . .|Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 4 11.043% 08/23/28 04/28/2023 Tax Free Exchange .
74501#-AB-1 . ..|Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 1 11.277% 08/23/28 05/31/2023 Tax Free Exchange .
757348-AB-9 ......... Reddy Ice Holdings Inc Term Ln Nt 13 11.677% 07/01/25 ...ccooemiiieiiiiiiiiiieeieiiieeeeeeiee | eeeeviiiieeens [ 04/17/2023 ..... Tax Free Exchange ....
757348-AC-7 ......... Reddy Ice Holdings Inc Delayed Draw Term Ln Nt 11 11.219% 07/01/25 ..ovvvvvnviiniiiiiiiiiienns | e o 04/17/2023 ..... Tax Free Exchange
78486@-AA-5 ......... SSE Buyer Inc Term Ln Nt 1 16.112% 06/30/26 .......eevereiiiiiiiiiiiiiiieee e ceieeeees | eeeeviiiieenes [eeed 06/30/2023 ..... Interest Capitalization ..
816307-A8-1 ......... Selectquote Inc Initial Term Ln Nt 1 13.202% 10/31/24 ..coovvvvnniiiiiiiiiiiiiiiiiiiiiiieiiiieeen | e o 06/30/2023 ..... Interest Capitalization ..
81761#-AA-3 ......... Service Logic Incremental Term Ln Nt 3 10.602% 10/30/27 .....ccoiiiumiiiiiiiiiiiiiiieeieciiieeeees | eevviiiieenns [ 05/25/2023 ..... Tax Free Exchange
81761#-AA-3 ......... Service Logic Incremental Term Ln Nt 4 10.716% 10/30/27 ...eevunviiniiiiiiiiiiiieenneenieennn | ceeeeiiieeens o 06/21/2023 ..... Direct
85789#-AC8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 1 11.790% 03/01/26 .......ccooeiiiiiiiriiiiiiins | evviiiiieenes [ 04/21/2023 ..... Tax Free Exchange .
85789#-AC-8 Stealth Holding LLC Incremental DD Term Ln Nt 6 11.928% 03/01/26 ......vvvvnvvennviinniiiiiienn | ceeeeiiiieeans o 04/19/2023 ..... Tax Free Exchange
90347B-AJ-7 . ..|Axalta Coating Systems Term Ln B-4 Nt 1 8.242% 12/20/29 ..... 05/27/2023 Bank of America BISD Dealer
91823C-AB-3 . ..|V Global Hids aka Vertellus Revolver Nt 6 10.988% 12/22/25 .. 05/08/2023 Direct .... .
91823C-AB-3 . .|V Global Hids aka Vertellus Revolver Nt 5 10.988% 12/22/25 06/08/2023 Tax Free Exchange . ..180,000 |.

028432-A*-4 .
928432-A8-2 .

Visual Edge Technology Inc Term Ln Nt 2 11.213% 08/31/23 ..
Visual Edge Technology Inc Delayed Draw Ln Nt 1 10.969% 08/31/23

Interest Capitalization
Interest Capitalization

13,772 |.
12,561 |.

13,772 |.
12,561 |.

92974*-AB-5 ......... Discovery Life Sciences LLC Delayed Draw Term Ln Nt 4 11.443% 03/30/28 .... FU IR 05/01/2023 ..... Direct ... 30,892 |. ... 30,892 |...

92974%-AB-5 ......... Discovery Life Sciences LLC Delayed Draw Term Ln Nt 3 11.445% 03/30/28 .......cccvviinneeeenns | eovvvinnninnnns Joennd 04/28/2023 ..... 0o e P AP PPPPPPTNEC L8 L\ FEPT N 37,970

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 47,119,452 47,519,382 27,413
2509999997. Total - Bonds - Part 3 637,128,150 647,191,659 1,544,171
2509999998. Total - Bonds - Part 5 XXX XXX XXX

2509999999. Total - Bonds 637,128,150 647,191,659 1,544,171
23281#-12-4 . ..|Cyprium Parallel Invs V LP Pfrd Units .. 04/11/2023 Direct . 5,379.980 537,998 .0.00 |. APL L
000000-00-0 . ..[Network i2i Ltd Sub Nt Fixed to Float . erpet. ... 06/27/2023 Direct . 860,000.000 771,850 .0.00 |. .B FE
000000-00-0 . ..[NGD Holdings BV Jr Sub Nt Fix to Float 05/27  4.250% Perpet. 05/22/2023 Direct . 960,000.000 854,400 .0.00 |. AZ
000000-00-0 . ..|Bank Negara Indonesia Jr Sub Nt ~ 4.300% Perpet. ................. 06/20/2023 Direct . ...460,000.000 380,650 .0.00 |. .C FE
000000-00-0 . ..|Banco do Brasil (Cayman) Jr Sub Nt Fix to Float 6.250% Perpet. 06/05/2023 Direct . 1,005,000.000 869,325 .0.00 |. LAFE ..
000000-00-0 . Rizal Commercial Banking Jr Nt Fix to Float 6.500% Perpet. . 05/23/2023 Direct . ...260,000.000 |. 234,000 .0.00 |. LAFE ..
000000-00-0 . Banco Mercantil De Norte Jr Sub Nt ~ 6.875% Perpet. .... 05/23/2023 Direct .... 220,000.000 |. 176,000 .0.00 |. .C FE
000000-00-0 . Digicel Group 0.5 Ltd Sub Nt ~ 7.000% Perpet. ......... 04/03/2023 Interest Capitalization 106,978.000 |. .. 106,978 .0.00 |. . FE
05946K-AG-6 . Banco Bilbao Vizcaya Arg Jr Sub Nt Fix to Float  6.500% Perpet. .. . 05/24/2023 Direct .... 400,000.000 |. .. 374,000 |. 3.B FE
25381Y-AC-5 .........[Digicel Group 0.5 Ltd Sub Nt  7.000% Perpet. .....coeeoeeiivvnnnnnnnees .. |D.. e Jeennnd 04/03/2023 ..... Interest Capitalization .. 7,049.390 |.eeiniiiiiiiiiia s 7,049 |. 6. FE .
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 4,312,250

4509999997. Total - Preferred Stocks - Part 3 4,312,250

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 4,312,250

31340#-00-1 ......... |Federa| Home Loan Bank Com Cl B ...iiiuuuuuiiiiiiiiiiiiiiiiiin s it seiesii s s e reeiis s s s cnaaanas | ..................... 04/18/2023 ..... |Direcl .................................................................................................................................. 6,433.000 |...oouniiiiiiiiiniiiiins 643,300 [..iieuenniiiiiiiiiiiiiiiiiiiniies forririiinrriiinrerieiineenes | eeeeeeeesiiens
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 643,300 XXX XXX
63867R-61-3 . Nationwide Fd-R (Seed) .... 06/12/2023 Direct . . 0.070 |.

63868B-86-4 .........[Nationwide Bailrd Cog Val Fd Inst (Seed) .......cccevuieiiirrmuninnieiinnninneeennnineaeeennnnnnaeeee | eevnnenennnnnns |on....06/12/2023 ... Direct .... ... 1.370 |....
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
63868D-65-4 ......... Nationwide Loomis US 130/30 Equity RB ....eeeeereeieieiiiiiieeeeeeie e eeeeni e eeeenne e eeeennnees | cvvvieennnnnnn feennnd 06/12/2023 ..... D] o PR RPN 0.420
63868D-67-0 ......... Nationwide Loomis GOG US Quality Equity-Eagle ........ccovviiiiiiiiiiiiiiiiiiiiiiiiiiiiinciiis | e |l 06/12/2023 ..... T RN 0.360 |..
63868D-68-8 .. .[Nationwide Loomis GQG US Quality Equity=Ins Srv ......coiieemmmiiiiiiiiiiieeeeeene e eeeeneeeeee [ eeereevviniins feeend 06/12/2023 .....|Direct ..
63868D-69-6 ......... Nationwide Loomis GOG US Quality Equity FA-RB ........cooviiiiiiiimiiiiiiiiiiiiiiiiiiiiinnniviines | eevvieeeeeennn |l 06/12/2023 ..... T R R 1,081.850 |..
63868D-71-2 ......... Nationwide Loomis GQG US Quality Equity Fd-A ...coeeerimiiiiiiiiiiiieiieiee e eeeeenneeeee | cvvvieennnnnnn feennd 06/12/2023 ..... Direct ..
63868D-73-8 .. .|Nationwide Loomis Destination 2065-R6 .........cccovevvuuiiiiiiiiiiiiiiiiiineeccciieccviineeee | eeeeeeiiieeeens [ 06/15/2023 .....|Direct
63868D-76-1 ......... Nationwide Loomis Mellon Disc Value Fund Eagle .......cceeeeiveeeiieeiiieiiiiiiiieeiiieeiiieeeiieenens | cvvvviieiiiines foeees 06/12/2023 ..... Direct ..
63868D-78-7 ......... Nationwide Loomis Mellon Disc Value Fund Cl RE ........ccevvvvnniiiiiiiiiiniiiiiiiiiinccciiiineneeee | ceveieeeeeeenn ol 06/12/2023 ..... Direct ..
63868D-82-9 .. .|Nationwide Loomis International Growth Eagle .........cceeeiieeeiiieeimeiiiiiiiiieiieeeiieenineenenes | evvveiiiviiees foeees 06/12/2023 .....|Direct ..
63868J-87-5 ......... Nationwide Var Ins Tr Govt Money Market Fund (Seed) N IPTTTOOTN ST 06/30/2023 ..... Direct .. .. 67 |..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 17,099
5989999997. Total - Common Stocks - Part 3 660,399
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 660,399
5999999999. Total - Preferred and Common Stocks 4,972,649 XXX 47,416 XXX
6009999999 - Totals 642,100,799 XXX 1,591,587 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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
..38377J-311-3 | GNMA Ser 2010-113 CI PE  4.000% 09/20/40 ... |....... . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 120,440 |........... 129,440 |........... 132,939 |[........... IV 2:7 S R R (€275 PO N (€275 PO 120,440 [oooiiiiiiiiiiies i e e 2,187 |. 09/20/2040 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 ..o [ . 06/01/2023 . |Paydoun .....coooeeeiiiiiins i e 34,953 |............ 34,953 |..eoeeeeens 36,229 [...ooenneeee 3B, 111 | | () PO ()1 PO N 34,953 oeveiiiiiiiiiins ferniiiiiiiiii o e 1,067 |. 09/15/2025 . |[1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-L0-7 |6.750% 06/15/28 .......evvvvvvvvnvnvnnnnnnnnnnnnnnne [ceeeenn . 06/01/2023 . |Paydown .....oooeeeeeeiieies Jooeeeeeeieeeeeeeeens |, 21,542 |............ 21,542 |oooeeennns 2,162 ... 20,711 | foveiienees (169) [oevvvennnnnnnnnn foveeiennns [RICI) ] R RO 21,542 [ e e o, 623 |. 06/15/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 185,935 185,935 191,330 187,106 (1,172) (1,172) 185,935 3,877 XXX XXX
United Mexican States Sr Nt~ 6.350% 02/09/35
L91087B-AV=2 | .eeriniiiiiiiie e |D ..... | 04/05/2023 . ‘Direct ..................... | ............................. 576,870 |........... 536,000 |........... 534,028 [.....ccviiiiiiiinnn fovenniiniiiiins i, 10 [ [, 10 | fevviiinnns 534,037 |.vvvvvvinnnnnnn fornnnnn 42,833 |......... 42,833 | 8,604 |. 02/09/2035 . [2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 576,870 536,000 534,028 10 10 534,037 42,833 42,833 8,604 XXX XXX
||||incis St GO Bld Amer Bd Ser 3  6.725% | Redemption 100.0000
.. 452152-FA-4 104/01/35 ... .. . | 04/01/2023 . ..884,615 884,615 900,609 |...........895,525 |......ooeeeeeins e (10,909) |. .. (10,909) ... .884,615 |.. . 04/01/2035 . [1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 884,615 884,615 900,609 895,525 (10,909) (10,909) 884,615 XXX XXX
Coos County Oregon GO Txbl Ser B 4.880%
..217039-DC-7 [06/01/23 ..evvvriiiiiiiiiiiiiiiiiiieieccininneeeenn | s . 06/01/2023 . |Maturity ....oevveviviinis Jooveniiiiniis e, 640,000 |.......... 640,000 |.......... 640,000 |.......... 640,000 |oooeeeiiiiiinns Joerieiiiiiiiis e feiiiiinn fon 640,000 |.ooovvriiniiines fevvvernriiininns foviiiiiiii fon 15,616 . 06/01/2023 . |1.E FE ....
Detroit Mich City Sch GO Bld Amer Bd Detroit
..251129-5D-0 [City SD  7.747% 05/01/39 ..eevvvvvviiinnninnnns | unnnnns . 05/01/2023 . | Call 100.0000 ..... foeeeeiiiiiiiiiiin oo 310,000 |.......... 310,000 |.......... 310,000 |.......... 310,000 |ooeeeiiiiiiiiies i e feiiiiin fon e 310,000 |evvveiiiiiiiins fovveeeieiriiiens foiiiiiiiii o 12,008 |. 05/01/2039 . |1.C FE ....
Portland OR Comm College GO Dist  4.810%
L T36688-FN-7 [ 06/01/27 ..o | s . 06/01/2023 . | Call 100.0000 ..... foereiiiiiiiiiiiin oo 780,000 |.......... 780,000 |.......... 780,000 |.......... 780,000 |.vevvvvvvrrnnnnn fovviiiiiiiiiiiis oo e e e 780,000 |eevvveeeriiinns fevvvrerenriinene foveiniiiiiiin foin, 18,759 |. 06/01/2027 . 1.B FE ....
San Francisco CA GO Bld Amer Bd  5.200%
.. 797646-NA-0 [06/15/23 ..evvvvniiiiiiniiiiiiiiiiiiiiiiiiiiiniieees | eeees . 06/15/2023 . |Maturity ...ooooooviiiiiins Jooveeeiiiiiiieeienns oo 10,000,000 |...... 10,000,000 |J...... 10,000,000 |...... 10,000,000 J..evvevvreerenee fovvvvvvvnvnnnnn fovviiiiiiiiiiins foveiis o e 10,000,000 J...vvvvvvvvvnene fovvviiiiiiiiiins o e 260,000 |. 06/15/2023 . |1.A FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ons 11,730,000 11,730,000 11,730,000 11,730,000 11,730,000 306,383 XXX XXX
Chicago IL 0'Hare Int Arpt Rev Ref Gen Sr JP Morgan Securities LLC
..167593-V0-2 |Lien Ser C  5.000% 01/01/33 ....oevvunnnnnnns [ereenn . 04/05/2023 . | .evvvviiiiiiiiiiiiiiiiiininnns e | 5,825,765 |........ 5,500,000 |........ 6,124,635 |........ 5,733,004 [oeeeveveernnnnnn foeeens (R0 D) R [0 )N R 5,712,674 [oooeeeeiiiiiiees |eees 113,001 |....... 113,001 | 213,125 [. 01/01/2033 . |1.E FE .
..3128MJ-2Z-2 |FHLMC Giant Pool #G08791  3.000% 12/15/47 . |....... . 06/01/2023 . | Paydown ... .. 312,907 .. 317,161 ... ... (4,165) | . (4,165) [... .312,907 |.. 3,893 |. 12/15/2047 .
..3128MJ-3-0 |FHLMC Gold Pool #G08803  3.000% 03/15/48 ... |....... . 06/01/2023 . | Paydoun ... ... (544) ... .206,634 |.. 2,452 |. 03/15/2048 .
..3128MJ-4X-5 [FHLMC Pool #G08837  4.500% 09/15/48 ......... |.cee... . 06/01/2023 . | Paydown ... (10,699) [... 6,053 |. 09/15/2048 .
..3128MJ-03-7 |FHLMC Giant Pool #G08473  3.500% 01/15/42 . |....... . 06/01/2023 . | Paydoun ... . (BTT) ). . 01/15/2042 .
..3128\1J-T8-3 |FHLMC Pool #G08574 4.500% 02/15/44 ......... |.cee... . 06/01/2023 . | Paydown ... ..(2,455) |... . 02/15/2044 .
..312915-UF-6 | FHLMC REMIC Ser 1504 Z ~ 7.000% 05/15/23 .... |....... . 05/01/2023 . | Paydoun ... ....373 ....383 |.... K . 05/15/2023 .
..313206-AX-8 [FHLMC Pool# SB8122  1.500% 10/25/36 ......... |.eeee.. . 06/01/2023 . | Paydown ... 554,749 ..., 560,166 |.... s .. (5,021) | . (5,021) [... . 10/25/2036 .
..3132DW-BY-8 | FHLMC Pool #8D8155  2.000% 07/25/51 . 06/01/2023 . |Paydown . 673,710 . 681,131 |. 680,899 (7,189) |. . (7,189) . 07/25/2051 .
.. 3132DW-CH-4 [FNMA Pool #SD8172  2.000% 10/25/51 ..... . 06/01/2023 . |Paydown 324,930 326,352 326,302 (1,372) | . 10/25/2051 .
..31339D-SE-9 | FHLMC REMIC Ser 2416 PV 6.000% 02/15/32 ... 06/01/2023 . |Paydown . 7,164 7,233 7,180 |. . (15) ] . 02/15/2082 .
..31339G-JU-6 |FHLMC REMIC Ser 2367 ZK  6.000% 10/15/31 ... . |. 06/01/2023 . | Paydown .3,2% .3,288 |. .3,288 |. .8 . 10/15/2031 .
..3133AP-VZ-9 |FNMA Pool #0C5132  2.500% 08/25/51 ... . |- 06/01/2023 . |Paydown ..285,310 .. 204,627 |. .(9,214) | . 08/25/2051 .
..3133KG-U2-2 |FHLMC Pool #RA1501  3.000% 10/25/49 . R [ . 06/01/2023 . | Paydown ... 312,893 317,305 |.... ...(4,272) | . 10/25/2049 .
..3133T2-YE-4 |FHLMC REMIC Ser 1643-E  6.500% 07/15/23 .... |....... . 06/01/2023 . | Paydoun ... ... 1,437 ... 1,467 ... . 07/15/2023 .
..3133T3-KF-4 [FHLMC REMIC Ser 1628-KZ  6.250% 12/15/23 ... |....... . 06/01/2023 . | Paydown ... s ....9,801 ... ...10,297 |.... . 12/15/2023 .
..3133T6-M4-0 |FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 ... |....... . 06/01/2023 . |Paydoun .....coooeeeiiiiiins i e 8,527 |oeeiiiiinns 8,527 |l 8,790 . 04/15/2026 .
FHLMC Structured Ser 2008 M 7.000% 11/20/27
LB13BTC-6P-8 | e [ . 06/01/2023 . | Paydown . 11/20/2027 . [1.A ........
FHLMC Structured Ser FSPC T-9 A6 6.564%
L. 3133TC-AU-2 | 03/25/29 ..o [ e . 06/01/2023 . | Paydoun ... . 03/25/2029 . [1.A ........
..3133TE-LG-7 [FHLMC REMIC Ser 2064 M 6.000% 06/15/28 .... |....... . 06/01/2023 . | Paydown ... . 06/15/2028 . [1.A ........
..31350B-DN-4 | FNMA REMIC Ser 1993-115G  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 . | Paydown ... . 07/25/2023 . [1.A ........
..31350E-LJ-8 |FNMA REMIC Ser 1993-204ZA  6.500% 10/25/23 |....... . 06/01/2023 . | Paydown . 10/25/2023 . [1.A ........
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FNMA REMIC Ser 1993-225 CI UB  6.500%
.. 31359G-DE-3 | 12/25/23 ...vvviiiiiin [ . 06/01/2023 . | Paydoun ... .... 3,502 ... 3,4% |.... .3,502 |.. . 12/25/2023 . (1.A ........
..31359G-P3-4 |FNMA REMIC Ser 1994-37L  6.500% 03/25/24 ... |....... . 06/01/2023 . | Paydoun ... , ....5,435 , e 5,419 . 5,435 |.. . . 03/25/2024 . [1.A ........
.. 31359Q-UN-2 | FNMA REMIC Ser 1997-56 Z ~ 7.000% 09/18/27 . |....... . 06/01/2023 . |Paydown ......cooevieiiiiins e e 2,339 | 2,339 [ooeiiinnnnne 2,380 |ooeeeeeenns 2851V R RO ) ) FO o [ R A 2,339 [oeiiiiiiiiiiis o e 68 . 09/18/2027 . |1.A ........
FNMA REMIC Ser 1998-37 CI VZ  6.000%
.. 31359T-6P-8 | 06/17/28 ....evvvvvvvrririnniiiiiiiniiiiiiniiiiiiniins [ oo . 06/01/2023 . |Paydown .......oooveeiiiiins Joeeiiininiinis e 9,782 |oererrrnnns 9,782 |l 10,072 [ovveennnnns LR O ()] R RN (1] R RN L 7 O R N 242 1. 06/17/2028 . |1.A ........
..31350U-TL-9 |FNMA REMIC Ser 1998-54C  6.000% 09/18/28 ... |....... . 06/01/2023 . |Paydoun .....coooeeeiiiiiins v e, 577 |oeeeiiiiiiiis [T P 579 |oveiiiiiiiiiees L7400 PO AR (SRR RN R R [/ O SR R R 14 1. 09/18/2028 . |1.A ........
FNMA REMIC Ser 1998-73 CI MZ  6.300%
L 3135V-BH-5 | 10/17/38 ..evvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniien [ . 06/01/2023 . |Paydoun ....oooovveieiiiiins v 2,379 | 2,379 | 2,440 0 2,398 [ e (19) e e (I8) e e 2,379 [ e e e 62 [. 10/17/2038 . |1.A ........
FHLMC REMIC Ser 3803 CI CP 4.000% 01/15/40
CBIBTAT-20-8 | [ . 04/01/2023 . | Paydoun ... . 01/15/2040 .
..31381H-TQ-9 | FNMA DUS Pool #461459  5.450% 11/25/23 . |. 06/01/2023 . | Paydown K , . 11/25/2023 .
..31381H-TR-7 |FNMA DUS Pool #461460 5.350% 09/25/23 . |- 06/01/2023 . |Paydown 61,580 |. 61,699 . 09/25/2023 .
..31381L-NY-9 |FNMA Pool #464007  6.650% 01/25/28 .......... [....... . 06/01/2023 . | Paydoun ... ....9,685 |.... ...9,086 |.. . 01/25/2028 .
..31381N-V3-4 |FNMA Pool #466034 6.210% 12/25/29 ........... [....... . 06/01/2023 . | Paydoun ... ...30,913 |.... ..29,134 |.. . 12/25/2029 .
..31381P-KS-6 |FNMA Pool #466605 6.340% 01/25/29 ........... [..ccoen . 06/01/2023 . | Paydoun ... ... 17,208 |.... ..16,179 |.. . 01/25/2029 .
..31381T-KS-8 |FNMA Pool #470205 6.740% 07/25/29 ......eevvn [oeennn . 06/01/2023 . | Paydoun ... ...19,738 |.... ..18,183 |.. . 07/25/2029 .
..31384V-0L-9 |FNMA Pool #535159  7.000% 02/25/30 .........e. [eeennn . 06/01/2023 . | Paydoun ... ... 3,334 |.... .. 3,413 ). . 02/25/2030 .
..3138A9-CV-4 |FNMA Pool #AH7283  4.000% 03/25/41 ........eeu [oeeeenn . 06/01/2023 . | Paydoun ... ... 44,490 |.... ..44,124 .. . 03/25/2041 .
..3138AB-YQ-6 |FNMA Pool #AHO718  4.000% 04/25/41 06/01/2023 . |Paydown 19,712 |. 19,552 . 04/25/2041 .
..3138AC-AR-8 |FNMA Pool #AH9915 ~ 3.500% 04/25/41 06/01/2023 . |Paydown .8,645 |. . 8,563 . 04/25/2041 .
..3138AP-JX-7 |FNMA Pool #A19277  4.000% 08/25/41 06/01/2023 . |Paydown ..9,507 . 9,507 .9,601 |. .9,588 |. . 9,507 . 08/25/2041 .
..3138EK-TC-9 |FNMA Pool #AL3246  3.500% 10/25/42 06/01/2023 . |Paydown .. 251,083 ..251,033 ..252,842 |. ..252,604 |. .251,033 . 10/25/2042 .
..3138EL-GL-1 |FNMA Pool #AL3802  3.000% 02/25/28 06/01/2023 . |Paydown 36,029 36,029 36,896 |. 36,448 |. 36,029 . 02/25/2028 .
..3138L2-PT-8 |FNMA Pool #AM2233  7.250% 01/25/31 ...cevvvves [eeennnn . 06/01/2023 . | Paydoun ... ....5,348 ....6,785 |.............6,050 |.... ...5,348 |.. . 01/25/2031 .
.. 3138MJ-HZ-5 |FNMA Pool #AQ2047  2.500% 11/26/27 .....eevves [oeennnn . 06/01/2023 . | Paydoun ... ... 46,504 ...46,337 |............46,387 |.... ..46,504 |.. . 11/25/2027 .
..3138MR-ML-2 |FNMA Pool #AQ9362  2.500% 01/25/28 ........... |..cccnn . 06/01/2023 . | Paydoun ... ..556,967 ..553,138 |.... . 01/25/2028 .
..31389-GS-3 | FNMA Pool #AS0208  3.500% 08/25/43 ........... [....... . 06/01/2023 . | Paydoun ... 561,556 556,511 |.... . 08/25/2043 .
..3138W9-GU-8 |FNMA Pool # AS0210  3.500% 08/25/43 ......... [....... . 06/01/2023 . | Paydoun ... 217,220 218,102 |.... . 08/25/2043 .
..3138WD-FK-2 |FNMA Pool #AS3769  4.000% 11/25/39 .........e. [.eeeens . 06/01/2023 . | Paydoun ... ...28,614 . 11/25/2039 .
..3138WF-LC-8 |FNMA Pool #AS5722  3.500% 09/01/45 .. . |- 06/01/2023 . |Paydoun ... . 09/01/2045 .
..3138WQ-AY-8 |FNMA Pool #AT2722  3.000% 05/25/43 .. . |- 06/01/2023 . | Paydoun ... . 05/25/2043 .
..313810-B8-4 |FNMA Pool #AT2762  2.500% 05/25/28 06/01/2023 . |Paydown . 05/25/2028 .
..3138WW-BK-4 |FNMA Pool #AT8141  3.000% 08/25/43 .. 06/01/2023 . |Paydown . 08/25/2043 .
..3138X0-23-5 |FNMA Pool #AU1661 2.500% 07/25/28 .. 06/01/2023 . |Paydown .. 147,683 .. 147,683 .147,683 . 07/25/2028 .
..3138X2-LF-9 |FNMA Pool #AU3025  3.000% 08/25/43 ........... [....... . 06/01/2023 . | Paydoun ... ... 64,465 ...64,465 ..64,465 |.. . 08/25/2043 .
..3138X3-A0-5 |FNMA Pool #AU3614  3.000% 07/25/43 ........... |.ceenn . 06/01/2023 . | Paydoun ... ... 50,194 ...50,194 ..50,194 |.. . 07/25/2043 .
..3138X6-KE-4 |FNMA Pool #AUB592  3.500% 01/26/44 ........... [....... . 06/01/2023 . |Paydown ......coooeeeiiiiins Joeniiininiinns e 5,846 ....5,846 ...5,846 |.. . 01/25/2044 .
..3138X9-SH-3 | FNMA Pool #AU9519  3.500% 10/25/43 ........... [....... . 06/01/2023 . | Paydoun ... ... 41,750 ...41,750 41,750 |.. . 10/25/2043 .
..3138XH-D5-7 |FNMA Pool #AV5523  4.500% 01/26/44 ........... [....... . 06/01/2023 . |Paydown ......cooevieiiiiins e e 1,327 1,327 .. 1,327 .. . 01/25/2044 .
..3138XJ-3K-1 |FNMA Pool #AV7101  3.500% 03/25/44 .......... [....... . 06/01/2023 . | Paydoun ... .. 12,541 ... 12,541 . 12,541 .. . 03/25/2044 .
..3138XJ-3Y-1 |FNMA Pool #AV7114  4.500% 03/25/44 .......... |.eeeeen . 06/01/2023 . | Paydoun ... . 7,239 .. 7,239 |.. . 03/25/2044 .
..3138XK-3B-8 |FNMA Pool #AV7993  4.500% 02/25/44 ........... [....... . 06/01/2023 . | Paydoun ... .... 118,831 . 02/25/2044 .
..3138XU-VB-5 |FNMA Pool #AW5109  4.000% 08/25/44 06/01/2023 . |Paydown ...55,926 . 08/25/2044 .
..3138Y6-3L-6 |FNMA Pool #AX5302  4.000% 01/25/42 06/01/2023 . |Paydown . 01/25/2042 .
..3138Y8-F6-2 |FNMA Pool #AX6488 4.000% 11/25/44 .. . 06/01/2023 . | Paydoun ... . 11/25/2044 .
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FNMA REMIC Ser 2002-21 CI PE  6.500%
.. 31302C-PT=5 | 04/25/32 .vvvvnniiiiiin [ . 06/01/2023 . |Paydown ......oooevieiiiiins Joeniiineiiiis e 2,450 |oeeiiiienns 2,450 foeiinnnnnne 2,521 [ PR ST R R (13 SRR RN (13 ISR RN L S RN 66 [. 04/25/2032 . |1.A ........
FNMA REMIC Tr Ser 2003 W3 Cl 2A5  5.356%
.. 31302J-YQ-6 | 06/25/42 oo [ . 06/01/2023 . | Paydoun ... ..23,379 |.. . 06/25/2042 . (1.A ........
FNMA REMIC .500¢%
.. 31393A-FD-4 | 04/25/23 ... [ . 04/01/2023 . |Paydoun .......oooeveeiiiins Joeeeniiiiiinins e 256 [ P FO P2 I PO P T R T s L PO T O S N 5 |. 04/25/2023 . [1.A ........
FNMA REMIC Ser 2003-30 CI BC ~ 5.500%
.. 31393A-ZB-6 | 04/25/23 ....evniiiin [ . 04/01/2023 . |Paydoun .......cooeeeeiiiies Joeeeniiiininis e 109 |l 109 [ 15 [ L P P N (SRR R L O P N 2 . 04/25/2023 . [1.A ........
FNMA REMIC Ser 2003-51 CI QH  5.500%
..31393B-3W-3 | 06/25/33 .eoeiiiiiiiieee [ . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 39,991 |........... 39,991 |oooiieins 01 | 40,405 |..ooeeeiiiiiiees e (a0 PO [C2 0 PO R O P N 913 |. 06/25/2033 . [1.A ........
FNMA REMIC Ser 2003-55 CI CD  5.000%
.. 31393C-PD-9 | 06/25/23 oo [ . 06/01/2023 . |Paydown ......cooeeeeiiiiins Joeniiiiiniins e 918 |l 918 |l 10 L O N [T R R T R AN [ R N R A 17 |. 06/25/2023 . |1.A ........
FNMA REMIC Ser 2003-55 CI HY  5.000%
.. 31393C-QH-9 | 06/25/23 oo [ . 06/01/2023 . |Paydown ......cooevieiiiiins e e 3,652 [oeeiiieinnns 3,652 [ouunnnnnne 3,738 | NCT R R L P N L O N T S SN 68 . 06/25/2023 . |1.A ........
FNMA REMIC Ser 2003-W10 CI 1A4 ~ 4.505%
.. 31393D-TX-9 |06/25/43 oo [ . 06/01/2023 . |Paydoun ......cooeveeiiiiins Joenniiinii e, 38,632 |........... 38,632 [..ccunnnen 38,630 | KT R R S PO AN L RO AT 38,632 [ceoeiiiiiiiiiins e e e 675 |. 06/25/2043 . [1.A ........
FNMA REMIC Ser 2003-W12 CI 1A8  4.550%
L 31393E-LF-4 |06/25/43 oo [ . 06/01/2023 . | Paydown . 06/25/2043 . [1.A ........
FHLMC REMIC Ser 2532 CI PH  5.500% 12/15/32
B K P [P . 06/01/2023 . | Paydoun ... . 12/15/2082 . [1.A ........
S 3MBINFAHR2 | e [ . 06/01/2023 . | Paydown . 03/15/2033 . [1.A ........
FHLMC REMIC Ser 2595 CI GC  5.500% 04/15/23
2 B189BPDYT | s | s . 04/01/2023 . | Paydoun ... . 04/15/2023 . |1.A ........
..31393P-RF-3 | FHLMC REMIC Ser 2603 CI C  5.500% 04/15/23 |....... . 04/01/2023 . | Paydoun ... . 04/15/2023 . [1.A ........
FNMA REMIC Ser 2003-92 CI MB  5.000%
.. 31308T-CC-8 | 09/25/23 ...evvniiiiiiiniiiin [ e . 06/01/2023 . | Paydown . 09/25/2023 . [1.A ........
FNMA REMIC Ser 2003-120 CI JD  5.000%
L B1308U-HG-1 [ 12/25/28 e [ . 06/01/2023 . | Paydown . 12/25/2023 . [1.A ........
FNMA REMIC Ser 2003-117 CI MD  5.000%
L 31308U-0G-1 [ 12/25/28 e [ . 06/01/2023 . | Paydown . 12/25/2023 . [1.A ........
FHLMC REMIC Ser 2627 CI MW 5.000% 06/15/23
LB1B9BV-AV-0 | [ . 06/01/2023 . | Paydoun ... . 06/15/2023 . [1.A ........
FAM,
L 31308Y-4d-1 |07/25/24 .o [ . 06/01/2023 . |Paydoun .....coooeveiiiiiins i e, 12,540 |oeeeveenens 12,540 |l 12,485 |............ 12,404 [ oo L1 IO RN L1 IO R 12,540 | i e o, 283 |. 07/25/2024 . [1.A ........
FNMA REMIC Ser 2004-65 CI ZA  4.500%
.. 31394A-PF-7 108/25/34 .oooeiiiiiiiiiiiii [ . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 145,803 |........... 145,808 |........... 139,011 |oeeeeeees 42,142 | s 170 P G720 F LIS 0K I U RO (SRR R, 2,724 |. 08/25/2034 . |1.A ........
FNMA Gtd Grantor Tr Ser2004-T4 CIA9  5.450%
.. 31394A-XNM-3 | 08/25/34 .coooiiiiiiiiiii [ . 06/01/2023 . |Paydoun .....ccooeeeiiiiiins v e 6,802 |............. 6,802 |............. 6,845 |............. 6,818 [oeveeeiiiiiiinn oo (R AR U (R AR 6,802 |...oeviiiiiiiinn fornnniiiiiiiiis o e 111 |. 08/25/2034 . |1.A ........
FNMA REMIC Ser 2005-6 CI MB  5.000% 02/25/25
LB1BMB-BM-T | e [ . 06/01/2023 . |Paydoun .....coooeeeiiniiins v e, 23,509 |........... 23,509 |oeeeeeenns 23,549 |............ P O R £ R RN £ R R 23,509 [oooiiiiiiiiiiies e e e 477 | 02/25/2025 . [1.A ........
FNMA REMIC Ser 2004-78 Cl Z  5.500% 11/25/34
LB1394B-DH-4 | [ . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 191,730 [ooeeeeeeee 191,730 |........... 194,661 |........... 192,801 |oovvviiiiiiiinns fevnnnne (1,071) ferveeiiiiiiiinnn oo (1,071) feuveeiiiiiiiiin oo (S I U A (SRR RN 4,372 |. 11/25/2034 . |1.A ........
FNMA REMIC Ser 2004-79 Cl ZD  5.500%
LO1304B-FS-8 | 11/25/34 oo [ . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 582,155 |........... 582,155 |........... 589,445 |........... 584,735 [ovveiniiiiiinnn oo (285100 PO N (2,580) |eeveeeiiiiiiins fevvenninns 582,185 [ovvvveeiiiiiinnn fonnniiiiiiiins o e 13,043 | 11/25/2034 . [1.A ........
FNMA REMIC Ser 2005-53 CI MJ ~ 5.500%
.. 31304D-E4-8 | 06/25/35 .o [ . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 69,356 |............ 69,356 |............ 71,398 | 69,910 |.ooeeveiiiiiiins |oeiiienens [(SZ 1 PO N [(SZ 1 PO 69,356 [.ooooiiiiiiiiins o e e 1,555 |. 06/25/2035 . |1.A ........
FNMA REMIC Ser 2005-W2 CI A8  5.410%
L. 313%4D-Jli=1 ] 05/25/35 ..o [ . 06/01/2023 . |Paydoun .....cooeeeiiiiiiins v e 110,259 |........... 110,259 |........... 109,558 |........... (ST 72 R R [ PO [ PO (01 I R R SRR N 2,533 |. 05/25/2035 . |1.A ........
FNMA REMIC Ser 2005-43 CI GC  5.500%
.. 31394D-VB-3 05/25/35 .....uiiiiiiiiiiiiii [ . 06/01/2023 . |Paydown .....oooeeeeeiinenns Jooeeeeinieiniieens | 55,582 |............ 55,582 |iieeeeeenns 58,448 |............ 56,443 [o.ovvviiiiiinnnn oo [(SH10)) R R [(SH10)] R RO 55,582 |uevvveiiiiiinnn fovinniiiniinns o e 1,277 |. 05/25/2035 . [1.A ........
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FHLMC REMIC Ser 2657 CI DT 5.000% 08/15/23
L B1394G-88-7 [ eeviiiieeeee e | s . 06/01/2023 . |Paydown .......ooeeveiiiiins foeneiininiinis e 6,202 |.eeeerinnns 6,202 |............. 5,736 |.oeeeeeennn (1 VA PO A P PO AN P PO A Lo S N 127 (. 08/15/2023 . |1.A ........
FHLMC REMIC Ser 2664 CI AY  5.000% 08/15/23
LB1BIAH-AN-8 [ e | . 06/01/2023 . |Paydown ......cooevieiiiiins e e 4,755 |oeeiiiinnns 4755 [oinnnnnnns 4,408 |............. LK T O LI O N LI O N LT S N 86 . 08/15/2023 . |1.A ........
FHLMC REMIC Ser
B K e PP [P . 06/01/2023 . |Paydoun ......oooevieiiiiins Joeeiiiiiniines e, 34,162 |............ 34,162 |[.eeeennnee 34,90 |............ 8 | e W o o L2 PO R L O P N 761 [. 09/16/2023 . |1.A ........
FHLMC REMIC Ser
LB139AMS-3 [ e | . 06/01/2023 . |Paydoun ......coooveeiiiiins Joeeiiiiiniins e 21,108 [oeveennnnee 21,108 |............ 19,975 |............ 21,031 | e FL T R R VLT RO R L O Y S RN 421 . 09/15/2023 . [1.A ........
FHLMC REMIC Ser
L31B940-YAS9 [ s | . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 17,148 |o.eeenene 17,148 |oeeeeeees 16,331 |l 17,080 [ovvvvveiiiniinn fooeeieiis [/ 0 PO AN L1 0 PO A 7,188 v [ fo 318 |. 10/15/2023 . [1.A ........
FHLMC REMIC Ser
LB1BYALANS-T [ e | s . 06/01/2023 . |Paydoun ......ccooveeiiiiins e e 26,765 [....evenne. 26,765 |.....eeeneee 24,925 |.....eeeee. 26,640 |.oooeeeiiiiinens e, 125 [oeiiiiiis oo 125 [oeiiiiiis [ L O O R N 553 |. 11/15/2023 . |1.A ........
FHLMC REMIC Ser
CBTBM-YB-0 [ e | . 06/01/2023 . |Paydoun .......ocoveeieiiins Joeeiiininiinns e 9,99 |eeeiiinnnns 9,996 [.uunnnnne 9,305 [ooiunnnnnn [RX 73 R R L O A (] I O A L R N 206 | 12/15/2023 . [1.A ........
FNMA REMIC Ser 2005-112 CI NE  6.000%
L 31304U-Z8-4 1 12/25/35 i [ . 06/01/2023 . |Paydown ......cooovveiiiiins |oeniiiiiinins e 143,981 [.......... 143,981 |........... 152,395 [....oeeeee. 146,467 |ovevvvvvvvvinnnn forvnnnnns (2,485) |ooevveeiiiiiiens v (2,485) |oeeveeeiiiieiees v 143,981 . 12/25/2035 . [1.A ........
FHLMC REMIC Ser 2811 CI DT 5.000% 06/15/24
B K e I [P . 06/01/2023 . | Paydoun ... ..6,418 ....6,418 ....6,350 |............. 6,402 |.... .6,418 |.. . 06/15/2024 . [1.A ........
L 31395B-R3-9 | e [ . 06/01/2023 . |Paydown ......cooovveiiiiins |oeneniiiinins e, 502,017 |ooeeeeenes 502,017 |........... 512,367 [...ovveeee. 506,605 |......ooeveieees |eeeeens (4,588) |ovvvveeiniiinnn fevninns (4,588) |.ovvveeeiiiiinns fevvnininnns 7 P N 11,664 (. 04/25/2036 . |1.A ........
FNMA REMIC Ser 2006-43 CI KD  6.000%
.. 31395D-J4-2 | 06/25/36 .oeveiiiiieieiieii [ . 06/01/2023 . |Paydown ......coooeeeiiiiins Joeniniinnn e 44,942 |............ 4,942 | .27 |l L A A (7)) PO (7)1 PO L2 PO (TSR R 1,303 |. 06/25/2036 . [1.A ........
FHLMC REMIC Ser 2868 CI AV 5.000% 08/15/24
LB1395G-MA-T [ oo | . 06/01/2023 . |Paydoun ......oooevieiiiiins Joeeiiiiiniines e, P20 (O 264170 [oeennnnes 28173 |l P20 VY A R R A [ o A [ o O Y R N 496 |. 08/15/2024 . [1.A ........
FHLMC REMIC Ser 2892 Cl AD ~ 5.000% 11/15/24
B Ko U [P . 06/01/2023 . |Paydown ......coooeveiiiiins foeniiinini | 6,286 |[......ceeen. 6,286 |............. 6,282 . 11/15/2024 . [1.A ........
B K L P [P . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 68,910 [.......eee. 68,910 |............ 71,559 . 12/15/2034 . (1.A ........
B K U [P . 06/01/2023 . | Paydoun ... . 02/15/2030 . [1.A ........
B K T P [P . 06/01/2023 . |Paydoun ......cooovieeiiiins Joeneiiiiiii e 68,976 [............ 68,976 |............ 67,111 . 05/15/2035 . [1.A ........
B K L U [P . 06/01/2023 . |Paydown ......cooovviiiiiins |oeniniiiniins e, 147,014 |........... 147,014 |........... 145,583 . 08/15/2035 . [1.A ........
FHLMC REMIC Ser 3019 Cl ZQ  5.000% 06/15/35
.. 31395X-WIS-0 . . |- 06/01/2023 . | Paydoun ... 935,378 927,770 |.... . 06/15/2035 . [1.A ........
..31396F-G3-1 | FHLMC REMIC Ser 3068 Cl Z  5.500% 11/15/35 06/01/2023 . |Paydown . 108,810 .. 111,085 |. . 11/15/2035 . [1.A . .
..31396J-UF-0 | FHLMC REMIC Ser 3143 CI B 5.500% 04/15/26 . 06/01/2023 . | Paydoun ... ...38,704 ...37,604 |.... . 04/15/2026 . [1.A ........
FHLMC REMIC Ser 3174 CI DG 6.000% 06/15/36
LB1BBT-KH-5 [ e s . 06/01/2023 . |Paydown .......oooveeiiiiins foeeiiinnnie e 9,860 [..cccounnnnne 9,860 |........... 10,377 . 06/15/2036 . [1.A ........
FHLMC REMIC Ser 3174 CI PZ  5.000% 01/15/36
LB139BT-QY-2 [ e | s . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 120,798 [.....oeeee. 120,798 |.......... 120,168 |........... LIV R R L O N LT O 120,798 |ooeeeeeiiiiiiies e e o, 2,572 |. 01/15/2036 . |[1.A ........
FNMA REMIC Ser 2007-74 Cl ZE  5.500%
.. 31396W-07-4 | 08/25/37 oooveeeeiiiieiiiiiiii [ . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 13,918 ... 13,918 |.......... 116,120 |........... LR C AR FO (G170 PO N (G170 PO N LK O O N N 2,959 |. 08/25/2037 . |1.A ........
FNMA REMIC Ser 2007-77 CI PE  6.000%
. 31396X-FY=5 |08/25/37 ooevvviieieiiiiiiii [ . 06/01/2023 . |Paydown ......oooovveiieiins |oeneiiiiinin e 136,989 [........... 136,989 [........... 140,49 |........... JECTARCIV o O AN ({157 S RS ({1157 S RTRRRRR B O N N 3,469 |. 08/25/2037 . |1.A ........
FNMA REMIC Ser 2007-77 CI DC  6.000%
.. 31396X-HII-7 08/25/37 \ovvveeeeieiiiiiiiiiiiiiieeeeeieeeeeeeeeeeees [ . 06/01/2023 . |Paydown ....ooevveeieeiiiees Joveeeeieiiieeeieeees e, 93,708 [.....eeee... 93,708 [...cuneee. 96,666 |............ 94,636 |..ooeeiiiiiinns oeeieiens [C720 1 A SN [C720 1 R SN 93,708 |.ovveieeeeeeees evvvviiiiiiiiens foveciiiiiiiins foriiiiinnn, 2,408 |. 08/25/2037 . [1.A ........
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FNMA REMIC Ser 2008-29 Cl ZA  4.500%
. 31396Y-F7-2 |04/25/38 oo [ . 06/01/2023 . |Paydown ......oooeeiiiiiiins e | 94,399 [............ 94,399 |..eeeveennns 80,646 |............ 91,719 | | 2,680 [oeveriiiiiiiinn e 2,680 [ovvviiiiiiniinn oo 94,399 [oevviiiiiiiiiins foi e e 1,790 |. 04/25/2038 . [1.A ........
FHLMC REMIC Ser 3209 Cl TZ  5.000% 08/15/36
LB1397A-B0-2 [ eeeeieee s | s . 06/01/2023 . |Paydoun ......cooeveieiiiins e e 28,436 |............ 28,436 |[..nnnnen 27,91 |l P2 I YA AU R P24 PO RN P24 PO R, 2 O P 584 |. 08/15/2036 . [1.A ........
FHLMC REMIC Ser 3203 CI LX  6.500% 08/15/36
LB1B97A-QF-3 [ e | s . 06/01/2023 . |Paydoun ......cooeveeiiiiins Joenniiinii e, 13,258 |oeevveeeens 13,258 |............ 14,070 |............ 13,626 |oovvvvveiiiiinns feviviiinnns (152D R AT (15171 S AR T S N 367 |. 08/15/2036 . [1.A ........
FHLMC REMIC Ser 3230 CI NE ~ 5.500% 10/15/36
LBABITB-PV=7 [ e | s . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 76,320 [oevennnnn. 76,320 [.counnnne 77,942 |l TR I PO N (55372 1 PO N (5572 1 PO T O R U N 1,662 |. 10/15/2036 . [1.A ........
FHLMC REMIC Ser 3290 CI PE  5.500% 03/15/37
LBIBITF-QV=7 [ e | s . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, 18,402 |............ 18,402 |............ 18,867 [....vvvneee. 18,558 |ovvvvviiiiiiiins e [0 R RSN [0 T RSN 18,402 |ovvvvevviiiniins [ fo 421 |. 03/15/2037 . [1.A ........
FHLMC REMIC Ser 3287 Cl GD  5.500% 03/15/37
2 B1376-5Y-2 | s | s . 06/01/2023 . [ Paydoun ... . 03/15/2037 . |1.A ........
FHLMC REMIC Ser 3345 CI JN  6.000% 07/15/37
L1BI7RP-T [ e | . 06/01/2023 . |Paydown ......oooovveiiiiins |oeneiiiiniins e 202,069 |....ceeeens 202,069 [........... 206,489 |........... 203,106 |.ooooeeeeeeeeens |oeeeens (1,087) [euvvvnniiiininn oo (1,037) [euvvvnniniiiinns oo e ] . 07/15/2037 . [1.A ........
FHLMC REMIC Ser 3354 CI PH  5.500% 08/15/37
CBIBITK-AN-T [ e | . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 85,777 |ovvrernnnnn 85,777 |oeeeeeen. 80,422 [......eeee. 86,852 |...ccoeeiiiiinns |eeeees (1,075) [euvvvvviiniiinn oo (1,075) [euvvvnniiiniinns foeeeiiiis L O Y SN . 08/15/2037 . [1.A ........
FNMA REMIC Ser 2008-84 CI L 6.000% 09/25/38
B 1 U [P . 06/01/2023 . | Paydoun ... ... (105) | ... (108) ... . 09/25/2038 . [1.A ........
B K U [P . 06/01/2023 . |Paydown ......cooovveiiiiins |oeneniiiinins e, 165,726 |.....eeee. 155,726 |.....eeee. 160,279 |....ceeeeee 157,709 |ovevvvvviiiiinnn ferninnns (1,983) |oevveeeiiiiiiens fevninns (1,983) |oeveveeiiiieiens fervinninnns T O O N N 3,045 |. 07/15/2038 . |1.A ........
FNMA REMIC Ser 2009-77 CI PX  5.000%
. 31398F-EF-4 | 10/25/39 oooeiiiieieiiie [ . 06/01/2023 . |Paydoun ......cooeveieiiiins Joeeniiiiniinns e 12,767 |[oeennnnnnne 12,767 |eveverenens 13,103 |............ 12,834 | e ({70 FTTTUTTT ({70 FTTTUTTT 12,767 |ovvevvvvvvininns fonniiniiins fos 266 |. 10/25/2039 . [1.A ........
FHLMC REMIC Ser 3561 CI PE  5.000% 08/15/39
L3139BULB-T [ e | . 06/01/2023 . |Paydown ......cooeeveiiiiins |oeneniiiniis e 169,422 |........... 159,422 |........... 164,453 |.......... LGV T( R R RN (1,455) |oovvveeiiiniiins e (1,455) |oovveeeiiiiiiins [, S P 3,259 |. 08/15/2039 . [1.A ........
FHLMC REMIC Ser 3585 CI UB  4.500% 10/15/39
L B1398K-6C-9 [ oeveeeneeeiiie e | . 06/01/2023 . |Paydoun .......oooeveiiiiins |oereiiiniinis e 104,187 |.......... 104,187 |........... 101,224 |.......... 102,760 |ovvvvvvvvveiinnn fovninnnnns L. 72 PO AN L. 72 PO AN 104,187 [ovvvvvvviirininn foriins o 1,941 |. 10/15/2039 . [1.A ........
FHLMC REMIC Ser 3591 CI BL ~ 4.500% 10/15/39
L B139BKKA-T [ oo | . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 157,456 |........... 157,456 |........... 154,110 |eeeeeenes 156,126 |oovvvvveiiiiienn fervnnnnnns 1,330 [oevvvvrieiiinens fernininnns LU PO RN T O O R N 2,859 |. 10/15/2039 . [1.A ........
FNMA REMIC Ser 2010-110 CI EP  4.000%
L 31398N-L7-7 [ 10/25/40 oo [ . 06/01/2023 . | Paydown . 10/25/2040 . [1.A ........
FNMA REMIC Ser 2010-114 CI BY ~ 4.000%
L 31398N-MH-4 110725740 i [ . 06/01/2023 . | Paydoun ... . 10/25/2040 .
..31405E-6P-5 |FNMA Pool #787578  6.000% 07/25/35 .......... [....... . 06/01/2023 . | Paydoun ... . 07/25/2035 .

....... . 06/01/2023 . | Paydoun ... oo [ 231, 231,552 |... e 236, v o (4 K coee o (4, PR R .231, .. . . 01/25/2048 .
. |- 06/01/2023 . [Paydoun ... oo fornenn. 551, 551,851 |... , e 570, ce e (19, K ceee o (19, U R .551, .. . . 06/25/2051 .
- |- 06/01/2023 . [Paydoun ... e foreeen 115, ..115,281 |... 117, e 117, UV R VA K e [ (2, PR R 115, .. . . 05/25/2048 .
06/01/2023 . | Paydoun R , 81,768 , K , K , K . . (8, R , R . . 08/25/2048 .

..3140J7-XW-0 | FNVA Pool #BM3392 ~ 4.000% 01/25/48 ..
..3140LQ-AJ-9 | FNVA Pool #BT1808  2.500% 06/25/51 ..
..314008-3K-9 | FNVA Pool #CA1701  4.000% 05/25/48 ..
..314009-N2-5 | FNVA Pool #CA2208  4.500% 08/25/48

..31400L-YS-9 |FN Pool #CB1620  2.000% 09/25/51 .. 06/01/2023 . | Paydoun E . ..278,505 . X . K , K . (3, E . E . . 09/25/2051 .
..31411D-FZ-7 |FNVA Pool #904784 3.875% 12/25/36 06/01/2023 . | Paydoun .3 | 12/25/2036 .
..31412P-GX-3 | FNVA Pool #930914  4.000% 04/25/39 ........... | .eeeees . 06/01/2023 . [ Paydown ... . 04/25/2039 .
..314120-24-5 | FNVA Pool #935563  4.000% 09/25/39 ........... |..cceen . 06/01/2023 . | Paydoun ... . 09/25/2039 .
.. 31414U-2A-5 | FNVA Pool #976969  6.000% 02/25/38 .. P [N . 06/01/2023 . [ Paydown ... . 02/25/2038 .
..31414U-XN-3 | FNVA Pool #976885  6.000% 04/25/38 .......... |....... . 06/01/2023 . | Paydoun ... . 04/25/2038 .
..31416H-2M-0 | FNVA Pool #AAQ747 ~ 4.000% 03/25/39 ......ccee | eeeees . 06/01/2023 . [ Paydown ... . 03/25/2039 .
..31417C-5A-9 | FNVA Pool #AB6240  3.500% 09/25/42 ........... | ..cc... . 06/01/2023 . | Paydoun ... . 09/25/2042 .
..31417G-D6-0 |FNVA Pool #AB9124  2.500% 04/25/28 ........... | .eeeeen . 06/01/2023 . [ Paydown ... . 04/25/2028 .

..31417G-FN-1 | FNVA Pool #AB9172  2.500% 04/25/28 ..
..31418B-AP-1 | FNVA Pool #MA1813  4.500% 03/25/44
..314188-B6-2 | FNMA Pool #MA1860  4.500% 04/25/44

....... . 06/01/2023 . | Paydoun ... [N R . . . e | e | . U R . .. . 04/25/2028 .
06/01/2023 . | Paydoun E , , , X , E (1,428) | . . (1,428) E , E . . . 03/25/2044 .
. 06/01/2023 . [Paydoun ... - | . ...64, ...68, ..68, v foeeee.(4,321) ). coee feeee(4,321) ... PO R .64, . .. . 04/25/2044 .
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..31418C-3E-2 |FNMA Pool #MA3496  4.500% 10/25/48 .. . 06/01/2023 . | Paydoun ... . ....(3,956) |. .. 2,234 |.10/25/2048 . [1.A ........
..31418C-XN-9 | FNMA Pool #MA3384  4.000% 06/25/48 .. . 06/01/2023 . | Paydoun ... ..147,210 |.... ... (2,671) ] 2,419 |. 06/25/2048 . |1.A ........
..31418E-AN-0 | FNMA Pool #MA4512 ~ 2.500% 01/25/52 .. . 06/01/2023 . | Paydoun ... .2,360,743 |.... 24,192 |. 01/25/2052 . [1.A ........
..31419A-DT-1 |FNMA Pool #AE0113  4.000% 07/25/40 .. . 06/01/2023 . | Paydoun ... ...26,571 |.... . 07/25/2040 . (1.A ........
..31419E-X5-3 |FNMA Pool #AE4299  4.000% 09/25/40 .........c. [ceeennn . 06/01/2023 . | Paydoun ... ...53,759 |.... . 09/25/2040 . [1.A ........
..31419F-SN-7 | FNMA Pool #AES024 ~ 4.000% 12/25/40 .. JU [ . 06/01/2023 . | Paydoun ... . 12/25/2040 . (1.A ........
..31419L-EY-5 |FNMA Pool #AE9150  4.000% 12/25/40 .......... [....... . 06/01/2023 . | Paydown . 12/25/2040 . [1.A ........
Michigan St Fin Auth Rev LBASS Ref Amt Stud
..59447P-P7-0 |Ln Ser 25 A 4.000% 11/01/26 ....coeeeeeeeeeees [ oennnn . 05/01/2023 . | Call 100.0000 ... fouennniiiiiiiiinn oo 550,000 [oeeeereenns 550,000 |...........562,206 |...........550,000 |......coooviirs fovmriniiiiiiiins foneiniiiiiiiinn s s 850,000 | i e e 11,000 . 11/01/2026 . |1.E FE ....
Michigan St Fin Auth Rev LBASS Ref Amt Stud
..59447P-P8-8 |Ln Ser 25 A 4.000% 11/01/27 ..cooeeeeeeeeeiess [ oenenn . 05/01/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 1,000,000 |........ 1,000,000 |...........999,970 [...........999,974 [..cccoiiiiiiiis oo Joovs o2 e [l 999,976 [ | 2 PO 24 o 20,000 |. 11/01/2027 . (1.E FE ....
Municipal Elec Auth GA Rev Bld Amer Bd Units
..626207-YF-5 |384 Ser J = 6.637% 04/01/57 ...cennnnnnnniias [eeeenn . 04/01/2023 . | Call 100.0000 ... founnnnnniiiiiinn foeeeieens 58,000 [......eeee. 58,000 |............ 60,465 |............ 60,307 |oeevviiiiiiiiinn fevnnnnnnninnna(8) [ e (B) e 080,302 [ [ (2,302) |- [ 1721 . 1,925 |. 04/01/2057 . |1.G FE ....
Municipal Elec Auth GA Rev Bld Amer Bd
..626207-YM-0 |6.655% 04/01/57 ...covvvvvviiiiiiiiiiiiiiiiiiiiieens [ . 04/01/2023 . | Call 100.0000 ... fouennniiiiiiiiinn oo 197,000 |.......... 197,000 |.......... 197,000 |.......... 197,000 |oevvvvvieiiinns fovvevviiviiiinne o f e e 197,000 [.oevvevevevnnnnn fornnniniiiinns fooveii e 6,555 |. 04/01/2057 . |1.F FE ....
North Texas Tollway Auth Rev Ref  4.250%
..662850-YA-8 | 01/01/49 ...oovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiccieieees [ . 04/03/2023 . |Merrill Lynch ..oooooveees Jooveeennnineenenenns | 23,358,300 |....... 23,835,000 |....... 23,494,410 |....... 23,518,430 |....oovvviiiiins founnnnnns 1,738 [ foeeenenns 1,738 [ oo 23,520,167 [...evvvvnnnnnnnn fonnnnn (161,867) |...... (161,867) |...eeeeees 770,99 |. 01/01/2049 . |1.F FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 48,138,398 48,289,333 48,826,733 48,405,300 (215,851) (215,851) 48,189,452 (51,054) (51,054) 1,291,585 XXX XXX
Periama Holdings LLC/DE Sr Nt  5.950%
. 000000-00-0 |04/19/26 ..ooovveeeiiiiiieiiii [ . 06/30/2023 . |Direct .oooovviiiiiiiiiiiin feeeeeiieeeeeeneeens e 957,245 |........... 992,000 fo..evenenen 928,314 |........... 928,314 [oevveiiiiiins foeeeinnns 8,436 |oovviiiiiiiiiies e 8,436 |.oeiiiiiiiiiiies e, 936,750 [.ooeeiiiiiiiinns s 20,495 |......... 20,496 |............ 40,500 |. 04/19/2026 . |3.B FE ....
Amazon.com Inc Tucson BTS Lease Backed Nt A Redemption 100.0000
..00191#-AA-3 [4.005% 08/31/39 ...ccevvvvniiiiiiiniiniiiiiniiinees | s . 06/30/2023 . | .evviiiiiiiiniininiiiiinnninns e | 66,666 |............ 66,666 |............ 66,666 |............ 66,482 |..ccooeiiiiiiins e B4 | s B4 | | 66,666 [......ovvrvinnnn forviiiiiiins o 1,395 |. 08/31/2039 . |1.E ........
Aames Mtg Tr RMBS Ser 2001-4 CI M1 7.150%
..00253C-HK-6 | 01/25/32 oooeeeieeieieeiee [ . 06/01/2023 . |Paydoun ......cooovvieiiiins Joeeniiiiniii e, A7 |l 24,894 |........... 25,454 |........... 25,314 [ o LT R R LI R AR 25,329 ovvveiiiiiniinn fonnnnns (3,156) |........ (3,156) |.oeeeeeeeeenns 658 |. 01/25/2032 . [1.A FM ....
Aames Mtg Tr RMBS Ser 2002-1 CI M1 4.487%
..00253C-HS-9 | 06/25/32 eeeeeeeiiieieeieeieeeee [ . 06/01/2023 . |Paydown ......ooovvviiiinins Joeviniiiiiiiiins e e, 2,891 |l 94 ..l P Y R (SRR R L O A (994) |.ooeeens (994) |vvvvvviiiiinnns 59 |. 06/25/2032 . [1.A FM ....
Morgan Stanley & Co LLC
..00287Y-DA-4 | Abbvie Inc Sr Nt ~ 4.850% 06/15/44 . U PRI . 04/26/2023 . | .. . 06/15/2044 . [2.A FE ....
ACE Securities Corp RMBS Ser 2007-HE
..00443L-AB-4 15.330% 01/25/37 ccoeeeeeeeeeeieeeeeeeeeeeeeeeee [ . 06/26/2023 . | Paydown . 01/25/2037 . (1.A FM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A28
..00443L-AC-2 15.390% 01/25/37 cceeeeeeeeeeeeieeeeeeeeeeeeeeeeee [ . 05/25/2023 . | Paydoun ... . 01/25/2037 . (1.A FM ...
ACE Securities Corp
..00443L-AC-2 15.390% 01/25/37 cceeeeeeeeeeeeieeeeeeeeeeeeeeeee [ . 06/26/2023 . | Paydown . 01/25/2037 . (1.B FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2C
..00443L-AD-0 |5.490% 01/25/37 cceeeeeeeeeeieeieeeeeeeeeeeeeeeeen [ . 06/26/2023 . | Paydoun ... . 01/25/2037 . (1.A FM ...
ACE Securities Corp
..00443L-AE-8 15.650% 01/25/37 .coovvvveeieiiiiiiiieieieees [ . 05/25/2023 . | Paydown . 01/25/2037 . (1.G FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2D
..00443L-AE-8 |5.650% 01/25/37 .coovvvveeeeiiiiieiiiieieies [ . 06/26/2023 . | Paydown . 01/25/2037 . (2.A FM ....
Aegis ABS Trust RMBS Ser 2004-1 CI M1
..00764M-BD-8 |6.170% 04/25/34 ..ooovvveeeeiiiiiii [ . 06/26/2023 . |Paydoun ........oooeeiiiiins Jeniiiiiniiienns e 31,765 [oueinnnnnen 31,765 [oeeennnnne 31,765 |............ T O P N (SRR R EC LI T O O R N 553 |. 04/25/2034 . |1.A FM ....
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 16.060% 06/25/34 ....ooovvveeiiiiiieeiieeis [ . 06/26/2023 . |Paydoun ........oooeeiiiiins |oeniiniinnines e, 204,418 |........... 204,418 |........... 185,500 |........... 200,690 |.oooeiiiiiiinns Jeeeeeeens 3728 |eeveiieiiiiiiies e 3,728 |oevviiiiiiiiiies e L O P N 3,277 |. 06/25/2034 . [1.A FM ....
ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 10A Cl B
..014490-AC-0 |PTP  6.190% 09/23/36 .....evvvvvvvvvrrvrrrrrrnnnns [ eeeenn . 06/23/2023 . |Paydown .........ooeeeiiiins Joeniiiiininins e 7,202 |oveeevennnns 7,202 |oeeeeennns TA76 [oeeennnnnne 2 O O O R R R L O R N 201 |. 09/23/2036 . [2.B FE ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02146P-AF-2 |HY12 CI A5 3.952% 08/25/36 ......cevvvveeeeeees oo . 06/01/2023 . |Paydown ......cooovvieiiiins Jeeniiiiniins e, 73,806 [c.evvvnnnnns 73,806 |............ 7,791 | A ) I PO AN 2,015 | e, 2,015 | e, LR IR O O U N 1,145 |. 08/25/2036 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02147B-AA-3 |7T2 Cl A1 6.000% 04/25/37 ....ceevvveeeeeeeeees oo . 06/01/2023 . |Paydown ....ooevveeeieiiiees Joveeeeieieiieeieeees e, 1,128 [......oeee. 13,290 | 7476 oo TA76 | evveeeeieiiiiine fovviviiiiiiiiins foviiiiiiiiiis o e AT P N 3,651 |.....o... 3,651 | 496 |. 04/25/2037 . [2.B FM ...
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Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147L-AN-3 [22R Cl 2A3  6.250% 05/25/36 .......ccvvvunveeeee | unnnns . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 40,439 |oeeennnnn. 40,439 |............ 27,588 |.....oevnnns PR R R R R R RO, 27,588 |oeeveiiiiiiiinn eennnnns 12,851 |........ 12,851 [ooeiiiiiiinnnns 916 |. 05/25/2036 . |3.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02148J-AJ-6 |39CB CI 1A9  6.000% 01/25/37 .... R [ . 06/01/2023 . | Paydown ... . 01/25/2037 . |[1.AFM ...
Countrywide Alternative Ln Tr RVBS
..02140H-AI-0 [2CB Cl 2A6  5.750% 03/25/37 ..cevvvvennvvvvinnnn | unnnns . 06/01/2023 . | Paydown . 03/25/2037 . |[1.AFM ...
American Airlines Inc LBASS EETC Ser 16-2 Cl Redenption 100.0000
..023765-AA-8 [AA  3.200% 06/15/28 ......ccevvvenviviiiiiininees | s L 06/15/2023 . | .evnneeiiiiiieeeeiiieeeees i e 15,188 |[....ceveeens 15,188 [oeeennene 16,225 [.oovvvnnnnns 15,219 | e (€11 P AR (K1) PR AR LS L1 R AR R AR 243 . 06/15/2028 . [2.A FE ....
American Airlines Inc LBASS EETC Ser 2016-3 Redenption 100.0000
..023771-R9-1 [CI AR 3.000% 10/15/28 ......cevvvvnvivvinnnnnnes | nnnnns L 04/15/2023 . | eeeneeeiiiieeeeeeeieeeees i fee 11,187 e 1,187 [oeerne 1,313 | {221 N O FR ([0 PO R ([0 PO R P87 [ o s 168 |[. 10/15/2028 . [2.A FE ....
American Airlines Inc LBASS PTC Ser 16-3 B
..023771-84-1 [PTT  3.750% 10/15/25 ...ovvvniiiiininiiiiiiiinns | s . 04/15/2023 . |Various ........cceeeeerenne foovvnnnnnnnniinnnnns Jovnns 176,767 |ooeeveenns 176,767 |.......... 176,767 |.......... 176,767 [oovvveeeneenens oo foiis s s s 76,767 [ooveeeeieninnns oo [ s 3,314 |. 10/15/2025 . [4.B FE ....
American Home Mtg Inv Tr RMBS Ser 2004-3 Cl
..02660T-BQ-5 [6A1  4.456% 10/25/34 ...ooovvvviiiiininiiiiiinnn | s . 06/01/2023 . |Paydonn ....cevunvvviiinnnnn foovvniiniiniiiiinns foineneens 3,805 [oeiiiinne 3,805 |iiiiinnnns 3,760 |eeevennnnnns FCT£- 3 FOR FR 4 I R P4 PR FR R (VLS R K R RN 70 |. 10/25/2034 . |[1.A FM ....
American Home Mtg Inv Tr RMBS Ser 2005-2 Cl
..02660T-ER-0 [5A1  5.564% 09/25/35 ....ceevvvvnniiiiiiinininees | nnnnns . 06/01/2023 . |Paydonn ...ccevunvvvviinnnnn foevvniiiiniiiininns fonneneens 9,877 |oeriiiinnnnns 9,877 |verenens 9,829 [.....covenenn 9,835 [ooiiiiiiiiinins it 7 R O, L. FO R F LS 7 O Y R AR 111 [. 09/25/2035 . [3.A FM ....
American Home Mtg Inv Tr RMBS Ser 2005-3 Cl
..02660T-GB-3 [3A1  5.620% 09/25/35 ....cevvvvnniiiiiinnnniinens | nennns . 06/01/2023 . |Paydomn ....eevnvvviinnnnns Jovvniininiiiiiiinens foenieeeens 10,539 [oeerenne 10,539 |oeeeeennnns 10,539 |oeeeeennnns 5 O O ) NN L5 O O ) AN 216 |. 09/25/2035 . |5.A FM ....
American Home Mtg Inv Tr RMBS Ser 2007-3 Cl
..026935-AR-7 [3A1  5.850% 09/25/27 ....cvvvvvvviiiininiiiiiinnn | s . 06/26/2023 . |Paydonn .....euuviriiiininn fevnnininiiiiiiinns foreeneeeiiinin -1 N L I L I N O O R RN O O N 2 |. 09/25/2027 . |1.A FM ....
AnchoragePermit Ctr Bldg Ls Tr CTL  6.340% Redenption 100.0000
..033348-AA-7 [02/15/25 .oevvvviiiiiiiiiecier s s L 06/15/2023 . | .evenieiiiiiiieeeeierieeeees i e 44,495 |............ 44,495 |............ 4792 | LT 0K 3 I O RN (L5 PR AR (L5 PR AR LT T O N N AN 1,218 |. 02/15/2025 . |1.B ........
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI AT 2.466% 12/25/59 ....covvvniiviininiinnns | nnnnns . 06/01/2023 . |Paydomn ....ouvnvvviinnnnns Jovvniininiiiiiiinees foeeieeeens 52,478 |oeeeennnnnn 52,478 |.......eeent 53,150 [..oevvvennns 52,640 |.oeeeviiiiiiinn e (172 1 PO AR (172 1 PO [0 0 R R R R 571 |. 12/25/2059 . |1.A ........
Angel Oak Mortgage Trust RMBS Ser 23-1 CL A1
..034651-AA-9 [4.750% 09/26/67 ...ovvvvviviinnnnniiiiiniinneeiinn | s . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 551,615 |........... 551,615 |........... LRI RN RPN MR 15,243 |oveeeiiiiiiiis v 15,243 |ovvveiiiiiiiins e 551,615 . 09/26/2067 . |1.A FE ....
Anheuser-Busch Inbev Wor Idwide Sr Nt~ 4.950% Morgan Stanley & Co LLC
..035240-AG-5 [01/15/42 ..evvvvriiiiiiiiiiiiiiiiiieececciiineeeeen | s . 05/10/2023 . | .eeeniiieiiiieeeeeeiieees i e 1,000,170 |........ 1,000,000 |........... 993,885 |........... feie o R R (CIV I O RN (-0 O 994,849 . 01/15/2042 . |1.G FE ....
Ares CLO Ltd CLO Ser 2022-ALF2A Cl A  6.848%
..04018U-AA-3 [07/20/33 ..evvvnriiiiiiiiiiiiiiiiieeeeceiieeeees | s . 04/20/2023 . | Paydown ... ..8,989 .... 8,989 ....8,989 [.............8,989 |.... .8,989 |.. . 07/20/2033 . |1.A FE ....
Arivo Accept Auto Ln A
..04047J-AA-3 [6.900% 01/16/29 .....vvvivrniiiiiiiiiiiinieciiine | s . 06/16/2023 . |Paydonn ....ceuvvvviiinnnnn fovennininiiiiinns foninns 623,491 |........... 623,491 |[........... 621,974 |........... 622,019 [...ccovvniiiinnn foeriinnnnn L Y75 PO F L P77 PO (72 I R R RN R 17,774 |. 01/16/2029 . [1.C FE ....
Asset Backed Securities Corp RMBS Ser 2000-
..04541G-AS-1 [LB1 CI AF6  7.615% 03/21/29 ... R IR . 06/01/2023 . | Paydown ... ..6,279 ....6,279 ....6,524 [.............6,259 |.... .6,279 |.. . 03/21/2029 . |[1.AFM ...
Asset Backed Securities Corp RM
..04541G-MC-3 [HE7 CI M1 6.125% 10/25/34 .....ovvvvvvinnnnnnns | nnnnns . 06/26/2023 . |Paydonn .....eeuviiiiiinnnn fevenniinniniiiinns e 107,902 |........... 107,902 |oeeeennnnne 100,956 |....onnn.n. 104,426 |oovveeiiiiiiinn ovvninnnns I Y{ I FOR FR T FOR R 107,902 . 10/25/2034 . |[1.A FM ...
Asset Backed Funding Cert RMBS Ser 2003-CB2
..04542B-CIi-0 |CI M1 4.270% 10/25/32 ... [ U . 06/01/2023 . | Paydown ... ... 22,118 ... 22,118 222,118 ...l 22,072 L 22,118 |.. . 10/25/2032 . |[1.A FM ...
Asset Backed Funding Cert R!
..04542B-MU-3 [Cl A6 4.780% 06/25/35 .....eovvvvvvnnnniiniinnnn | unnnns . 06/01/2023 . |Paydonn ....cevvnvvvviinnnnn Joevvnniinieiiiiinns fonneneens 1,042 [ooooiiinnnnns 1,02 | 996 |....covvnnnnn 1,026 |oeeeeeeiiiiinnes foreeeeieiinnns LT O R L7 R AN 72 O R N 21 |. 06/25/2035 . |[1.A FM ....
Vel ls Fargo Securities
..049560-AR-6 |Atmos Energy Corp Sr Nt  2.625% 09/15/29 ... |....... . 0472772023 . |LLC wevvniiiiiiiinieiciiiis e e 18,020,436 |....... 19,973,000 [....... 17,834,606 |....... 17,961,766 [.....covvvneeees forreens 85,764 |ovveviiiiiiins ernnnnns 85,764 |ooeviiiiiiins fennnns 18,047,530 |ovvvenviiriinnnn Jovnnnns (27,09) |....... (27,095) |.ocvvvennns 329,138 |. 09/15/2029 . |1.G FE ....
Avid Automobile Rec Trust ABS Ser 2023-1 Cl A
..053680-AA-5 [6.630% 07/15/26 .....evvvvvnniiiiiiiniiiiieiiiii | s . 06/15/2023 . |Paydonn .....eeenvvviiinnnnn fevvnniininiiiinins Joninns 731,917 f........... 731,917 |ooeeeennnns FELIR: S R RO RN -2 F R, -2 PO F, AR L 1 RN R RN R, 11,515 |. 07/15/2026 . |[1.A FE ....
BSIP LDAC Issuer LLC Sr Sec Nt Brookfield Redemption 100.0000
..05595#-AA-4 [Landmark  5.240% 02/28/34 .........ccovveveevens | unnnnns . 06/30/2023 . | .. F R AR 41,250 |oeeeennnnnns 41,250 |ooooeenennns 41,250 [.ooeeeeennns 3 1 O O R R L O R R R R, 900 |. 02/28/2034 .|2.B PL ....
Bway Mortgage Trust CMBS Ser 2013-1515 CI A1
..05604F-AA-3 [2.809% 03/10/33 ...evvvvniiiiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydomn ....euunnvvriiinnnns Jovvnnininiiiiiiinens foeeeeeeens 60,673 |............ 60,673 |oeeeunnnnns 62,901 |.......eeens [ 1y V2 PO R (1,039) |oevvvenniiiiinn ovennnnn (1,089) |eevenniiiiinns v (SO T R RPN R RN 711 |. 03/10/2033 . |1.A ........

Babson CLO Ltd CLO Ser 2015-1A Cl AR
..056162-AN-0 | 01/20/31 ...
Banc of America Funding Corp
..05946X-DL-4 | CI 1A7  5.500% 10/25/33 ......covvvveeiiiinnnnns | veeeees . 06/01/2023 . [Paydoun

. 01/20/2031 . |1.A FE ...

...1,065 |...

....... . 04/20/2023 . | Paydoun ... . 1,085 |

................................................ 189 |. 10/25/2033 . [1.A FM ....
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Banc of America Funding Corp RMBS Ser 2005-8
..05946X-Y7-2 [Cl 2A8  5.750% 01/25/36 ....evvvvvvvinnnnninnnnn | unnnns . 06/01/2023 . |Paydonn ....cevenvvvviinnnnn Jevvniinniiiiininns foneneens 7,211 foeeeiiinnnnns 7421 | 7,054 |ooeeiennnnnns 8 O O R AN 05T U RN AT/ R /4 VA PO 224 (. 01/25/2036 . [1.F FM ....
Banc of America Funding Corp RMBS Ser 2007-A
..05952D-AB-4 [Cl 2A1  5.466% 02/20/47 ...ovvvvvvvvinnnnninninn | nnnnns . 06/20/2023 . | Paydown ... . 02/20/2047 . |1.AFN ...
Bank of America Mtg Securit
..05952H-AJ-8 [1 Cl 1A9  5.750% 03/25/37 ...evvvvvvvvvvnnnnnens | nnnnns . 06/01/2023 . |Paydomn ...cevvenvviiinnnnns Joevnninieiiiiiiines foeeeeeeiiiinns L I [ I R 700 |oueneeiieinnnnns (0 O O S S R VL U K T FC S O 17 . 03/25/2037 . |4.A FN ...
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 1 Cl 1A9  5.750% 03/25/37 ...ovvvvvvvvinnnnnnnns | nnnnns . 06/01/2023 . |Paydonn ....cevunvvviiinnnnn fevvniininieiiiinns foneneens 2,646 [............. 2,646 |..nnnns 2,644 |............. 11 S R R R R R 2,639 | o A P 2 PP 61 |. 03/25/2037 . |4.CFM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-BR-9 [ 1 CI 2A5  5.750% 01/25/37 ..evvvvnivviiinnens | ennnns . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 2,469 [.ceeeen. 4,462 |............. 4,017 |oeeeeenns L O ) R AN L3V VA PO RN (1,548) |........ (1,548) |eevvnninnnnn 107 . 01/25/2037 . [3.A FM ....
BANK CMBS Ser 2020-BN29 CI A1 0.549%
L.08541T-AY=5 [ 11/15/53 ..ovveniiiiiiiiiiiiiiiieeecciieeees | s . 06/01/2023 . |Paydomn ....eevnvvviinnnnns Jovvniininiiiiiiinens foenieeeens 15,100 [..oovevenens 15,100 [o.oeeennenne 15,100 fo..oeeneeeee 15,098 |ovvvvveiiiiiiinn Jovvviiieeeens L O AN L R L (00 O O ) A 35 |[. 11/15/2053 . [1.A ........
BARC 2023-NOM1 A1A Ser 23-NaM1 CI A1A
..066940-AA-5 [6.031% 01/25/63 ......vviviirnnniiiiiiiniiiiniiiinn | s . 06/01/2023 . |Paydonn ...cevvvnvvviinnnnns Jovvnnnieniiiiinnes foens 1,439,015 |........ 1,439,015 |........ 1,439,008 |.oevvvenviiiiinnnns foieniiiiiiines o /2 PO RN [/ PP FN 1,439,015 |oooiviiiiiiiins v v v 9,709 |. 01/25/2063 . |1.A FE .
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AA-7 [NQM1 CI A1 4.498% 07/25/52 ...cevvvnnnvvevinnnn | nnnnns . 06/01/2023 . |Paydonn ....cevunvvvieinnnnn Jevvnninniiiiiiinns foineneens 1,650 [oooiiiinnnnns 1,550 |oeeeeennns R[0T O AR RN 7 R O, L. FO R F <15V ) ) N 6 | 07/25/2052 . |1.A FE ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AB-5 [NQM1 CI A2 4.498% 07/25/52 .....ccvvvvnnvvennnn | unnnns . 06/01/2023 . |Paydomn ...ccvvunviviiinnnns Joevnnininiiiiiines foeineeeens 52,259 |....coeennns 52,259 [ieeeiiiine 50,277 [.oovvvvennns FSLUR 1 2 R RN 1,956 |oeveeeiiiiiiinn Jovvninnns 1,956 |ovveeiiiiiiinns o (578 ¢ T R R A AR 900 |. 07/25/2052 . |1.C FE ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 [ INV1 CI AT 4.466% 02/25/62 .......eeevvvvnnes | uunnnns . 06/01/2023 . |Paydown ...ccevvenvvriiinnnn foevvvniniiiiiiinns fovnens 1,096,871 |........ 1,006,871 |........ 1,096,856 |........ 1,006,565 |oovvveiiviinnnn Jovnennnnnens FC V[T R AR RV [C T AR 1,006,871 [oooeiieiiiiiiins oo s s 20,200 |. 02/25/2062 . |1.A FE ....
Bear Stearns ABS Inc RMBS Ser 2003-AC5 Cl A2
..07384Y-MB-9 [5.500% 10/25/33 ...ceevvvvniiiiiiiiiiiiiiiiiiinees | s . 06/01/2023 . |Paydonn ...ccevvnveviiinnnnn Jevvnnnnniiiininns foinneneens 6,261 [.ooevennnnns 6,261 |.ooenennnns 6,280 |oeeevunnnnnns (T3 [ R R (1) ) O R [ECEC) ) O N (<071 N O Y R AR 160 (. 10/25/2033 . [1.A FM .
Benchmark Mtg Tr CMBS Ser 2020-B19 CI A1
..0816211-AY-2 [0.628% 09/15/53 ....evvvniiiiiiiiiiiiiiiiiiieeees | s . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 27,261 | 27,261 |.oooeennnnns 27,261 |.ooceenennns < T R R L O PN L3 P A 7L N N FOPRR RN R 71 | 09/15/2083 . |1.A ........
Benchmark Mtg Tr CMBS Ser 2020-B18 CI A1
..08163A-AA-1 [ 0.875% 07/15/53 ..oevvvniiiiiiiiiiiiiiiiiiiiieiiinn | s . 06/01/2023 . |Paydomn ...ccvvunviviiinnnns Joevnnininiiiiiines foeineeeens 55,529 |[......eeenns 55,529 [iceiiieene 55,529 [ooeiiieinne 55,520 [ooviiiiiiiiins foeereieiiiinns [ Y U O AN FITRCY2< T U A A AR 203 |. 07/15/2053 . |1.A ........
BHG 2023-A A ABS Ser 2023-A Cl A 5.550%
. 08860F-AA-6 [04/17/36 ..evvvriviiiniiiiiiiiiiiiinieccinienneeiinn | s . 06/17/2023 . |Paydonn ....cevvnvvviiinnnn foovvnnininiiiiiinns foninns 335,056 |......eenn. 335,056 |........... KR 2 N AR RN 1,464 |oveeiiiiiiiis o LT R 335,056 [.ooveveveneinnns fooviiiiiiiin [ s 3,307 |. 04/17/2036 . |1.A FE .
Blackrock DLF IX CLO Ser 2020-1 CI W  2.500%
0926 TW-AN-4 [ 07/21/30 wevvvniiiiiiiiiiiiiiiiiienenccinineeeien | s . 04/21/2023 . |Paydonn .....oeeveviiinnnnns Jovvninnniiiiiinees foeeieeeens 65,382 |...coce... 65,382 |......oeennn 65,382 |.....cevnnns G152 O O R R (S 7/ U R R R 826 |. 07/21/2030 . |4.B FE
BRAVO Residential Funding Tr RMBS Ser 2023-
.. 10568M-AA-2 [NQM1 CI A1 5.757% 01/25/63 ......vvvvvvnnnes | annnnns . 06/01/2023 . |Paydonn ....cevuevvviinnnnn fovvnnininiiiiiinns fonins 452,939 |........... 452,939 |...eennnnn. LSRN Y R R P R AR RN L1728 < I U FORR RN NN 8,947 |. 01/25/2063 . |1.A FE .
BRAVO Residential Funding Tr RMBS Ser 2023-
..10568M-AB-0 [NQM1 CI A2 6.350% 01/25/63 ....oevvvvrvviinnnns | nnnnns . 06/01/2023 . |Paydonn ...ccevunvviiinnnnn fevvnninnniiiniins Joninns 114,908 |........... 114,998 |........... 114,965 |ovvvveiiiiiiiiiins feieneeiiinins foreiiieeiinnns B O O, fCZ 2 FO R BRI T R FO R R NN 2,506 |. 01/25/2063 . |1.C FE .
Brooklyn Navy Yard Cogeneratio Sr Secured Nt Redemption 100.0000
..113804-AD-0 [5.020% 12/31/40 .covvvvniiiiiiiiiiiiiiiiiieeeees | s . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 103,096 |........... 103,006 |...eenn..n. 103,096 |........... K00 O O N Y R N Q[CCTN0EE O R A A NN 2,588 |. 12/31/2040 . |2.C PL
CDC Mortgage Capital Trust RMBS Ser 2003-HE2
.. 12506Y-BE-8 [CI M1 6.350% 10/25/33 .....evvvviiivinniiiiiinn | nnnnns . 06/26/2023 . |Paydonn ......eveiiiiininns Jevvninieiiiiiiinens feeeeeeeens 17,989 |[.oooeeeenens 17,989 |oveennnnnns 12,052 |oeeeennnnns 12,052 |oeeeeiiiiiiiins e LT O R LT FO E LT R AR RN AR 526 |. 10/25/2033 . |1.A FM .
Redemption 100.0000
..12519#-AA-3 [CED California Sr Sec Nt ~ 4.070% 06/30/36 . |....... . 06/30/2023 . | .. 651,494 651,494 |.... . 06/30/2036 . |2.C PL
Countrywide Home Loans RMBS Ser 2006-20 Cl
.. 12544A-BM-6 [1A36  5.750% 02/25/37 ...ovvvvniviiininniiiiinn | s . 06/01/2023 . |Paydonn ....cevuevvvriinnnnn foevvvniininiiiiins foiininiiiiiins e 6,946 |...cooonnn 6,913 | 3,559 |.......... R 1 U RN RN 3,356 |vevrniiiiiiiinn e 6,915 | e (6,915) |........ (6,915) |.eevvenniininnns 48 |. 02/25/2037 . |1.AFN .
CIM Trust RMBS Ser 2017-7 CI M3 3.875%
L 12653H-AG-3 [ 04/25/57 vvvvviiiiiiiiineeiiees | s . 04/25/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 13,067,000 |....... 13,067,000 |....... 13,295,673 |....... 13,146,641 [oveeiiviinnns fooeeennn 1,735 [oiiiiies o 81735 s [ 13,188,376 [ [ (121,376) |...... (121,376) . 04/25/2057 . |1.A ........
CIT Group Home Eq Loan
.. 12558M-BM-3 [M1  5.170% 10/20/32 ......cevvvveniiiiiiinineeees | s . 06/01/2023 . |Paydomn ....eevvnvvriiinnnns Jovvnninieiiiiiiinens foeeieeeens 90,976 |............ 90,976 |............ 91,516 |..ocevvnnnns 91,335 [oooiiiiiiiiiins o [ReiSIe TN F E (RIS U R JeLV e R R RN . 10/20/2032 . |[1.A FN .
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..125660-AA-1 [A1 CI 1A1  6.000% 01/25/37 ..cevvvvnnniviinnnnns | nnnnns . 06/01/2023 . |Paydomn ....evvvnvvviinnnnns Jovviiniieiiiiiinees foenieeeens 14,743 |............ 26,750 |....covnnnns 2,43 oo 2285 X T R R A R (RN RN R4 [ e (7,670) | (7,670) fouveevieinnnnns 672 |. 01/25/2037 . |1.A FM .
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 ...ovvvvnnvvvinnnnns | unnnns . 06/01/2023 . |Paydomn ...ceuvnvvriiinnnns Jovvniininiiiiiiinens foeieeeeens 12,050 |[o.ooeevennns 23,967 |..ooeevnnnns 18,954 |o.oeeennnnns L2 O R ) AR 18,964 | o (6,904) |........ (6,904) |..ovvvnninnnnnn 567 |. 02/25/2037 . |1.A FM .
Credit Suisse Mortgage Trust RMBS Ser 2019-
.. 12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 ......oceevvvvnnnes | unnnnns . 06/01/2023 . |Paydonn ...cceveviiiiiinnnn foovennininiiiininns Joviinnns 196,737 |........... 195,737 |oivevennns 195,710 J.ovvennnnns 195,492 [ fooiiiiinnnns 245 | et 245 | Joveiiinnnns 196,737 Jovvviiiiiiiinns ovveiiiniiinnns Joveiniiiiiiniins Joveeniinnnns 2,994 |. 07/25/2058 . [1.A ........
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..126408-HI-8 [CSX Corp Sr Nt 4.250% 03/15/29 ......cceevvvee | unnnns . 04/27/2023 . | Jane Street Advisors ... |oeceeeevirieeennnins Jounees 5,800,596 |........ 5,872,000 |........ 5,844,214 |........ 5,836,891 |..ccevrniiiiieen foeeeennnnn 1,710 [oeeeeeiiiieeee o 1,710 [oeeeeeiiiiieees s 5,838,600 |eeevuuiiieeennn |eaeenen (38,004) |....... (38,004) [.ennnneee 156,668 |. 03/15/2029 . [2.A FE ....
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290% Redenption 100.0000
. 12644%-AC-1 [12/15/26 oeeeeeeeeeeeee e | s . 06/15/2023 . | .eveeiiiiiiiieniniiininnees feeenieeeeeeenes s 169,382 |........... 169,382 |..ecevennnn 169,382 |..cevvennnn 166,405 |oeeeeeeeeennniee foeeeees 2,977 e s 2,977 |eeeeieeeeeens oeeenns 169,382 |vveeeeeeeenns eeeneeeeeennnns oo e 5,149 |. 12/15/2026 . |[1.B ........
CTL Cap Tr CTL Ser 2005-6 Orange County
.. 126440-CC-7 [5.880% 04/05/25 ...oovveneeeeeeneeeeeeeeneeeeeen | s . 06/05/2023 . |Various ......ccceeeueeeeeee foeeemmnnnnneeennnins Jounnns 1,010,561 |........ 1,010,561 |........ 1,010,561 |........ 1,010,561 [oeeeeeiieiiies [ oo e e s 1,010,561 [ooeeeeeiiiiiee oo s s 32,723 |. 04/05/2025 . [1.B ........
Credit Suisse Mtg Tr RMBS Ser 2021-RPL2 CI
..12656T-AB-4 [A1A 1.115% 01/25/60 ....ccvvveneeeeennniieeeen | s . 06/01/2023 . |Paydomn .ccevveneeeeennnnn foeemnnieeeeeennes s 126,436 |........... 126,436 |........... 126,436 |........... 126,415 |eeeeiiiiieiins e P4 I PO ISP, 21 | eeeens 126,436 |ovveeeeeeeenns ereneeeeeennes foreeeeeeennees e 576 |. 01/25/2060 . |1.A FE ....
CVS Caremark CTL Wells Fargo Bk NI 7.870% Redenption 100.0000
.. 12665%-AA-9 [ 10/10/31 ..eeieieiie e | s L 06/10/2023 . | .evuniiiiiiiineiiiininiennes s e 28,635 |o.eeeunnnnnn 28,635 |..eceennnnnn 28,635 |..eeeennnnnn 28,635 |ooeeieiiiiiieeen Jeererrnieeeeee e e e s 28,635 [.ooeeeeeiiiieee oo e s 940 |. 10/10/2031 .|2.B ........
CVS Heal th Corp LBASS PTC Nt ~ 6.036%
.. 126650-BP-4 [ 12/10/28 .....eieeeeieiee e eeeeeen | s . 06/10/2023 . |Various ......ccceeeueeeeeee foermmmnneneeeennnns Jonnnes 115,734 |........... 115,734 |.ooeeeeeees 133,545 |........... 123,196 |evveeniiieeenn oeeennnn (7,461) [ceeeeeeeneeene o (7,461) [ceeeeeeeiinees e 15,734 |oeeeeeeciiiis eeeeeeeeeeeees o e 2,913 |. 12/10/2028 . [2.B FE ....
CVS Heal th Corp LBASS PTC Nt ~ 6.943%
..126650-B0-2 [01/10/30 ...oeeeeeeeeeeeeenieeeeeeeee e eeeeenn | s . 06/10/2023 . |Various ......ccceeeueeeeeee foeemmmnnnneeeennnns Jonnes 658,685 |........... 658,685 |.......... 611,838 |.....ennnnn 639,046 |.....oovvieveeer foeeennnnn 19,639 |oeeeeieieeeinns s 19,639 |eeveiiiiieeenn oeennnnd 658,685 |.eeevvniiieeenn Joerenniieeeenne e e 19,070 |. 01/10/2030 . [2.B FE ....
CVS Health Corp LBASS PTC Nt 7.507% Redempt ion 100.0000
..126650-BS-8 [ 01/10/32 .eeeeeieeeeieieeeeeeeeee e eeeeeen | s . 06/10/2023 . | .evvnniiiiiiiiieiniiniinnees feeenneeeeeeenes s 182,313 |........... 182,313 |eeeenennes 199,392 |........... 191,408 |oeeeieieeinnns s (9,095) |eeveneeeeennn Jeenens (9,095) |+evvvnnereeeenn eeenniens 182,313 |eeeeeeeeiis eeeeeeeeeeeeee o e 5,707 |. 01/10/2032 . |2.B FE ....
CVS Heal th Corp ABS PTC Nt  4.704% 01/10/36 Redemption 100.0000
L A2665U-AA-2 [ .iiiiiiii s | L 06/10/2023 . | .evuniiiiiiiiineiiiiinieenes e e 50,179 ... 50,179 |[..eeeennnnns 50,179 [.oeeerennnns 50,179 |oeeeieeiiiiiieee oevemmnineeeee oeeermniineeees e e s 50,179 |eeeriieeeeinns Joereniieeeeenne Jeeenieeeeeeens e 984 |.01/10/2036 . |2.B FE ....
CWABS Inc RVBS Ser 2004-7 Cl MF1  5.251%
L 126673-D0-2 [12/25/34 .o | s . 06/01/2023 . |Paydomn .eeeveeeeeeennnns Jeennieeeeeenieeee fereeeeeees 41,144 ... 4,144 |............ 41,052 |ooeeeenennns 41,052 |ooeeeiiiiieeeee foeeeeeis (oI FORPR ISP, [T IO TP A4 [ o e 715 |. 12/25/2034 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-4S-1 |[7CB Cl 2A7  5.500% 03/25/38 ...eevvueveeennnnns | s . 06/01/2023 . |Paydomn .cevveeeeeeeennnns Jeenneeeeeenieeee feeeeeeeees 13,061 [.oeeeennnnns 28,063 |............ 27,022 |oeeeeenennns 27,022 |oeeeeeiiiieeeeen Jeeeemmnieeeeees e e e s 27,022 [ooeeeeiiieeeee fees (13,962) |....... (13,962) |+eevveneaaenee 597 |. 03/25/2038 . |4.B FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-5L-5 [6CB CI 1A9  5.500% 04/25/35 ...cevvvueveeeennnn | s . 06/01/2023 . |Paydomn .cevveeeeeeeennens Jeennieeeeeenieees fereeeeeees 30,293 |oeeeinnnnns 34,052 |............ 21,878 |eeeennnes AR 74 T PO FOPPRRR FSURRURUPPRRR IOURPPRRR FSPRRRRUUPRRR SRR 21,878 |eeeeiieeiieen eeeennnnns 8,414 |.......... 8,414 | 807 |. 04/25/2035 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-5L-5 |6CB CI 1A9  5.500% 04/25/35 ... [T . 06/01/2023 . | Paydown ... .(5,159) [.... . 04/25/2035 . |4.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2004-
. 12667F-MX-0 [ 1472 CI A11  5.500% 08/25/34 ......covveveennes | eunnnns . 06/01/2023 . |Paydomn ..ceevueneeeeennnns Jeemneeeeeenniens e 13,073 013,078 [ 12,456 | 12,744 | s 329 [ e 829 [ [ 18,078 [ e [ 306 |. 08/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2004-
..12667F-PG-4 [20T1 CI A3  6.000% 09/25/34 ... [ IR . 06/01/2023 . | Paydown ... . 09/25/2034 . |[1.A FM ...
Countrywide Alternative Ln Tr RM
..12667G-D2-6 [32T1 ClI A5  5.500% 08/25/35 ..cevvvveneeeeennnn | s . 06/01/2023 . | Paydoun . 08/25/2035 . |2.C FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D3-4 [32T1 Cl A6  5.500% 08/25/35 ... JUTR . 06/01/2023 . | Paydown ... . 08/25/2035 . |1.A FM ...
Countrywide Alternative Ln Tr RM
..12667G-D3-4 [32T1 ClI A6  5.500% 08/25/35 .....evvueveeenennn | unnens . 06/01/2023 . | Paydoun . 08/25/2035 . |5.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-FD-0 [18CB CI A7 ~ 5.500% 05/25/35 .......evveeeennnns | unnens . 06/01/2023 . | Paydoun . 05/25/2035 . |1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12667G-H7-1 [J7 CI 1A4  5.500% 07/25/35 ..covvveneeeeennnns | s . 04/01/2023 . |Paydomn .ceeveneeeeennnns Jeenneeeeeenieeee feeeeeeeens 15,873 |ooeeeennnnns 20,617 |eeenennnnns 16,770 |.eeeeene. 16,770 [oeeeeeeeiiiieee oo oo [ e [ 16,770 [ooeeeeeeieeees [ (898) |-evveennnns (898) [ceeeeeeeennnnns 407 |. 07/25/2035 . |5.C FM ....
CWABS Inc RMBS Ser 2006-H Cl 2A1B  5.343%
.. 126686-AC-8 [ 11/15/36 .eeeeeeeeeeeieeeeeeeeee e eeeeeen | s . 06/15/2023 . |Paydomn .ceveeneeeeeennins Jeenneeeeeenieeee feeeeeeeens 18,281 |[ooeeeennnnns 18,281 |oeeeeeenee 6,329 [..cceernnnnnn [F 7 I R 11,952 | s 11,952 |oeeeeiiieeeies e 18,281 |oeeeeeeeiiiiies eemeeeeeemnniee foeeeeeeeeeiiies e 859 |. 11/15/2036 . |1.A FM ....
CWMBS Inc RMBS Ser 2005-85CB Cl 2A3  5.500%
.. 12668B-EH-2 [02/25/36 ..ceevvneeeeeeneiieee e eeennneeeee | s . 06/01/2023 . |Paydomn ..ccevveneeeeeennnnn foeeemnieeeeeennes s 125,642 |........... 126,264 |.......... 12,170 |oeeeenene. 2,170 [eeeeeiieiiiies o e e e e 2,170 [ooeeeeiiiiiees fees 13,472 |eeueennns 13,472 |eeereeee 2,751 |. 02/25/2036 . |2.C FM ....
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6  5.500%
.. 12668B-0A-4 [04/25/36 ..ceevveneeeeiinnieeeeeennee e | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 17,095 |..occonenees 17,254 |ooeeeeneees 15,749 |ooeeeeennnns 15,749 |oeeeiiiiiiiis Jeeeiieeeeeis Jeeeeiieeeeennes o e e 15,749 |oveeniiiiiien oeeennnnns 1,346 |.......... 1,346 |oeeeeeiieeeee 449 |. 04/25/2036 . [4.A FM ....
CWMBS Inc RMBS Ser 2006-6CB Cl 1A4  5.500%
. 12668B-RZ-8 [05/25/36 ..cevvveneeeeeeniieeeeeennieeeeeennnneeee | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 27,303 |oeeeeennnnns 27,536 |oeeeennnnnn 23,635 |.....ccee. 28,635 [ooeeeeeiiiiiine e e [ [ [ LTGRO R 3,668 |.......... 3,668 [o.eeieeeennnnns 664 |. 05/25/2036 . |1.A FM ...
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 .o | s . 06/01/2023 . |Paydomn .cevvveneeeeeennns Joeeennieeeeenniees foreeeeens 4,433 |t 4,433 |.....ooeeeees 4,315 [ooeeeinnnnns 4,373 [ ol (CIV I ORI TR (<10 I ORI PRI 433 |oeeieeeiiies e [ e 100 |. 12/25/2035 . [4.C FM ....
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 [5.500% 08/25/35 ...eeevveuieierrnnnnanreernennaaee | nens . 06/01/2023 . |Paydomn ..eevvuuneeerennnnns Joennnnnnnerennninnns foeeaeeeeeannns 878 |.oeiiiiiiiinnns 894 [t 880 |oeeiiiieennnnns 498 |....oonnnnns 389 |ieviiiiiaees (2) ]eemmnereeemnnns Jonnmnneaeees KC T OO A UTUPTII 885 |ieviiiiiierennn errennaanes [C:) T (8) |-vennnereennnnnnn 24 |. 08/25/2035 . [1.A FM ....
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Countrywide Home Loans RMBS Ser 2005-6 Cl
..12669G-TD-3 [1A14  5.250% 04/25/35 ....cevvvvvnnviiiiiiniinnes | nnnnns . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 30,014 f........... 30,212 [oooiiinennns 29,013 [..oooeeennns 4V T R R R AT VR K R RN 1,001 | 1,001 [oooiiiiiiins 655 |. 04/25/2035 . |4.C FM ....
CVS Lease-Bkd PTC Ser 2017 Priv PI Tr Redenption 100.0000
.. 12702%-AA-4 [3.901% 10/10/39 ..oevvvriiiiiiiiiiiiiiiiiiinieeiins | s . 06/10/2023 . | eevenieeiiiiieeeeeeinieeees i e 156,833 |........... 156,833 |....evvnens 156,833 |...oevennns LI O R RO RECICTR: XX T R FORRURR RN NN 2,550 |. 10/10/2039 . |2.B ........
CTL Tr CTL Ser A 2019-3 Boston U LDN ~ 3.789% Redenption 100.0000
L 127148-AC-2 [06/15/35 ovvveniiiiiiiveceeen | s L 06/15/2023 . | .evnneiiiiiiieieeinieeeees e e 62,913 |ooeenns 62,913 |........eeet 62,913 [....coennnns {72551 R O O R R (2R K R R R R 994 . 06/15/2035 . [1.D ........
CTL Cap Tr 2019-23 Tr NYU-London ~ 3.228% Redenption 100.0000
.. 127268-AA-4 [ 07/15/30 wevvvnniiiiiiiiiiiiiiiineeceeneeeenn | s L 06/15/2023 . | .eeeniiiiiiiiieeeeeeieeees i e 491,912 |......eeees 491,912 |........... 491,912 |........... I R O O R R 491,912 [ oo [ s 6,657 |. 07/15/2030 . |1.D ........
CarNow Auto Receivables Trust ABS Ser 2023-1A
.. 14367R-AA-6 [CI A 6.620% 12/16/24 .. O [ . 06/16/2023 . | Paydown ... .. 908,445 908,445 908,424 |.... .908,445 |.. . 12/16/2024 . |1.A FE .
Catalyst Old River Hydro Sr Sec Nt  4.000% Redenption
.. 148888-AA-4 [ 11/30/29 ..evvvnniiiiiiiiiiiiiiiiiecieeen | s . 06/30/2023 . | .eueniieiiiiiieeeeeeniieeees i e 247,091 f.......... 247,001 |........... 247,091 |........... P70 R RN e 7 R RN 2,992 [ooiiiiiiiinns o PV O ) ) M, 11,156 . 11/30/2029 . (2.C PL
Caterpillar Finl Service Sr MTN  3.450%
L 149130-2L-2 [05/15/23 i | s . 06/15/2023 . | Maturity ...ooooovvviiines Joovvininiiiiiiis e 3,000,000 |........ 3,000,000 |........ 2,990,190 |........ 2,999,213 [oooiiiiiiiiiinns [ £ 740 P F£- T PO R 3,000,000 [oeeeerivnnnns fooeiriiiiiniins foeiiiiii e 51,750 |. 05/15/2023 . |1.F FE .
C-BASS Tr RMBS Ser 2006-SL1 Cl A2  6.056%
.. 14983A-AB-5 [09/25/36 ....cevvvniiiiiiiiiiiiiiiiin s | s . 06/25/2023 . |Paydomn .....eueiiiiiinnnns Jovviininiiiiinens feeeneeeens 29,866 |............ 29,866 |............. 2,051 | PZ0:5) N FO FN 27,815 | s P78 T PO A 29,866 |..eevniiiiiiinnn onnniiiiiiiiins e e 34 . 09/25/2036 . [4.B FM
Cedar Funding Ltd CLO Ser 2018-7A Cl A1
.. 15032F-AA-4 [6.250% 01/20/31 .eovvveniiiiiiiiiiiiiiiiniiiieeiinn | s . 04/20/2023 . |Paydonn .....eeuveviiinnnnn fovennininniiiiins o 186,446 |........... 186,446 |.......... 185,178 [...ennn.n. LECESTR: 2 PO AR (ST R A (S R A QLG R A RO NN 5,205 |. 01/20/2031 . [1.A FE .
Centerpoint Energy Houston Sec Nt  4.450%
L AB189X-AZ-1 [10/01/32 v | s . 05/04/2023 . |Various ........cceeeeeeenns foevvvnnnnnnniinnnns Jounnnn 9,904,160 |...... 10,000,000 |........ 9,964,500 |........ 9,965,395 [.coviiiiiiinins foeeeeinens LI V2 I R F 1,129 | s 9,966,523 [.....ccovveeeeen foerrns (62,363) |....... (62,363) |....cvnnn 282,081 |. 10/01/2032 . |1.F FE .
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl
.. 152314-DP-2 [AS  5.476% 07/25/32 .covvvvnniiiiinineeiiiiinnn | s . 06/01/2023 . |Paydomn ....euuevvriiinnnns Jovvneiniieiiiiiinens foeneeeeens 32,152 | 32,152 [oeeiriinne 28,528 |....covvnnnn TR U RN 3,624 |oeiieiiiiiiiis s 3,624 | s b7 £/ R R S R, 645 |. 07/25/2032 . |4.C FM
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl
.. 152314-D0-0 [A6  6.360% 07/25/32 ...evvvvivvinnnniiiiiinnnnnes | nnnns . 06/01/2023 . |Paydonn ....cevvnvivviinnnnn Joevvniiinniiiiiinns foineneens 3,703 [oeeiriinne 3,703 |eviiiinns 3,703 |oveeiiinns RIS R R [ Y LU O N [TV I U KPR ERRR N RN 86 |. 07/25/2032 .|2.C FM
Centex Home Equity Loan Tr RMBS Ser 2002-A Cl
.. 152314-EM-8 [MF1  5.843% 01/25/32 ..covvvnniiiiiininiieiiinnn | s . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 14,212 [oeeeene 15,184 |.ooeennnns 10,919 |oeveeennnns (< O R ) MR 10,919 |oiiiiiiiiiies s 3,203 | 3,203 [oooiiiiiiiins 19 |. 01/25/2032 . |4.B FM
Centex Home Equity Loan Tr RMBS Ser 2004-D Cl
..152314-LM-0 [MF1  5.118% 09/25/34 ....ovvviviiininiiiiiiiins | s . 06/01/2023 . |Paydomn ....eevnvvviinnnnns Jovvniininiiiiiiinens foenieeeens 36,711 [ 36,711 | 36,695 |.......eennn 36,589 |..ociviiiiiiiins Joreeiiinns L7222 P R L7222 P R L ) ) R RN 819 |. 09/25/2034 . |1.A FM ....
Chase Funding Ln Acq Tr RMBS Ser 2003-C1 CI
..161542-C0-6 [ 1M1 4.240% 08/25/32 ... [ U . 06/01/2023 . | Paydown ... . 08/25/2032 . |1.A FM ....
Citicorp Mtg Secs Inc RMB!
. 172973-W5-4 [5.500% 07/25/35 ..ovvvvvvniiiiiiiienieiiiiienees | s . 06/01/2023 . |Paydonn ....covenvvvriinnnnn Joevvnninnnniiiniinns foveennnn6,239 i 6,239 [t 5,851 i 8,036 [ e 204 s e 204 [ e 6,289 [ [ [ 143 |. 07/25/2035 . |[1.A FN ...
Citigroup Mtg Loan Trust RMBS Ser 2005-8 Cl
..17307G-H3-5 [3A1  5.500% 09/26/35 ... R IR . 06/01/2023 . | Paydown ... . 09/25/2035 . |[1.A FN ...
Citigroup Mortage Ln Trus
..173260-AA-1 [RP1 CI A1 3.000% 09/25/64 ........cevvvvvnnees | unnnns . 06/01/2023 . |Paydown ....covuvvvvevinnnnn Joevvnninniniiininns foveennn... 54,628 [l 54,628 ...l 055,004 | B4,958 [ [ (830) [ e (330) [ [ 54628 [ e [ 654 |. 09/25/2064 . |1.A ........
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..18976G-AQ-9 [A6 CI 1A15  6.000% 06/25/37 ... P IR . 06/01/2023 . | Paydown ... .(2,432) |.... . 06/25/2037 . |[1.A FN .
Compass Minerals International
L 2045IN-AE-1 [07/15/24 v | s . 05/10/2023 . |Various .......ccceeeerrvnnn Joevvnnneneeinnnnnn. [+0... 16,890,000 |.......16,890,000 |.......16,908,250 |.......16,893,591 |....coovviinnies fooonneeeena (812) [eennniiiiiiiiies foeeeeeenn (812) feeiiiees [ 16,892,778 | e (2,778) . 07/15/2024 . |4.A FE
Continental Airlines Inc LBASS EETC Ser 2012-
..210795-PZ-7 [1 Cl A 4.150% 04/11/24 ....coovvvvvniiiiiiiii | s . 04/11/2023 . |Paydonn .....ovuveviiinnnnn Joevvnninnneiiininns foeeenn. 30,343 [0 80,348 [ 31,874 31,054 | [ (T s e (T [ 30,343 [ e [ 630 |. 04/11/2024 . |2.B FE
Core Civic of Kansas LLC Sr Secured Nt Redemption 100.0000
..218724-AA-5 [4.430% 01/31/40 .oovvvnniiiiiiiiiiiiiiiiineeeees | s . 0473072023 . | .eenieiiiiieeeeeenieeeees i e 77,160 |.ooeevnnnnns 77,160 |oveeeennnnns 77,160 |oveeennnnnne 70 1 O O N ) AR % LV R R R R 1,709 |. 01/31/2040 . |[1.F PL .
Redemption 100.0000
..22357@-AA-9 [Cox Tower Il PTC CTL ~ 5.409% 01/02/40 ....... | ..ee... . 06/02/2023 . | .eennieiiiiiiieeeeeeniieeeees e fee 73,946 |oeeennnnnnn 73,946 |............ 73,946 |......oennn. <R R R R R R R, AL R R R RN 1,668 |[. 01/02/2040 . |2.B ........
Cox Communications Inc Sr Nt  2.950%
.. 224044-CA-3 [06/30/23 ..evvvriiiiiiiiiiieiiiiineeeceiieeeeen | s . 06/30/2023 . |Maturity ....ocoovviniiins Jovvininniiiiiiins e 25,000,000 |....... 25,000,000 |....... 24,890,000 |....... 24,993,909 [..oviiiiiinnins foeeeinnens 6,091 [oeeiiiiiiiiins foeeeeeees [T 0EC) R PO I 25,000,000 [oueenirriivnnnns fooeeniiiiiiiens feerieiiii e 368,750 |. 06/30/2023 . |2.B FE
Redemption 100.0000
..224108-AA-4 | Cox Enterprises Inc CTL ~ 5.720% 06/30/27 ... |....... . 06/30/2023 . | .eeeniiiiiiiiieeeeeeniieeees v e 411,189 [........... 411,189 |......eeees 411,189 |...eeennnns LT O P O A IR L 1 R F 9,806 |. 06/30/2027 .|2.B ........
CS First Boston Mtg Sec Corp RMBS Ser 2004-4
..225418-T0-1 [CI 1A6  6.000% 08/25/34 T T . 06/01/2023 . | Paydown ... .. 151,893 151,893 153,768 |...........152,327 |.... .151,893 |.. .. 4,730 |. 08/25/2034 . [1.D FM .
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CS First Boston Mtg Sec Corp RMBS Ser 2005-8
.. 225458-2G-2 |Cl 6A1  5.500% 08/25/25 .......ccevvvvvnnnvrnnnns | unnnns . 05/01/2023 . |Paydomn .....uvuviriiinnnns Joevnniininiiiiinnes foeeeeeeeinnns 901 fooeeiiiiiiiinnns 10 I 875 | Lot R R [ PO AN () PO AN i) I U K 10 [ 10 [ 19 |. 08/25/2025 . |5.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-9
..225458-50-7 [Cl 1A3  5.250% 10/25/35 ...ovvvvvnnnviiviinnnnnes | nnnnns . 06/01/2023 . | Paydown ... . 10/25/2035 . |[1.A FM ...
CS First Boston Mtg Sec Corp
..225458-AX-6 [Cl 1A22  5.500% 02/25/35 .....ccvvvvnnviivinnnnns | unnnns . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 23,627 |oeernnnnnns 23,627 |.ooeeevnnnns 23,842 | 28,614 | s LT PO AN LT PO AR P A U R R R 623 |. 02/25/2035 . |1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-2
..225458-EV-6 [Cl 1A4  5.250% 03/25/35 ....ccevvvvenvivriiinnnns | nnnnns . 05/01/2023 . |Paydonn .....euuveviiiinnnn Jevvnninnnieiiiinns o 6,547 |oeeiiiine 6,547 |eeiins 6,444 |............. (ST T O AR U< R RN [0 O (RN [C T/ R R R R, 129 |. 03/25/2035 . |3.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-2
..225458-FG-8 [Cl 4A2  5.250% 09/25/23 .......ccvvvvvnvviviinnnn | nnnnns . 05/01/2023 . |Paydomn .....uvuviriiinnnns Joevnniininiiiiinnes foeeeeeeeinnns 403 | 403 | L3 B R 117 R L O AN L S AN 10 R N RN 9 |. 09/25/2023 . |1.G FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-2
..225458-FG-8 [Cl 4A2  5.250% 09/25/23 .......ccvvvvvnviniinnnn | nnnnns . 04/01/2023 . |Paydomn .....uueviiiiiinnns Joevnnininiiiiiiines foreeeeeieinnns 117 N 402 | L3 [V R 10 I N L O AN L S AN 7 R O RN 7 | 09/25/2023 . |2.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-5
.. 225458-UA-4 [Cl 3A4  5.750% 07/25/35 ..oovvvvvnniiiiiinnnnnes | s . 06/01/2023 . |Paydomn ...ccvuunviriiinnnns Joevnnininiiiiiines foreeneneens 43,99 |............ 43,995 |........... 43,906 |............ LXTR: T R R L] I O RN L] O RN LR T Y NN O AN 1,050 |. 07/25/2035 . |[1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-5
..225458-UL-0 [Cl 6A4  5.000% 07/25/35 .....evvvvvvvnnnnnninnnns | unnnns . 06/01/2023 . |Paydomn .....euvvvviinnnnns Jovvninineiiiiiinens foeneeeeens 14,324 |........... 14,324 |............ 14,082 |oeveennnnns L3072 [T PR AR (0151 R RN (0751 R RN LR 72 O R ) RN 296 |. 07/25/2035 . |1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-6
.. 225458-XJ-2 [Cl 1A4  5.375% 07/25/35 ..oovvvvvnniiiiiiinnnes | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 5,852 [eiiiiinnne 5,852 [..oocoennnns 5,738 |eveeennnns [ E: I PR F (CIC T P RN (ST PO RN LR 72 O O O R 107 . 07/25/2035 . [1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-6
..225458-XW-3 [Cl 5A3  5.000% 07/25/35 ...cevvvvvvvirnninnnnnes | nnnnns . 06/01/2023 . |Paydomn .....euvvvririnnnns Jovvniiniieiiiiiinens foeiieeeens 26,757 foeeerieennn 26,757 |ooeveeennnns 26,476 |............ 26,476 |..ocovvniiiiinn foeeeininnnns 21 N O AR 21 N O R LT £ A ) R R RN 586 |. 07/25/2035 . |1.E FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2004-6
.. 225400-GX-7 [Cl 1A4  5.500% 10/25/34 .....oevvvvvviiinnnnnnes | nnnnns . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 19,863 |[....coevnens 19,863 |oveveennnns 19,732 |oeeennnns LT < T P FT L) O O, LV R F RECTR:ICK I O AR R AR 445 . 10/25/2034 . [1.A FM ....
Crossroads Asset Trust ABS Ser 2022-A Cl A
.. 22767D-AA-6 [6.350% 04/21/31 ..evvvenniiiiiiiiiiiiiiiiiiineeeees | s . 06/20/2023 . |Paydonn .....eeuveriiiinnnn feveinininiiiiii e 1,360,504 |........ 1,360,504 |........ 1,360,486 |........ 1,360,482 |.evvveeiiiiiinnn Jovvniieeeens -2 F F -2 FO RN 1,360,504 |ooeeniiiiiiiiins o oo e 35,284 |. 04/21/2031 . [1.A FE ....
Credit Suisse Mtg Capital RVBS Ser 2006-8 Cl
.. 22041-BF-2 [5A1  5.522% 10/25/26 .......evvnviiiiiiinniiiiiinn | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 20,155 |oeeeennnnns 20,155 |oooiinenens 20,221 [ {0 2 O R F AV [+ R R (37) |oveenenees (K70 P 466 |. 10/25/2026 . |4.A FM ....
CSOLAR IV South LLC Sr Sec Nt~ 5.371% Redenption 100.0000
.. 22959#-AA-9 [09/30/38 ...rvunriiiiiiiiiieeiiie e | s . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 198,919 |[........... 198,919 |........... 198,919 |........... 196,562 |vvvveeiiiiiinn Jovvnnnnnns ¢ ST PO FRR 2,357 |oviiininiiiiinn oeeniins RECIC TR LI R FORRR R NN 6,862 |. 09/30/2038 . |2.A PL ....
CTL Cap Tr Ahold CTL Ser 2014-09  4.490% Redenption 100.0000
.. 22062*-AA-8 [04/15/29 . .oovviniiiiiiiiiris s L 06/15/2023 . | .eeeniiiiiiiiieeeeeeieeees i e 214,098 |........... 214,098 |........... 214,098 |........... T R O R R 214,098 |.oovvviiiiiiins v v o 4,007 |. 04/15/2029 . |2.B ........
CSOLAR IV West. LLC Sr Sec Nt  3.850% Redemption 100.0000
.. 22964%-AC-2 [03/31/41 orvveiiiiiiiiiiiiieeen | s . 06/30/2023 . | .eueniieiiiiiieeeeeeniieeees e e 177,381 |oeeeennns 177,381 |oeeennnns 177,381 |oeeeennnnns 176,254 |vvvveiiiiiiin v I 2 U RN I i U RN 177,381 [ooveeiiiiiiiins oo [ s 4,038 |. 03/31/2041 .|2.B PL ....
Countrywide Home Equity Ln RMBS Ser 2006-S4
.. 23243N-AH-1 [Cl A5 6.236% 07/25/34 ..covvveniiiiininiieees | s . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 17,581 [oooveeennens 17,581 oo 7,238 |oeeeeiinnns 2 O O O R AN 7,288 |oeeeiiiiiinineen foreeeenne 10,344 |......... 10,344 | 469 |. 07/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..23245-AB-6 [ J8 CI A2  6.000% 02/25/37 .....cevvvvvvvnnneinnn | unnnns . 06/01/2023 . |Paydomn .....eunvvviinnnnns Jovvnininiiiiiiinees foeeeeeeens 16,924 |............ 89,859 |[............ 46,900 |............ 1) O O R R 46,900 |eeeveiiiiiiiinn Joeeenns (29,976) |....... (29,976) |..evvvnnnnnne 2,940 |. 02/25/2037 . [1.A FM ....
Deutsche Bank Comm Mtg Trust CMBS Ser 2020-C9
..233063-AC-0 [CI AT 0.800% 09/15/53 ......ccvvvveverrivnnnnns | unnnns . 06/01/2023 . |Paydomn ....cvvunviviiinnnnn Jovvnniinniiiiiinns fonneneens 9,866 |............. 9,866 |....ccoe... 9,865 |.evvunnnnnns eI (ST R E /2 PO RN /2 PO F Lo O O N AR 33 |[. 09/15/2053 . [1.A ........
Delavare Basin Residue, LLC Sr Nt 3.000% Redenption 100.0000
.. 245828-AA-2 [09/30/36 ...evvnriiiiiiiiiiieiiiii s | s . 06/30/2023 . | .eueniieiiiiiieeeeeeniieeees e e 495,145 |........... 495,145 |........... 495,145 |.........n. 399,539 [oeviiiiiiiiins foeeeeeeens 6,987 [oeiiiiiiiiens oo 6,987 [ooeeiiiiiiiiins o 495,145 [oooiviiiininnns oo [ s 9,046 |. 09/30/2036 . |2.B PL ....
Delta Airlines Inc PTC Ser 2020-AA  2.000% Redemption 100.0000
L287361-2V-3 [12/10/29 ovvviiiiiiiiieciieeen | s . 06/10/2023 . | eeveneeeiiiiiieeeeiiiieeees i e 361,753 |........... 361,753 |........... 361,753 |.....eeeenn R £ R O R R R 00 T T R ) R R 3,618 |. 12/10/2029 . |[1.E FE ....
Delta Airlines Inc PTC Ser 2020-A  2.500% Redenption 100.0000
L2ATI61-Z0-1 [ 12710729 v | s . 06/10/2023 . | eevenieriiiiiieeieeeiiieeees i e 379,507 |........... 379,507 |........... 379,507 |........... Y T R O R R R RV A RN R R R 4,744 |. 1271072029 . [2.B FE ....
Delta Funding Home Eq Ln Tr RMBS Ser 1999-2
..24763L-FN-5 [CI A7F  7.030% 08/15/30 .....ccevvvvvvrrvrnnnnns | unnnnns . 06/01/2023 . |Paydomn ...cevvvnivreiiinnnn foevvnniniieiiiiins Jonieeiiinnns 15 [ LT PO LT PO O O S N 1L O R R . 08/15/2030 . |[1.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl
..251510-AW-3 [A6  5.470% 09/25/33 ....oevvvniiiiinniiniiiiinnn | s . 06/01/2023 . |Paydomn ...ccvvunvvvririnnns Jevvnnininiiiiiiines fovieniieiiinnnn (<] I (-1 I (51 1 3 O O R RN O O N 1 [.09/25/2033 . [1.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-2 Cl 2A3
..251510-DS-9 [ 1.857% 09/25/23 ....ccvvvvniiiiiiiiiniiiiiniiieees | s . 06/01/2023 . |Paydonn ....cevvnvvvieinnnns Jovvniinniiiiiiinns foneneens 1,213 [ooiiiiinnnns 1,213 | 1,283 [ L2 V2 PO NN L O AN L P RN L1972 1< T R AR RN R 9 |. 09/25/2023 . |1.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 3A3
..251510-EE-9 [5.916% 056/25/35 ....ccvvvvnniiiiiiiiniiiiiiiiiiiinns | nnnens . 06/01/2023 . |Paydonn .....oeeviiiiiinnnns Jovnnnniiiiiiiinnns foiiiinnnns 1,772 |ooeennenns 1,772 oo 11,588 [o..oooeees 11,660 [ooooovvvinienns fooniiiinnnns T2 [ o T2 | o 11,772 o oveieiiiiiinins Joveiniiiiiiiinns foveiiiiiiinnnnns 252 |. 05/25/2035 . [3.A FM ....
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Deutsche Alt-A Sec Inc RMBS Ser 2005-3 CI 4A3
..251510-EH-2 [5.250% 06/25/35 ....ccevvvnnniiiiiiiiiiiiniiiiiines | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 28,869 |[............ 28,869 |............ 28,647 |.....ceenen. 28,702 |.ovviiiiiiiiiinn eeeeiiinnnns LI U A LI U A PR O O SR N 593 |. 06/25/2035 . |3.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 5A3
..251510-ER-0 [5.655% 06/25/35 .....cevvvvenviviiiiniiiiiiiiiniines | s . 06/01/2023 . | Paydown ... . 06/25/2035 . |2.B FM ...
Deutsche Alt-A Sec Inc
..251510-FX-6 [5.300% 09/25/35 ....ccevvvvniiiiiiiniiniiiiiiniines | s . 06/01/2023 . |Paydoun ...ccvvenvvvriinnnns Joevvvninnneiinnninns foveennnnn 10,0120 010,169 [ 9641 | 954 [ [ e e e e 9541 [ 472 e LY P 194 (. 09/25/2035 . |1.A FM ...
Deutsche Mtg Sec Inc RVBS Ser 2004-1 Cl A6
..251563-CB-6 [5.240% 12/25/33 ....oiiviiiiniiiiiiiiiinieiiiiii | s . 06/01/2023 . |Paydomn ....cvvenvvirirnnnns Joevnniieniiiiiines foreneeeeiiinns 510 fooeeiiiiiiinnnns 510 |, 510 |ooriiiiiins L O N (73] R RSN (2] R R [ [V PR AN R A 12 | 12/25/2033 . |[1.A FM ...
Deutsche Mtg Sec Inc RVBS Ser 2004-2 Cl A6
..251563-DM-1 [5.180% 01/25/34 ..oevvvniiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . | Paydoun . . 01/25/2034 . |[1.A FM ...
..254687-EH-5 |Disney Walt Co Sr Nt ~ 6.650% 11/15/37 ...... [....... . 05/10/2023 . | MarketAxess ... . 3,012,288 |.... .3,897,992 |.. . 11/15/2087 . [2.A FE ....
Dominion Resources Inc Sr Nt Ser C  3.375% Morgan Stanley & Co LLC
.. 25746U-DG-1 | 04/01/30 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiciiieiieeeees [ . 04/26/2023 . | .evviiriiiiiiiiiiiininiiinnnns e | 9,117,100 |...... 10,000,000 |........ 9,127,100 |........ 9,175,425 |.ooovvvviiiiiins foveinnns 30,852 |oeeeiiiiiiiiiins e 30,852 |eoeiiiiiiiieins e 9,206,277 [oeeeeeiiiiiiiees |oeeens (89,177) |....... (89,177) |vvvvvnns 194,062 |. 04/01/2030 . |2.B FE ....
Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 |5.732% 02/25/68 .....ccooiiiiiiiiiiiiiiiiieieeeeeees [ . 06/01/2023 . | Paydoun ... .. 301,961 301,961 302,047 |.... .301,961 .. 5,319 |. 02/25/2068 . [1.A FE ....
Energy Efficient Equity
..269330-AA-4 |CI A 3.100% 09/20/55 ......evvvvvvvevmnnnnnnnnnn [ereeen . 06/20/2023 . |Paydoun .......coooeeiiiiins e e 239,127 |l 239,127 foweeenneee 239,120 [onnnnnnnnn289,120 [oueeiniiiiiiiis oo [ R R [/ R R 289,127 [ovvvviviiiiiiinn foiiiiins e 3,805 |. 09/20/2085 . [1.A FE ....
Goldman Sachs & Company
..28622H-AB-7 |Elevance Health Inc Sr Nt  4.750% 02/15/33 |....... . 05/02/2023 . | .evvvriiiiiirniiniiiniiininins e | 11,058,062 |....... 11,089,000 |....... BRIV U A N (1[0 R R (1[0 R AR 11,058,316 |.oooeveeeiiiiies o (254) ..o (254) |evveeenns 125,829 |. 02/15/2033 . |2.B FE ....
Elizabethtown Gas Company 1st Mtg Bd Ser A-2
..286857-A#-4 |4.220% 12/20/33 ...oevniniiiin [ . 04/05/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [oeeeeiiiiiiiiins fooveiiiiiiiieees o e o o 3,000,000 |.ooeeeeiiiiiiins foeieiiiiiiiiiens [ o, 36,925 . 12/20/2033 . |1.G ........
Elizabethtown Gas Company 1st Mtg Bd Ser A-1
..286857-A8-6 |4.020% 12/20/28 .......cooeieiiiiiiiiiii [ . 04/05/2023 . | Call 100.0000 ... foenenniiiiiiin oo 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 [oeeeeiiiiiiiiins Jooereiiiiiiiis e e o o 4,000,000 |.ooeeeeiiiiiiins foeviiiiiiiiiiees [ o, 46,900 |. 12/20/2028 . |1.G ........
Elizabethtown Gas Company 1st Mtg Bd Ser A-3
..286857-B*~7 |4.200% 12/20/38 ....cooiiiiiiiiiiiiiiiiiie [ . 04/05/2023 . | Call 100.0000 ... foenenniiiiiiiiiin oo 9,000,000 |........ 9,000,000 |........ 9,000,000 |........ 9,000,000 [oeeeeiieiiiiiins fooveeiiiiiiieees o e o o 9,000,000 |ooeeeviiiiiinns foviiiiiiiiiiiees feeiiiiiiiiiiien o 112,613 |. 12/20/2038 . [1.G ........
Equity One ABS Inc RMBS Ser 2002-1 CI M1
.. 204754-AS-5 |3.372% 08/25/32 ....evuunniniiiin [ . 06/01/2023 . |Paydoun .....coooeeeiiniiins v e, 38,828 ...l 38,823 |............ 38,823 |............ K A2 R R L3 1 SRR R [ SRR R 38,828 [ e e e 554 |. 08/25/2032 . |1.A FM ....
Wells Fargo Securities
..30040W-AL-2 |Eversource Energy Sr Nt 2.550% 03/15/31 ... |....... . 05/23/2023 . |LLC ooooeeeeiiiiiiii e | 4,160,250 |........ 5,000,000 |........ 4,216,400 |........ 4,218,806 |..ccoeeiiiiienns foeeeenns 31,275 |ooveeiiiiiiiiins e K2 74T R R 4,250,082 |...covvvvvnnnnnn fornnne (89,832) |....... (89,832) |...ceeennnnn 88,542 |. 03/15/2031 . |2.A FE ....
FIC Funding LLC LBASS Ser 2021-1A CI A
..30260G-AA-4 | 1.130% 04/15/33 ...ooooeerriniiiii [ . 06/17/2023 . | Paydoun ... ..126,118 ... 126,118 126,112 |...........126,115 |.... .. 126,118 |.. . 04/15/2033 . [1.A FE ....
FLNG Liquefaction 2 LLC Sr Sec Nt ~ 4.390% Redenption 100.0000
..30288*-AE-0 | 12/31/38 ooooiiiiiii [ . 06/30/2023 . | .uvvviiiiniiiiiininiiiiiniinns e | 198,000 |.......... 198,000 |.......... 198,000 |.......... 198,000 |.oovvvvvvviiiins fevvvvvvvriiinnns foviiiiiiiiies fo e e 198,000 . 12/31/2038 . 2.B FE ....
Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 | 4.20%% 04/25/67 ......evvennnnniniis [ . 06/01/2023 . |Paydoun .....cooeeeviiiiiins v e 713,621 |ooeeeeenns 713,621 |.......... 710,651 |.......... 710,728 |ooooeeiiiiiiiies Joeeeeeees A% I PO N 2,893 | e .2 T O O A, 12,637 |. 04/25/2067 . [1.A FE ....
First Horizon Alt Mtg Sec Tr RMBS Ser 2005-
..32051G-TC-9 |FA6 Cl A3 5.500% 09/25/35 ........eevmmmumunnnn [erreenn . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 12,865 |............ 12,748 |............ 11,906 |............. 7,250 | 4,657 |oveveiiiiiiiiinn foeniiiiiiiiis s LY A P R 11,906 [oevvvveviviiinnn fonnnnnnnne 959 |oooieiins o131 I 346 |. 09/25/2035 . [1.A FM ....
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI
..320520-AC-3 | 1A3  6.250% 08/25/37 .....eevvvvvrvvennnnnnnnnnnns [ eeeeenn . 05/01/2023 . |Paydoun ......coooeeeiiiiins Joriiiinii e 25,394 |............ 29,051 |............ 14,205 |............ 14,205 |ooooeieiiiiiiins e [ fo e e 14,205 |oooeeeiiiiiiins | 11,189 |........ 11,189 [ 736 |. 08/25/2037 . [2.C FM ...
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI
..320520-AC-3 | 1A3  6.250% 08/25/37 .....eevvvrvrvvennnnnnnnnnnns [ eeeeenn . 06/01/2023 . |Paydoun .....cooeeeeeiiiiins foniiiiiii e 3,078 |oeeeeiienns 3,474 ..o 1,699 [oovvennnns 1,699 [oeviiiiiiiiiiinn o o e e e 1,699 |oooeiiiiiiiiiies o 2,219 |..oooenn 2,219 |, 141 . 08/25/2037 . |3.A FM ....
First Plus Home Ln Ouner Tr RMBS Ser 1998-5
..337925-ES-6 |Cl A9 7.510% 12/10/24 .....oevvvvvevviiiiiiiienn [ . 06/01/2023 . |Paydoun ......oooeeiiiiiiins v e 53 [ 53 | [ P PO L7 S L1 IO RN L3 1 SRR R [ FOORP [SOPURRRRRRT R 1| 12/10/2024 . |1.A FM ....
FortiFi RMBS Ser 2021-1A CI A 1.970%
L B4964M-AA-2 | 03/20/57 .o [ . 06/20/2023 . |Paydoun .......coooeeiiiiins feneniininns e 119,600 |.......... 119,600 |........... 119,594 |.......... 18,817 [oveeiiiiiiiis oo £ O R -3 O KR 119,600 [..evvvvvvevennnn fonnnniniiiins oo e 1,204 |. 03/20/2057 . [1.A FE ....
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 CI M
.. 36157R-3X-1 |7.560% 07/25/29 ....cooeeeveeiiiiiiiiin [ . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 20,620 |............ 20,620 |.....oeeeee 22,606 |............ 21,129 | s [(110)) R AR [(110)) R AR 20,620 |ooooeiiiiiiiins e e fo 649 |. 07/25/2029 . [1.A FM ....
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 CI A7
..36157R-D8-5 |6.265% 04/25/29 .......evvunnnininiis [ . 06/01/2023 . |Paydoun ......cooeveiiiiiins foeeiiiiiiii e 3 | [ PO, [ PO B [ fos s e e e B [ o e . 04/25/2029 . [1.A FM ...
GCAT RMBS Ser 2022-NQM2 CI A1 4.210%
.. 36169K-AA-4 |02/25/67 ...oooveeeeeiiiieiiiiiiiieieeeeeeeeeeeeeeeees [ . 06/01/2023 . | Paydoun ... . 02/25/2067 . [1.A FE ....
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GRMT Mtg Loan Tr RWBS Ser 2001-1A CI A5
.. 36226M-AE-3 |6.650% 07/20/31 ....ovvvvvviriiiniiniiniiniiininiins [ oo . 05/01/2023 . |Paydown .......cooeveeieiins Joeviiiiiniins e 6,125 [.ooeeeenes 6,125 |............. 6,125 |............. [0 O N 21 foiiiii o 21 [oiii o 6,125 | s e o, 167 |. 07/20/2031 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-3

..36228F-30-7 |Cl AF5  4.629% 04/25/34 .......ocovvvvvenniiiis | eeeens . 06/01/2023 . |Paydoun ... . 04/25/2034 . [1.A FM ...
GS Mortgage Securities Corp Rl

..36228F-5F-9 |Cl AF5  4.395% 06/25/34 ......cooovvvvinnnniiins | neeenn . 06/01/2023 . [Paydown ......cccuvveerienns fereeiiiiiiiinin o £ O £ R [£ T F FZ: T AU ISUUUURRRROTOUR RN AU R [£: 25 FEUUUUR SOURROROP FOUUEUR 2 | 06/25/2034 . [1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-NC1

..36228F-C5-3 |CI M1 4.908% 11/25/33 .....ccovuvvriiiieiiiinns | eeeenn . 06/01/2023 . [Paydonn ......cccvveernenn fereeniiiiiiiiinnnn fes 7,811 | 781 [ 7,81 [ 7,802 [ooeeiiiiiiiiees i [ FOU R, [ O R /%11 1 SO RO AU RN 169 |. 11/25/2033 . [1.A FM ....
GSAA Home Equity Tr RUBS Ser 2005-6F Cl 4A3

.. 362341-ES-4 |6.000% 07/25/35 .....oovvrieieeiiiiiiiiieeiiiians | eeeens . 06/01/2023 . [Paydoun ......ccvveeieiiins feereeiiiiiiinniiis [ 19,981 |............ 19,981 |ooceeeens 20,009 |............ 19,957 |oovviiiiiiieens o 2 FO A 2% | e JICTRCIS I PO FU RO RN 498 |. 07/25/2035 . |1.B FM ...
GS Mortgage Securities Corp RMBS Ser 2005-5F

..36242D0-60-1 | Cl 3A1  5.250% 06/25/35 ......coeevvvuvnnnnennns | aneeenn . 06/01/2023 . [Paydoun ......ccvvverriiins feeriiiiiiiiinniiis [ 16,799 |............ 16,799 |..cceeens 16,673 |............ 16,718 [ooveiiiiiiiins | 1V U RN LTV IO KRR JLCTAc:e N FOUUUUE FUUU R RN 367 |. 06/25/2035 . |1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2005-5F

..36242D-7B-3 |Cl 4A5  5.500% 06/25/35 .......cccevicuvnnnnennnn | anneenn . 06/01/2023 . [Paydonn ......ccvvveeriiins feerniiiiiiinnniiis [ 44,465 |............ 44,465 |............ 42,888 |............ 43,656 |cveeiiiiiiins e 809 | [ 809 | ferieiiis L2152 ORI R R R 1,159 . 06/25/2035 . |[1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F

..36242D0-70-0 |Cl 8A6  5.250% 06/25/35 .......eeevviviiunvinnnes | anneens . 06/01/2023 . [Paydoun ......ccvvvereeiins feereiiiiiiiinniiis [ 51,202 |..ccoeeens 51,202 |............ 48,790 |.vveennnn. 50,039 |ieiiiiiiiin e 1,163 | e R (X I R R 51,202 [ovvveeeeiiiis foeriiiiiineees o i 1,238 . 06/25/2035 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-7

..36242D-DE-0 |Cl AF5  5.687% 06/25/34 .......evvvveeiinnnnnns | eeeenn . 06/01/2023 . [Paydoun ......ccvveeieiiins feereeiiiiiiinniiis [ 53,719 |oieieens 53,719 [oeeeennn. 53,717 |ooreeennne 53,525 [ovveiiiiiiiiins i L7 U L7 R 53,719 [ oo s i 1,134 (. 06/25/2034 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-1F

..362420-UX-9 | Cl 1A3  5.500% 02/25/35 ........ccevvcuvnnnnennnn | aneeenn . 06/01/2023 . [Paydoun ......cocvveeerenn forneniiiiiiiiinnn o 7,451 [ 7451 |, 7,528 | TA66 |ooeeeeeeeeieeies e, (1) R U (1) R U 7451 | o e e 171 |. 02/25/2085 . |2.C FM ....
GS Mortgage Securities Trust CMBS Ser 2017-

..36252H-AE-1 | GS5 CI AAB  3.467% 03/10/50 .......cccuvvvveees | uveeenn . 06/01/2023 . [Paydoun ......ccevveeriiiis [oeneiiiiiiinniiiin e 262,125 |ouveeeennn. 262,125 |........e. 267,342 |........... PLTNVZE T R RN (1,922) |ooevveeiiiiiiies e (G877 1 F 262,125 [oeeviiiiiiiinns o e o 3,788 |. 03/10/2050 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-

..36262P-AD-3 |PJ10 Cl A4 2.500% 03/25/52 .....covvvvecurnnnns | aneeenn . 06/01/2023 . [Paydoun ......cccuvvverrenn forerniiiiiiiinnnnns fos 7,576 |ocreeennnne 7,576 |oooecnnnens 7,541 |t 7540 | o 7 F A [T R AU [T (SR KU ORI RN 81 |. 03/25/2052 . 1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-

..36263C-AD-1 |PJ9 CI A4 2.500% 02/26/52 ......evvvveevvuunnes | aneeenn . 06/01/2023 . [Paydoun ......ccvveeieiiins feereeiiiiiiinniiis [ 13,041 ... 13,041 | 13,163 |............ LT YA O Q70 FRUURR (G 70 R U T3 I ORI R RO RN 140 |. 02/26/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-

..36263V-AB-3 |PJ11 Cl A2 2.500% 04/25/52 ......cceevvcuvunnns | ueeenn . 06/01/2023 . [Paydoun ......ccvvveeeiiiin foereiiiiiiinnniiis [ 10,966 |............ 10,966 |............ 11,004 |............ 11,000 [oovvevviiiiiinns fooeeiiinns (K2 T U (K2 T U {[VRCICIO R PR R AU RN 114 |. 04/25/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-

..36264E-AG-9 |NQM1 CI A4 4.000% 05/25/62 .........coeeevvcuns | vuneenn . 06/01/2023 . [Paydonn ......ccvvveeriiins feerniiiiiiinnniiis [ 38,051 [ooeeennns 38,051 [ooeeeennn. 38,834 |............ 38,657 |oeeiiiiiiiiiees e [(1L ) R A [ AR R 38,051 |eeviiiiiieins foeeiiii i e 675 |. 06/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-

..36264E-BB-9 |NQM1 CI A16  4.000% 05/25/62 ..........ccceveen | eveenn . 06/01/2023 . [Paydoun ......ccvvveeeiiiin foereiiiiiiinnniiis [ 16,702 |..oeeeennn. 16,702 |............ 16,954 |........e. 16,895 |.ooovvviiiiiiins e (G123 ) S R (192) ferveeiiiiiiins oo (3007 OO R RO RN 2906 |. 06/25/2062 . |1.C ........
GE Healthcare Hldg LLC Sr Nt 5.650%

.36267V-AE-3 | 11/15/27 oo [ eeeees . 06/08/2023 . [ Tax Free Exchange ....... [occoooiiiuinennnns [onnes 24,909,092 |....... 25,000,000 |....... 24,899,750 |....... 24,901,624 |.vvveiiiiiiin e TA468 [oeeeeeeiiiiens oo 7468 [oeeeeeiiiiins | 24,909,002 [o.eveveiiiiiins Joeriiiiiiinins foeii i 769,028 |. 11/15/2027 . [2.B FE ....
GE Healthcare Hldg LLC Sr Nt 5.905%

L36267V-AJ-2 | 11/22/32 .. [ . 06/08/2023 . Tax Free Exchange ....... [occcoooviiunnnnnnns fonnes 66,903,263 |...... 66,000,000 |....... 66,941,551 |....... 66,936,370 [....evvviiinnnnn foeeenn (33,107) |evvvvevvvinieenn fevnnnns (33,107) |eeeeiiiiieees [ 66,903,263 |...ccvveiiiiiis feriiiiiiiis i e 2,121,863 |. 11/22/2032 . |2.B FE ....
GE Healthcare Hldg LLC Sr Nt 6.377%

L36267V-AL=T | 11/22/52 .. [ eeees . 06/08/2023 . [Tax Free Exchange ....... |occooviuueeiinnias feeeenn 6,784,420 |........ 6,000,000 |........ 6,789,900 |........ 6,789,103 |...ccoeeeeeeenns |oeneens (4,684) |ooovveviieieiens e (4,684) | [ 6,784,420 |.oooiiiiiiinns foiiiiiiiiiis oo o 208,315 (. 11/22/2052 . |2.B FE ....
GS Mortgage Sec Corp RMBS Ser 2006-S3 Cl A3

.. 36297N-AC-9 |5.550% 05/25/36 .....eeverieiiniiiiiiiiiiiiiieeens [ eeeees . 06/26/2023 . [Paydoun ......cccevveeeeiinn feereiiiiiiiinniiis [ 24,963 |....coeeenn 24,963 |.....oonnne 1,077 | 1,077 i oo 23,886 [...cococvniiins fornnnnns 23,886 |.ooocvuneiiinns forvieiiiinns PN X I RO R (U RN 4 | 05/25/2036 . [5.B FM ....

Goldman Sachs & Company

..375558-BG-7 |Gilead Sciences Inc Sr Nt~ 4.600% 09/01/35 |....... L 04/27/2023 . [ .eveeieeeeiiiiieeeeiieees e [eeen.. 4,928,000 f........5,000,000 |........ 4,992,950 |........ 4,994,781 | [ 101 | o 101 [ | 4,004,882 | e (66,882) |....... (66,882) [........... 153,333 . 09/01/2035 . |2.A FE ....
Golden Spread Elec Cooperative 1st Mtg Bd Redemption 100.0000

..38119#-AA-2 |5.750% 05/06/25 ......cevvvveeeiinniiieeeniiiiiens | eeeens . 05/08/2023 . [ ..vveieeeeiiiiie e 809,400 . 05/06/2025 . |1.D FE ....

Goodgreen Trust LBAS!

..38217K-AA-2 |3.230% 10/15/52 ..evvviiieiiiiiiiineciiiiiieeees [ eeeees . 06/15/2023 . [Paydown .......ccvveeeiiins ferniiiiiiiiiininins feenn. 28,084 [l 28,084 ...l 28,839 |............ 28,680 |.eevviiiiiiiiins fernnniinnns [GELC) ) O R (515 N PO N O O R N 346 |. 10/15/2052 . |1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A Cl A

..38218D-AA-7 |3.860% 10/15/54 ......ccvvvviieiiiiiiiiiceiiiiies [ eeeees . 06/15/2023 . [Paydoun ......cceeeeiriiin [eeniiiiiiiinniiiis [ 100,317 |.......... 100,317 |.oeeeeens 102,185 |........... L0 < O R (1,407) [euvvenniniininn foeeeenn (1,407) [euvvvnnniniinin fooeeeinnn 100,317 [evvvvvvvniniinnn foriiiiins fois e 1,735 (. 10/15/2054 . |1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A Cl A

..38218G-AA-0 |3.930% 10/15/53 ..evvvviieiiiiiiiiieeciiiiieeees [ eeeees . 06/15/2023 . [Paydoun .......cccvvvereenn foeeniiiiiiiiiinnns o 5,507 foeiiiinnns 5,507 |eeeeenn. 5,876 |...cccunnnns 5,813 |oevviiiiiiiiiins e (A1) SRR F (215 PO N LT O S SN 89 |. 10/15/2053 . [1.A FE ....

Goodgreen Trust ABS Ser 2022-1A Cl A 3.840%
..38218J-AA-4 ] 10/15/56 +oooviiviiiiiiiiiiiiiiiiiiiiiiiieeiiiies | eees . 06/15/2023 . [Paydown .....ooovveeieiiisn Joveeiiiiiiiiiiiiiin e 156,097 |........... 156,097 |........... 155,864 |........... 155,878 |..oooovvveieeees foreiiinnns 219 [ e 219 [ e 156,097 .oooovveeeeenns fovviiiiiiiiis i o, 2,678 |. 10/15/2056 . |1.A FE ....
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Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 |CI A1 5.590% 06/25/37 ...oovvvvvvvriiiiieiieeens oo . 06/26/2023 . |Paydoun ........oooeeiiiiins Jeeiiiiininiis e, 68,886 |............ 68,886 |............ 64,300 |............ 64,300 |oeeeiiiiiiiiins s 4,587 |ooveiiiiiiiiiies e LR A O 68,886 |.....evvvvvrrinn forvnniiiiiiiins o 1,038 |. 06/25/2037 . [1.A FM ....
Harborvien Mtg Loan Tr RWBS Ser 2007-4 Cl 2A1
..41164Y-AB-7 |5.586% 07/19/47 ..covvvvvvvviiiiiiiiiiiiiiiiiiiiins [ . 06/20/2023 . | Paydoun ... ..1,072 1. 07/19/2047 . [1.A FM ...
Hardwood Funding LLC .380¢%
A5 -AS-T [ e | . 06/07/2023 . |Maturity ....oooovvnenines Joovviniinniiiiiinns e 9,000,000 |........ 9,000,000 |........ 9,000,000 |........ L 0 P U (SRR R 9,000,000 |oevvvieiiieenes fevreriiiiiiiiens foiiiiiiiiiiinn o 152,100 |. 06/07/2023 . [1.G FE ....
Hawaiian Airlines 1st Lien PTC Ser A CI 1A
..419838-AA-5 3.900% 01/15/26 ....ovvvvvvvviiiiiiiiiiiiiiiiiiienns [ . 05/10/2023 . | Various ......cceeevviinnnn foeveeeeeneinnnnnnnns Joeeens 1,200,371 |........ 1,354,439 |........ 1,371,972 |........ 1,363,753 [ oo (776) [cuvvvnnnnnninnns foereeiins (WZ) ) T RS 1,362,977 |ooeeeeeeeeeeees |eees (162,606) |...... (162,606) |.......cc... 43,579 |. 01/15/2026 . |4.B FE ....
Indymac Home Eq Mtg Ln ABS Tr RMBS Ser SPMD
..43708A-AD-4 |2002-A CI AF6  6.372% 05/25/33 ........cceeeees [oeennnn . 06/01/2023 . |Paydown ......coooveeiiiiins Joeniniiiiiin e 31,261 | 31,251 [oeennee 31,251 |l L2 O O P R (SRR R £ O P 746 |. 06/25/2033 . [1.A FM ...
Indymac Resident ABS Tr RMBS Ser 2006-C CI
..43709B-AE-9 |3A3  5.450% 08/25/36 ........oeeviiiiiiiiiiinnn, . |- 06/26/2023 . |Paydoun ... 302,473 280,473 |.... . 08/25/2036 . [1.A FM ....

..44919%-AC-2 | 1595 Express LLC Sr Nt~ 3.310% 12/31/31 .... . 06/30/2023 . [Various ... 267,049 267,049 |.... . 12/31/2031 . |1.F PL ...
INPAC CMB Tr RMBS Ser 2005-5 Cl A2 5.590%

L AB2BUN-PV-3 | 08/25/35 .....eeiiiiiiiiiiiee e eiieeeees [ e . 06/26/2023 . |Paydoun ... . 08/25/2035 . [1.A FM ....
IMPAC Secd Assets Wner

..45254T-NY-6 |1 Cl A6 5.140% 03/25/34 ......ooeeiicuinnnaens | eveeens . 06/01/2023 . [Paydomn .....oceeeeeieriii fooreeiiiiiiieiii [ 938 el 938 [ 938 [ 937 [ T e 1 o e 938 [eeeeiiiiiiiees o [ e 20 |. 03/25/2034 . [1.A FM ....
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-

..45254T-PN-0 |2 CI A6  4.812% 08/25/34 .... P . 06/01/2023 . |Paydoun ... . 08/25/2034 . [1.A FM ....
Imperial Fund LLC RMBS Ser 20:

..452763-AA-3 | 7.36%% 11/25/67 .ooeieiiiiieeiiiiiieeeeceiins [ eeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 975,489 |........... 975,489 |........... 986,019 |........... 483,486 |..ooeeiieeciies | (10,529) |evvveeeeiine oo (10,529) |evvvveeeeeien Joeeeiias 975,489 oeeeeiiiiiiies foiieeeiiiiii feeeeeiiieeees foiieeeeee 23,169 |. 11/25/2067 . [1.A FE ....
Imperial Fund LLC RWBS Ser 2022-NQM7 CI A2

..452763-AB-1 | 7.500% 11/25/67 ...eeeeeiiiiieeieieiiiieeeeees [ eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiics foeeeiiiiiiieeiis feeeeee 175,448 |........... 175,448 |........... 172,200 |........... 172,201 | ot 327 |oeeiiiiiieees ot 327 |oeeiiiciiiieees o 175,448 | o e e 5,347 |. 11/25/2067 . [1.D FE ....
Imperial Fund LLC RWBS Ser 2022-NQM3 CI A1

..45276K-AA-5 |4.380% 05/25/67 .......eeveeeeaeiiiiieeeeiiiiees | eeeens . 06/01/2023 . [Paydomn .....ccceveeeeiinis fooreeiiiiiiiieeei feeees 1,348,525 |........ 1,348,525 |........ 1,345,203 |........ 1,221,001 [ooeeiiiiiiis | 4,006 [oeeeeeeriiiinns oo 4,006 [ceeeeeeeiieienn oo 1,348,525 |.oooiiiiiiines foeiiieiiiiii oo o 25,722 |. 05/25/2067 . |1.A FE ....
Imperial Fund LLC RWBS Ser 2022-NQM4 CI A1

L. 45276N-AA-9 | 4.767% 06/25/67 ....eeeeeineereeeeeeiiiiieeeeeeiis | eeeens . 06/01/2023 . [Paydoun ......cceveeeieiiis foeeeiiiiiineeiis feeeeee 341,681 |........... 341,681 |........... 341,679 |........... 341,680 |..veeiiiiiiies [ 2 oo o 2 oo o 341,681 [ e e e 7,085 |. 06/25/2067 . |1.A FE ....
Imperial Fund LLC RWBS Ser 2022-NQM6 CI A1

..45276R-AA-0 |6.819% 10/25/67 ...eoeeeiiiiieiieeiiiieeeeeeiis [ eeeeens . 06/01/2023 . [Paydomn ......cceeeeereeiiis foereiiiiiiieeeis [ 1,160,490 |........ 1,160,490 |........ 1,160,489 |........ 1,160,458 |...oeeeieiiiiiis feeeeiiiiies 32 | e 32 | et 1,160,490 [oeeveeeeiiiis oo o s 33,680 |. 10/25/2067 . [1.A FE ....
Imperial Fund LLC RWBS Ser 2023-NaM1 CI A1

..45290B-AA-7 |5.941% 02/25/68 ........eoeiiiiiiiiiiiiiiiiiieeees [ eeees . 06/01/2023 . [Paydoun ......cceveeeieiiis foeeeiiiiiineeiis feeeeee 973,728 ... 978,728 | 978,717 |eeeieieiiies e o [ FOUTRRUOUUUR ROTO (-] FOURRRORUUUR ROTROO 78,728 eeeeeiiiieees Joeeeeeiiiii feeeeeiiiiieees foieeeene 20,216 |. 02/25/2068 . [1.A FE ....
Indymac Indx Mtg Ln Tr RMBS Ser 2005-A8CB CI

..45660L-SS-9 | A4 5.500% 07/25/35 ......eeeeeiiiiuiiiieaiiiiins | aeeeens . 06/01/2023 . [Paydomn ......cceeveeeeiiiis foereeiiiiiieeeiis [ 26,987 |o.occonnenn 25,212 |oeeiineee 19,235 |.....o..... 19,235 [oeeeeiieeiiiiii feeeeeiiiiieees o oo o e 19,285 | [ 7,758 |.......... 7,783 | 647 |. 07/25/2035 . |4.B FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2005-AR19 CI

L.45660L-XA-2 | A1 3.281% 10/25/35 ..ccvveeeieiiiiiiiieeeeees [ e . 06/01/2023 . [Paydoun ......cceeeeeeeiiiis foereeiiiiiiieeiis [ 80,949 |....cceen. 80,949 |............ 65,030 |............ 65,030 [-eeeeiiiiiiiiis fereeeeiiiiiees e [ e s 65,030 |.oooceiiieieiins [ 15,919 |......... 15,919 | 1,122 [. 10/25/2035 . |[1.A FM ...
Residential Asset Sec Tr RMBS Ser 2003-A10 CI

..45660N-UM-5 |B1  5.250% 09/25/33 ......ccoeiiiuriiiaiiiiiiees | eeeeens . 06/01/2023 . [Paydomn .....ccceeveereiiiis foereeiiiiiiieiiie [ e 36,930 |[..oeeennn. 27,970 |....oee... 27,970 |oeeiiieiiiiies feoeeeeiiiiiees o oo o e 21,970 oo [ (27,970) |....... (27,970) |- 189 |. 09/25/2033 . [1.A FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR11 Cl

..45661K-AG-5 |3A1  3.261% 06/25/36 ......eevveriiiiinieaeeiiis [ eeeeens . 06/01/2023 . [Paydoun ......cceeeeeeeiiiis foereeiiiiiiieeiis [ 15,682 |[..eeeennnn. 15,682 |.cceeeenns 10,975 | 10,975 |oooiiieiens o s e e e 10,975 [ooeeeeiiiiiies o 4,707 |.......... 4,707 [ 200 |. 06/25/2036 . |1.A FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1 CI

..45662B-AD-1 | A3 3.446% 08/25/36 .......coeeiiiiuiiiiieiiiiins [ eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeeis e 141,841 |........... 141,841 |........... 134,220 |........... 134,220 |oeeeeieiiiiii feeeeeene 7,622 [oeeiicciieieees foiieees 7,622 [oeeiiiciiiieees [ 141,841 . 08/25/2036 . |3.C FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR29 CI

..45662D0-AA-3 | A1 5.490% 11/25/36 ....ceeveeeeiiiiiiieeeeiis [ eeeens . 06/26/2023 . [Paydomn .......cceveeeeeiiis fooreeiiiiiiieiein feeeeee 22,99 |...oooe...n. 22,860 |............ 17,850 f.ocenneeee 17,850 [oeeeeeiiiiiiins oo o s e s 17,850 . 11/25/2036 . [1.A FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1 CI A3

..45662J-AC-6 | 3.542% 12/25/35 ...oooiiiiiiiiiiiieieeee e [ e . 06/01/2023 . [Paydoun .......ceeeeennnee . . . . 12/25/2035 . [1.A FM ...

..456866-AL-6 | Ingersol I-Rand Co Deb ~ 7.200% 06/01/25 ..... |....... . 06/01/2023 . [Call 100.0000 ..... |.... .... 151,000 . 150,686 |.... 150,786 |.. . 06/01/2025 . |2.B FE ....
Internal Rev Svc Campus Sr Nt Kansas City Redemption 100.0000

..45886%-AA-2 | 4.549% 09/15/42 ...eeeveiiiiniiiiiiiiiiiieeeeins [ eeeees L 06/15/2023 . [ .eveeieeeiiiiee e [ [ 177,79 |........... 177,799 | 178,422 |........... 178,414 |ovveviiiiiiiins e, [(CRZD R [(CRZD R 177,799 | o e s 3,372 |. 09/15/2042 . [1.E ........
Irvine Core Office Tr CMBS Ser 2013-1RV CI A2

..46361T-AC-6 |3.173% 05/15/48 .....cevvveeeiiiiiiiiiieiiiiiiees [ eeeees . 05/17/2023 . [Call 100.0000 ... fooevveeineiiiiiees oo 320,000 |.cceeeenns 320,000 |........... 334,363 |........... 322,014 [ foeeenn (2,014) |eeeiiiineeees [t (VAL A 320,000 [oeevveeriiiiii Joereiiiiiiieens o i 4,259 |. 05/15/2048 . [1.A ........

Irvine Core Office Tr CMBS Ser 2013-IRV CI A2
..46361T-AC-6 |3.173% 05/15/48 ....covvvveeeeeiiiiiiiiiiiiiiiins | eeeees . 05/10/2023 . [Paydown ...ooovvevveeiieens foeiiiiiiiiiiiiiinn founs 21,545,000 |....... 21,545,000 |....... 21,999,764 |....... 21,562,744 |..ovvveeieinn o A7, 748) oo fonnns A7, 748) oo fonnnns 21,545,000 J..oovveeeieiins foreiiiiiiiiiins o e 286,767 |. 05/15/2048 . [1.A ........
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Irvine Core Office Tr CMBS Ser 2013-1RV CI B
L 46361T-AG-7 [3.173% 06/15/48 .covvveniiiiiiiiiieiiciiiineeeees | s . 05/10/2023 . |Paydonn .....ouuveriiiinnnn feveniinneeiiiiiins e 10,000,000 |...... 10,000,000 |........ 9,937,950 |........ 9,993,086 |......cvveviiien forreennnnn 6,914 | s 6,914 | e 10,000,000 . 05/15/2048 . |1.A ........
Irvine Core Office Tr CMBS Ser 2013-1RV CI C
L 46361T-AJ-1 [3.279% 05/15/48 ...covvvvnniiiiiiiiiiiiiiiniieees | s . 05/17/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 4,000,000 |........ 4,000,000 |........ 3,860,016 |........3,992,152 [.....cccvvvnees foorrennnns 7,848 [oeiiiiiiiins oo 7,848 [oiiiiiies e 4,000,000 |. . 05/15/2048 . |1.A ........
..465685-AG-0 | ITC Holdings Corp Sr Nt ~ 4.050% 07/01/23 ... |....... . 06/16/2023 . | Call 100.0000 ..... foereeeeeeiiiiiieeenn o 2,500,000 |........ 2,500,000 |........ 2,615,150 |.... (6,859) |+evvvnneeeeeennn Jwmnnns (6,859) |veeeeiiiiiiis s 2,500,620 |.. . 07/01/2023 . |2.B FE
JP Morgan Mtg Tr RMBS Ser 2021-12 Cl A15
.. 4659211-BP-0 [2.500% 02/25/52 ...eeeeeeeieeeeeeereeeeeeennees | s . 06/01/2023 . |Paydomn .eeeveeeeeeennnns Jeennieeeeeenieeee fereeeeeees 10,901 [ooeeeennnnns 10,901 [oeeeeeeeee 10,880 [...eeeeenee 10,880 [oeeeeveeemeniies fereeeeeeennnns P4 I PO ISP, 21 | s 10,901 |oeeeeeeeeeniies Jeemeeeeeerenee fereeeeeeeeniies e 114 ). 02/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 Cl A15
.. 46592X-BP-8 [2.500% 04/25/52 ...ceeeveeeieeeeeeieeeeeeeenees | s . 06/01/2023 . |Paydomn .cevveeeeeeeennnns Jeenneeeeeenieeee feeeeeeeees 20,415 |eeeeennnnns 20,415 |....ooeeeees 20,322 |..cceeeenne 20,325 [ooeeieeeiiiies oo <1V IO FOPPN LV AU IR 20,415 [ooeeeeeiiiiiee oo e 209 |. 04/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl 2A3
.. 466247-MU-4 [5.500% 01/25/35 ..oeeeeeeeeeeeeneeeeeeeneneeeee | s . 06/01/2023 . |Paydomn .eevveeeeeeennins Joenneeeeeenieees feeeeeeeens 10,097 |[.oeeeennnnns 10,097 [oeeeeeenee 10,180 |oeeeeeeee 10,17 foeeeeeiiieies oo (00 PO IR (00 PO IR 10,097 |oveeeeeeenniies ermeeeeeemnnee foreereeeeeniees e 228 |. 01/25/2035 . |1.A FM
JP Morgan Mtg Tr RMBS Ser 2005-A8 C| 2A6
.. 466247-YS-6 [3.909% 11/25/35 ...oeeiveeieeeeeeieeeeeeeiees | s . 06/01/2023 . |Paydomn .ceeveeneeeeemnnns Joeemnnieeeeeeniees foeeeeens 5,082 [ceeeeeenne 5,082 |oeeernuaens 4,998 |[...oceennnnns 5,084 [ooooeeiiiiiiies oot (7)1 PO PR (2] FET R IO 5,082 |oeeeeeiiiieeeen [eeeernnaees L1 I PO LY OO 91 |. 11/25/2035 . |[4.A FM ...
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 Cl 1A1
.. 46627M-AA-5 [5.500% 12/25/35 ...oeeeeereeeeeeeeiieeeeeennees | s . 06/01/2023 . |Paydomn .cevveuneeeeennnis Joeemnnieeeeeeniees Jorneeeeens 2,168 [..oeeeennnnns 2,168 |oeeeiiiiiieeeee 846 |.....oovnnnnn 1,10 [ 858 |eeeeiiiieeeen eeeeennans 1,122 oo (264) |oeeevenaeeeeeen foeeemniieeeeens 846 |eeeeeiiieeeen Jeeeinnnns 1,822 |t L1772 IO 59 |[. 12/25/2035 . |[1.A FM ...
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 Cl 1A1
.. 46627M-AA-5 [5.500% 12/25/35 ...oeeeeereeeeeeeeieeeeeeeniees | s . 04/01/2023 . |Paydomn .cevvuuneeeeennnins Jemnnieeeeeennines foreeeeeeeeiieees fereeieeiis | I PO T e oo o e e e [ L PO IO ()] R [R) ] PP . 12/25/2035 . |5.A FM ...
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 Cl 2A4
. 46627M-AP-2 [5.500% 12/25/35 ...oeeeeerieeeeeeneeeeeennees | s . 06/01/2023 . |Paydomn .ceeveeneeeeennnns Joeemnnieeeeeeniees foieeeeens 1,580 |oeeeeennnns 3,845 [............ 3,381 |oeeeeins FCTRC: 1 I FOUPRP FUUPRRRRUUPUPT IOPPRRRRRRPE FSUTRRRPPURRR ISUPTRRRPUUPPR AP 3,381 |eeeeiiiiiieeen [eeeeeee (1,801) |........ (1,801) foreneeeeennnnnns 96 |. 12/25/2035 . |4.A FM ....
JP Morgan Alt Loan Tr RMBS Ser 2006-S1 Cl
..46627M-EH-6 [ 1A11  6.000% 03/25/36 .....cevvvumeeeeeemnnanaes | s . 06/01/2023 . |Paydomn .ceevueneeeeennnis Joeemneieeeeeeniees o 8,542 | 8,542 |....ccoennnnn 4,799 [ooeiieinnnnns 4,799 [ oo e [ e s 4,799 |oeeeeiiiiiiienn eeeeennnns 3,743 |.......... 3,743 e 217 |. 03/25/2036 . |1.A FM .
JP Morgan Mtg Tr RMBS Ser 2006-A7 Cl 2A2
.. 46629D-AK-1 [83.881% 01/25/37 eeveeeeeeeieiieeeeeeeiiieeeeeeen | s . 06/01/2023 . |Paydomn .cevveeeeeeennens Jeenneeeeeenieeee fereeeeeens 14,785 |..oooenennes 14,847 |oooeeeennnns 10,433 |oeevennnnnns 10,433 |oeeeeieiiieenne e Jeereiieeeeennes e e e 10,433 |oeeeeiiiieeeenn Joeeeennnns 4,353 |...cce.en 4,353 [ 270 |. 01/25/2037 . |1.A FM .
JP Morgan Alt Loan Tr RMBS Ser 2006-A4 Cl A8
. 46620E-AH-6 [3.663% 09/25/36 ....cevvvuieieiiniiieeeeennieeee | s . 06/01/2023 . |Paydomn .cevvueneeeeeennis Joeeennieeeeenniees o 4,884 |............ 4,831 |oeeiinns 4,385 |[..coeeennnnnn 4,385 [ oo e [ e s 4,385 |eeeieiiiiieeee [oeeeeennnnns 499 |....ooeenee 499 | 77 |. 09/25/2036 . |1.A FM .
JP Morgan Mtg Tr RMBS Ser 2021-14 Cl A3
..466530-AC-9 [2.500% 05/25/52 ...oeeeeveneeeeeeeneeeeeeennees | s . 06/01/2023 . |Paydomn .ceevuuneeeeennnnns Joeeennieeeeeeniees foreeeeeens 1,343 [ooeiiiininnns 1,343 [oooeeeeiennns 1,336 |oeeeeeeeees 1,336 |oeeeeeeieennns Joreeeeeeeennns /A PO FUPR A PP IO 1,383 oo e e e 14 ). 05/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 Cl A15
..46654T-B0-0 [2.500% 06/25/52 ...eevvveueeeeeenniaeeeeennnnanee | s . 06/01/2023 . |Paydomn .cevvueneeeeeennis Joeemneieeeeenniees Joreeeeeees 6,941 ... 6,941 |t 6,874 |oeeeeennnnns 6,875 |eeeeiiiiieein eenneeeeens (C1 0 PO ISP (SIS PO ISP 6,941 |oeeiiiiiiiiis e e e 74 | 06/25/2052 . |1.A ........
JPM Mortgage Trust RMBS Ser 2022-DSC1 CI A2
..46656A-AB-3 [4.750% 01/25/63 ..cevvveeeeeeeeeeeeeeeeeieeeeeen | s . 06/01/2023 . |Paydomn .ccevueneeeeennnnn foeeemnieeeeeennies s 177,418 |.......... 177,418 |.......... 160,868 |.......... 160,977 |oveeeeeeeennns oenens 16,442 |oeeeeeiiieeiis s 16,442 |ooeeeieiiiiins s 77,418 oo oo s s 3,645 |. 01/25/2063 . |1.D FE .
Kansas City Southern Inds Inc Sr Nt  4.300%
.. 485170-A0-7 [05/15/43 ..eeveeeeieeeieeee e | s . 04/19/2023 . | Tax Free Exchange ....... |oeeeeeiireeeemnnnns Jounen 15,564,524 |....... 16,525,000 |....... 15,397,831 |....... 15,556,025 |evvveneeeeennn eennnnns 8,499 | s 8,499 | eennnn 15,564,524 |.oooevveiiiieen oo e e 320,493 |. 05/15/2043 . |2.B FE
LCM Ltd Partnership CLO Ser 26A Cl A1
..50200F-AC-3 [6.320% 01/20/31 eeveeeeieiiiiieeeeeeenieeeeeeee | s . 04/20/2023 . |Paydomn .ceevueeeeeennins Jenneeeeeennees [ 2,198,582 |........ 2,198,582 |........ 2,191,009 |........ 2,195,640 |.oeeevneniieieen foeeeennnnn 2,943 [ e AT T RN 2,198,582 [.ooeeeeeiiiiiee oo e s 62,156 |. 01/20/2031 . |1.A FE .
Redemption 100.0000
..50247@-AA-4 LV Stadium Co Sr Sec Nt  3.360% 06/30/45 ... |....... . 06/30/2023 . | .uveniiiiiiiieneiniiiinnes e s 195,628 |........... 195,628 |........... 195,628 |........... 195,628 |oeevvveniiieeenn eemmnineeeeenn Joeernniieeeeee e e s 195,628 |vvveeeeeeenns Jeeeneeeeeemnnns Jorreeeeeeennies e 3,287 |. 06/30/2045 . |2.A PL
Lehman Structured Sec Corp RMBS Ser 2005-1 Cl
..52518R-CD-6 A2  5.540% 09/26/45 ....ccvvveeieieeennnieeeeennn | s . 06/26/2023 . |Paydomn .ccevuueeeeeennis Jeennnieeeeeennees e 1,062 |oeeeeennnnnns 1,062 |oeeeeeeeeeennns 519 | (1[I U IEUTRRRPPR IEUURRTRRRUPP ISPUPPTRRUPPR IEPPURPRRTRUUP IUUPTRRRN 519 [ foeeeeiins 542 |..occeennn 542 |oeiiiiieeeee 17 |. 09/26/2045 . |1.A FM .
Longwood Energy Partners LLC Sec Nt 4.490% Redempt ion 100.0000
..54336#-AA-6 [ 06/30/51 ..eeeieeeiieiiee e | s . 06/30/2023 . | .euuiiiiiiiiieeniniiieenes e e 53,081 |............ 53,081 |....cooennnn 53,081 |...ccennnnnn 53,081 |ooeeiiiiiiiiieen oeremmnineneeen oeeerriinneees e e s 53,081 |evveiiieeeenn Joereenineeeeene Jeerrnieeeeeenes e 1,192 |. 06/30/2051 . |2.C PL
Wells Fargo Securities
..548661-EL-7 |Lowes Cos Inc Sr Nt 5.000% 04/15/33 ........ | ...t . 05/11/2028 . |LLC weveeeeeeeiieeeeeeies Jeeeneeeeeeenees s 7,635,948 |........ 7,600,000 |........ 7,586,472 |.eeeeeeeeeeeeeenns Jeemenieeeeeenns Jenins 1,145 | s 1,145 | s 7,587,617 [ooeeeeeeeeiees e 48,331 |......... 48,331 |..ooonnenns 260,722 . 04/15/2033 . |2.A FE
Master Seasoned Securities Tr RMBS Ser 2004-2
..552651-CA-9 [Cl A1 6.500% 08/25/32 .....ceeeveemennaeeeeennnn | s . 06/01/2023 . |Paydomn .cevvueneeeeeennis Joeeennieeeeenniees o 4,478 | 4,478 |oeornnnnnnns 4,626 |oeeennnnnnnns 4,578 |veeeiieeieeenn eeennens (R [0[0) ) O R (100) [remeeeemmmnee foeeeeeeennns AT | oo e s 139 |. 08/25/2032 . |2.C FM
MASTR Alternative Loans Tr RMBS Ser 2007-1 CI
..552758-AC-4 [1A3  5.750% 10/25/36 ...eeneeeeeeennneeeeeenns | s . 06/01/2023 . |Paydomn .ceevuuneeeeeennis Joeeennieeeeenniees forneeeees 6,661 |[....ccoeennnn 6,661 [.cceeeeenee 6,675 |oeeernnnnnnns 6,637 |oeeeeeieiieein e KX I PO ISP 1 PO FOPRR 6,668 |eeeeeieeieiiis ereneeeeees (V4] . () |eeemeeeeeens 167 . 10/25/2036 . [1.B FM ....
MASTR Alternative Loans Tr RMBS Ser 2007-1 CI
..552758-AC-4 [1A3  5.750% 10/25/36 ...oeveeeeeeennnaeeeeenenns | s . 06/01/2023 . |Paydomn .cevvueneeeeeennis Joeemneieeeeenniees Joreeeeeees 6,363 [ceereeenne 6,363 |eeeriniens 6,383 |oeeeeennns 6,340 |oeeeiiiiiiiiins e K< IO ISP, L2 IO ISP 6,375 |eeeeiiiiieeees [oeeeeeennnns (12) |oveeeeees (12) |eeeeeeeeeeenee 159 |. 10/25/2036 . |1.C FM ...
MFRA Trust RMBS Ser 2022-INV1 CI A1 3.907%
.. 55284T-AA-5 [04/25/66 ....eeeeeeeeeeneeeeeeeneeeeeeeneeeeeen | s . 06/01/2023 . |Paydomn ..ccevveneeeeennnnn foeeennieeeeeeniies s 131,124 |........... 131,124 |........eee 129,858 |........... 130,029 |eveveiiiieeienn eeeninns 1,005 |oeeeeiiiieeinies ennens 1,005 |oeeeiiieciiies e 131,124 |oeeeeeciiis oo o e 1,974 |. 04/25/2066 . [1.A FE .
MFRA Trust ABS Ser 23-NaM1 CI A1 5.750%
.. 55285P-AA-2 [ 11/25/67 oeeeiiiiiiiiiieiieiiiniaeeeernninaaneeeeee | nnens . 06/01/2023 . |Paydomn .ecevvenenierennnns Joornnnninneeennninns Jonnnnnns 317,235 |.ioeeennns 317,235 [........... 316,956 [...oeevveniiiiiiinn foorrnniiniienee erenninnns 279 |iiiiriinieeee feeennnnnnns 279 |ieeieniinneeene Jeeeennnnnns 317,285 [oooiieiiiiinnne [ e 6,213 |. 11/25/2067 . |1.A FE .
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MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 [02/25/58 ...covvveiiiiiiiiiiieiiiie s | s . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 679,266 |........... 679,266 |.......... 676,814 |.evveeiiiiiiiienns [ e P70 R RN 7 R AR (V£ 81 R R R R, 13,230 |. 02/25/2058 . |1.A FE ....
MFRA Trust RMBS Ser 2023-INV1 CI A2
..55286G-AB-9 [09/25/66 ......eviiiiiiiiiiiiiiiiieeecriieeeeen | s . 06/01/2023 . | Paydown ... .. 122,102 122,102 121,657 |.... 122,102 |.. . 09/25/2066 . |1.C FE ....
Warnermedia Ho 279
..55903V-AL-7 [03/15/32 .eviviiiiiiiiiiiie s | s . 05/01/2023 . | Tax Free Exchange ....... |oecevvivriiriiinnnns Jounnnn 8,580,000 |........ 8,580,000 |........ 8,580,000 |........ E V000 Y Y NN N NN R 8,580,000 [oovevvvvvnnnnes feoeiviiiiiiiinns o [ 230,481 |. 03/15/2032 . |2.C FE ....
Warnermedia Holdings Inc. Sr Nt  5.141%
..55903V-A0-6 [03/15/52 ...ervvvnniiiiiiiiiiiiiiini s | s . 05/01/2023 . |Various ........cceeeeevenns foevvvnninnnniinnnns Jovnenn 7,732,840 |........ 7,805,000 |........ 7,731,696 |........ 7,732,500 |.ovvvveniiiiinn foevvnninnnns F 3 I R A F 3 I R FN A E7R- VI AR FRPPT RPN R 251,899 |. 03/15/2052 . |2.C FE ....
Master Asset Securitization Tr RMBS Ser 2006-
..576434-20-5 2 CI 1A2  6.000% 03/25/36 ........ccvvvvvnieennn | uunnnns . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 95,266 |....ounnnnn. 95,286 |............ 72,975 |.ooiiinnnnns V26T AP EUUP KPP RPN RN R T T R R, 22,201 |......... 22,201 [ 2,205 |. 03/25/2036 . [1.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..576434-A2-0 [13 CI 9A3  5.500% 01/25/35 ...cevvvvvnnvvvvinnnn | nnnnns . 06/01/2023 . |Paydonn ...cevvenvieiiinnns Jeevnnniieiiiiiinnes foeieeeeiiiis 3 [ [T [T R 2 s L R R L O A B O O R . 01/25/2035 . |3.CFM ....
Master Asset Securitization Tr RMBS Ser 2005-
..576434-J5-4 [2 CI 4A1  5.500% 03/25/35 ...covvvvnnnvvviiinnnn | nnnnns . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 43,302 |oeeeennnnns 43,302 [ 44,074 |............ X7 PO AN [QECI0) 1 PO R (R0 PO LT/ R R R R 927 |. 03/25/2035 . |3.A FM ....
Master Asset Securitization Tr RMBS Ser 2005-
..576434-N2-6 |3 CI 6A1  5.500% 04/25/35 ....cevvvnnvvviinnnnns | unnnnns . 06/01/2023 . |Paydomn ...cevvenviviiinnnns Joevnnininiiiiiines foriineneens 39,243 |..........et 39,243 | 35,260 |.......eeen. RSV R RN 3,983 i v FCTRC - T FO E RIS N R AU RN AR 892 |. 04/25/2035 . |4.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..576434-YM-0 [12 CI 5A5  6.000% 12/25/34 ......oevvvvvvvnnnnns | nnnnns . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 21,537 | 21,537 |oovviinnnnns 20,582 [..ccvvnennns /4 15X/ O U R R 21,587 [ooeeiiiiiiiine oo e e 524 . 12/25/2034 . [1.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..57643\-FN-9 [9 CI 3A6  5.250% 07/25/34 .....cevvennvvvvinnnnn | nnnnns . 06/01/2023 . |Paydonn ...ccvvunvvvviinnnnn Joevvniinnieiiiiinns foiieneens 6,585 [ceeiiinne 6,585 |.iiiins 6,388 |..couunnnnnn 6,496 |oeevviiiiiiins v 1o R FO . L1 R A [C2 1S R R R R 141 | 07/25/2034 . |[1.A FM ...
..58013\-FE-9 [McDonalds Corp Sr Nt  3.350% 04/01/23 ....... |....... . 04/01/2023 . | Maturity ...ocooommeiiienee Jovmmniieeeceeies e 1,000,000 |........ 1,000,000 |........... 999,620 |........... 999,981 [.ooeeveiiiiieee foreeeeiis LI PO PPN L1 PO 1,000,000 [-oeeeemmeiieeee [ o s 16,750 |. 04/01/2023 . [2.A FE ....
Redemption 100.0000
..590738-AA-4 |Mesquite Power Priv Pl 4.640% 12/31/39 .... |....... . 06/30/2023 . | .eeuniiiiiiiinieiiniinees e s 201,975 |........... 201,975 |........... 201,975 |........... 198,753 |vveveieieeeenn eeenins 3,223 [oeeieiiiiiiieee [ 3,223 [oeeeieiiiiiiiees [ 201,975 |oeeeeiiieieeens Jeeeeiineeeenns eenieeeeeenes e 10,432 |. 12/31/2039 . |2.B PL ....
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 [CI A 3.750% 04/25/58 ....oevveeeeenniieeeeennn | s . 06/01/2023 . |Paydomn .eeeveeeeeeennnns Jeennieeeeeenieeee fereeeeeees 48,240 |............ 48,240 |............ 48,926 |............ 48,616 |oeeeeeeeeeennis e (7057 ) AR (7057 1 PO 48,240 .ooeeeeenieees oo e e 745 |. 04/25/2058 . |1.A ........
Mid State Tr LBASS Ser 11 CI M1 5.598%
..595491-AB-9 [ 07/15/38 ..eeeeeeeeeeiieeeeeeeeee e eeeeeen | s . 06/15/2023 . |Paydomn .cevveeeeeeennnens Jeenneeeeeenieees feeeeeeeens 4“1 [ 21 | MA21 | LY 4 I O IEURRRUPP FEUPURPRRRRUPP ISPURPRRRUUPPRI ISPURPRRRRPUPP ISPPTTRY L3 /2 I O FOURURP FOUPRPRR ISP 956 |. 07/15/2038 . |2.B FE ....
Mill City Mortgage Trust RMBS Ser 2023-NaM1
..59980D-AA-9 [CI A1 6.050% 10/25/67 .....cevvveeeeeeennnaans | s . 06/01/2023 . |Paydonn ..ccevvueeeeeeennn foeeennieeeeeennes s 147,994 |........... 147,994 |........... 146,065 |veeeeeeennieeeeee foreeevmiiiiieeee e 1,929 |oeeeieiiieiiis s 1,929 |oveeieiieeinies o 147,994 . 10/25/2067 . |1.A FE ....
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..59980Y-AB-1 [A1B  3.500% 04/25/66 .......cccvvuuveeeeeennnnes | s . 06/01/2023 . |Paydomn .ceevvuneeeeeennnnn foeemnnieeeeeennies s 124,577 |........... 124,577 |oeeeennneen 131,105 |oeeeennnnee 127,798 |oveeeeeeeeeenes s (3,222) [-eeeeeeiiieeeeee foeeeennnn (3,222) [eeeeeeeiiieeeee oo 124,577 . 04/25/2066 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 CI
..59981B-AC-8 [A1  2.750% 07/25/59 .....eeveeeeernneeeeeeennees | s . 06/01/2023 . |Paydomn .eeeveeeeeeennnns Jeennieeeeeenieeee fereeeeeees 91,500 fo...oeeeeee. 91,500 |...ccennnnnn 94,554 |............ 92,454 |oeiiiiiiiiies e (954) |oeveneneeeeeenn eeennns (954) |+eveeeneeeeeenn Joeeennins 91,500 . 07/25/2059 . |1.A ........
Mobile Airport Authority Sr Nt — 3.230% Redempt ion 100.0000
..607120-FM-9 [ 05/09/39 ..evvreieeieiiiiie e e e | s . 05/09/2023 . | .. . 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt Ser B1
..607120-FN-7 [3.180% 05/09/39 ...evvvmnieeeieniieeeeeeeiiieeeeen | s . 05/09/2028 . | .uueiiiiiiiiniiiieiiiniiinnees Jeenniieeeeeeenneees feeeen.... 68,696 [............68,696 |............68,696 |............ 68,696 |oeeeuieieeernnnn Jenreeeeennes ereeeeeeennnes e e e 68,696 . 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt  3.230%
..607120-FP-2 [05/09/39 ..ceevreiiieeiiniieeeeeeeeiee e | s . 05/09/2028 . | .ueeniiiiiinineneiiininnens e e 82,9220 [ll042,922 |l 43,619 |l 43,586 |.eeevrniiiiieinn eeeeninns [(C1:K) 1 O R [(CI:K) 1 PO 42,922 . 05/09/2039 . |1.F ........
Mondelez International Sr Nt  4.125%
..609207-AM=7 [ 05/07/28 ..eeeeeeeeeeeeeeeeeneeeeeeeeneeeeeeeen | s . 04/27/2023 . |Various ......cceeeeeeeeeenn Joemmnneeeeennnines foeeens 3,936,650 |........ 4,000,000 |........ 3,977,988 |........ 3,987,112 |eveeiiiiiieeen oeeenins A I PO A A1 I PO 3,987,823 . 05/07/2028 .|2.B FE ....
Morgan Stanley Cap | RMBS Ser 2004-NC8 CI M1
..61744C-HP-4 [6.065% 09/25/34 ...ceovveeeeeeeinieeeeeeeieeeee | s . 06/26/2023 . |Paydonn ...cevuuneeeeeennnnn foeeennieeeeeenies s 116,852 |........... 116,852 |ooeeennnne. 109,549 |........... 129,500 |oeevveneeieennn Jeeennnn (12,648) [cveeeeeeeenines feenns (12,648) [ceneeeeeeennes foeeeees 116,852 . 09/25/2034 . |[1.A FM ...
Morgan Stanley BAML Tr CMBS Ser 2013-C11 CI
..61762T-AC-0 [AAB  3.845% 08/15/46 ....coeeeveeeeieeeeennees | s . 04/01/2023 . |Paydomn .ccevueneeeeeennnnn foeemnnieeeeeenies s 563,240 |........... 563,240 |........... 580,120 |oevvennnnns 562,841 [..oceeenniieeee o 399 |riiiiiiiieeen feeeeeins 399 | eeeenns 563,240 . 08/15/2046 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2013-C13 CI
..61763B-AS-3 [ASB  3.557% 11/15/46 ...ooeeieeeieiieeeeeeins | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 529,854 |........... 529,854 |........... 545,746 |........... 529,850 [...ccevvvniienee et L3 PO AR L3 PO IS 529,854 . 11/15/2046 . |1.A ........
Morongo Transmission LLC Sr Nt~ 3.320% Redempt ion 100.0000
LB1773%-AA-5 [ 07/12/51 oeeeeieeeeee e | s . 06/30/2023 . | .. .. 143,168 143,168 143,168 |...........143,168 |.... .143,168 |.. . 07/12/2051 . |1.G PL ....
Morongo Transmission LLC Sr Sec Nt Ser B
..61773%-AB-3 [3.440% 07/12/51 eeerreiieiiiiieeeeeeeeeeeeen | s . 06/30/2023 . 143,160 |........... 143,160 |oeeeennneen 143,160 |....ennn... 143,160 [oveeeeeeeinins Joeeeeeemnies feeeeeeeeeiies e e e 143,160 . 07/12/2051 . |1.G PL ....
..62927#-AN-6 [NFL Ventures LP Nt  4.010% 04/15/35 ......... | ...t . 04/15/2023 . 626,417 |........... 626,417 |...ooennnns 582,874 |........... 583,617 |oevveieiieinnnn ovnnnnnns 42,799 | foeeeennn 42,799 oo eeennnnnad 626,417 |oovvviiiiieinns Joorrnninnnieene oernnnnnerennns Jornniaaeees 12,560 |. 04/15/2035 . |1.E FE ....
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..63080#-AA-5 |NARA Caves Lease Tr CTL  5.300% 09/15/28 ... |....... . 06/16/2023 . [Call 100.0000 ..ooe oueeiiereeiiiiiees oo 106,824 |........... 106,824 |........... 106,824 |........... 106,824 |.oeeeeeeeiies [ s e e 106,824 |.eeeeieeieeies [ e e 2,511 |. 09/15/2028 . |1.B ........
New Century Home Equity Ln Tr RMBS Ser 2003-5
..64352V-EF-4 |Cl AI7  4.804% 11/25/33 ..cooeveeiiieiiiiinee | eeeens . 06/01/2023 . [Paydomn .....oocceveeereein foreeiiiiiiiiins e K I IO 39 foiieiiiiies 39 foeeeeiiiies 38 |eiieieeeieis e i e i [ 39 [ feeereriiieees e e 1 [ 11/25/2033 . |[1.A FM ...
New Residential Mtg Ln Tr RMBS Ser 2014-2A CI
..64828Y-AQ-4 | A2 3.750% 05/25/54 ......ccoiiiiiiiiiiiiiiiiies [ eeeens . 06/01/2023 . [Paydoun ......cceveeeeeiiis foereeiiiiiieeeiis [ 13,080 |[oeeeeennne 13,080 |ooceeeenns 13,359 |..oeeeennne 13,306 | [ (276) |- foreeeeene (207 RO 13,080 [eeeeiiiiiiiins o oo o 211 |. 05/25/2054 . |1.A FE ...
New Residential Mtg Ln Tr RMBS Ser 2016-2A Cl
..64829G-AA-7 | A1 3.750% 11/25/35 ..ooveiiieiiiiiiiieeeeees [ e . 06/01/2023 . [Paydomn ......cceeveeeeiiiis foereeiiiiiieeeiis [ 26,216 [oooceonneee 26,216 |..ooeeee... 27,363 |....oee..... 26,912 | [ (L) R TR (L) RO U 26,216 |ooeiiiieeeins [ e e 390 |. 11/25/2035 . |1.A FE ...
New Residential Mtg Ln Tr RMBS Ser 2017-1A CI
..64829-AA-1 | A1 4.000% 02/25/57 .....ceeeveveeeiiiiiineaeeees | eeeens . 06/01/2023 . [Paydoun ......cceveeeieiiis foeeeiiiiiineeiis feeeeee 119,470 |........... 119,470 |........... 123,544 |........... 122,569 |evveeeeiiiiin feeeeene (3,099) |- [ (3,099) |- [ 119,470 | o i e 1,981 . 02/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-2A Cl
..64820K-BV-1 | A3 4.000% 03/25/57 .......evvveeeeiirieeeeenis | eeeeens . 06/01/2023 . [Paydoun ......cceveeeeriiis foereeiiiiiieeeiis [ 56,796 |............ 56,796 |............ 58,950 |............ 58,265 |.evveieeriiiin e (1,469) |- [t (1,469) |- [ 56,796 |.oooevieeieins fereieiiii e e 918 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-6A CI
..64830B-A0-0 |B1  3.850% 08/27/57 ....cceiiuerieeeeiiiiieeees | aeeeens . 06/01/2023 . [Paydoun ......cceveeeeeiiis foereeiiiiiieeeiis [ 21,913 |t 21,913 oo 20,708 |............ 21,073 | Jeeeeeiies 840 | [ 840 | [ 21,913 [ e o 351 [. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-1A Cl
..64830C-AA-3 | A1 3.908% 09/25/57 .....eevvveeiiiiiiiieeaeiis [ eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeeis e 242,001 |..eeeeens 242,001 |........... 242,874 |........... 202,227 oo e (226) [eeeeeeiiiins oo (226) [ceeeeeeiiiins oo 262,001 [oeeiiiiiiiiiis e o s 4,077 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-2A CI
..64830D0-AB-9 | A1 4.250% 12/25/57 .....eeeveiiiiiiiiiiiiiiins [ aeeeens . 06/01/2023 . [Paydomn ......cceveeeeeiiis fooreeiiiiiieeeiis [ 57,054 |.....cc.... 57,084 |............ 61,003 [...ccneeee 59,804 |..oeeieiiiiiin e (2,751) |eeiiieeeees [t (2,751) |oeeeiiieeees [ 57,084 [eevieeiiiii foerieiiieeees o s 1,012 [. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-3A CI
..64830E-AC-5 |ATA  3.750% 11/25/58 ....eeevveieeiiiiieceeees | eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiiieeeis e 584,566 |........... 584,566 |........... 604,899 |........... 598,833 [ceveeiiiiiiins oo (14,268) |.ocoeiineeees [ (14,268) |- [ 584,566 [....eeeeiiiiii Joerieiiiiieeens e e 9,031 |. 11/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-RPL2
..64830H-AA-2 |CI A1 3.250% 02/25/49 ........eovviiiiinnnnans | aeeeens . 06/01/2023 . [Paydoun ......cceveeeiiiiiin [oeeeiiiiiieeeeis feeeeee 134,269 |........... 134,269 |.......... 136,070 |........... 134,754 | oo (485) [eeeeeeieiins oo (485) [eeeeeeieiiins oo 134,269 [ceveeeeiiiiiies o o o 1,851 [. 02/25/2049 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-5A
..64830M-AG-8 |ATB  3.500% 08/25/59 .......cceiriiiurmraariiins | eeeeens . 06/01/2023 . [Paydoun ......cceveeeieiiis foeeeiiiiiieeeeis e 361,662 |........... 361,662 |........... 371,410 |.eeeeeens 365,271 [oeeeeeiiiiiiies s (3,609) |.coeieeieaeees [t (3,609) |- [ 361,662 [...ooeeeeiiiiin ferieiiiiiieees o e 5,284 |. 08/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-4A CI
..648300-AD-3 |ATB  3.500% 12/25/58 .......eeviriiiiiniaaeiiiins | eeeeens . 06/01/2023 . [Paydomn ......cceveeeeeiiis fooreeiiiiiieeeiis [ 62,497 |.cccenens 62,497 |............ 64,333 |........... 63,584 |...oeeieiiiiiin e (1,088) [oeveeeiiiiiiies o (1,088) [oeeeeeieiiiies oo 62,497 [.oveeeeiiiiiis oo o 894 . 12/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2022-NQM5
..64831V-AA-0 |CI AT 6.296% 11/25/52 ..ooeeiiueeiieieeiiiiees [ eeeeens . 06/01/2023 . [Paydomn ......cceveeeeiiiis fooneiiiiiiiiieeei [ 2,084,135 |........ 2,084,135 |........ 2,064,506 |........ 2,064,543 |...oooeeiiiiiin foeeeene 19,502 | [t 19,592 | [t 2,084,135 | [ e e 56,587 |. 11/25/2052 . [1.A FE ....
Nomura Asset Sec Corp RMBS Ser 2003-A3 Cl A1
..65535V-BZ-0 |5.185% 08/25/33 ......oeereeiiiiiiiieeeieiiieeees [ aeeeens . 06/01/2023 . [Paydomn ......coceveeereenn foreeiiiiiiieeeins e 4,283 | 4,253 |.oeeennnne 4,257 | 4,249 | e [ FOPUOTRRUOUUU ROTO LI FOPTTRUR RO 4,253 [ oo o e 92 |. 08/25/2033 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..65535V-CN-6 | 4.812% 03/25/34 ......oeeviiiiiiiiiieiiiieeeeees [ eeees . 04/01/2023 . [Paydomn ......cccevveereenns founeiiiiiiin el 72 | T2 | 72 | T2 | o i o i e 72 Lo oo o e 1 [. 03/25/2034 . |[1.AFM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP2 CI A6
..65535V-DC-9 |5.603% 07/25/34 .......eeveiiiiiiiiiieiiiiiieeees [ aeeeens . 06/01/2023 . [Paydomn ......ceceveeereenn foreeiiiiiiiieeins e 2,488 |............. 2,488 |...cceeeens 2,469 |............. 2,474 i e 1 | o B | o 2,488 | e e e 53 |. 07/25/2034 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP3 CI A6
..65535V-GH-5 |5.293% 10/25/34 ....oooeiiiiiiiiiiiiiiieee e [ e . 06/01/2023 . [Paydomn .....ooeceveeereenns founeiiiiiiiiiins e 49 | 49 o, L3 I PO L0 OO SR (1) e o (1) [eeeeeiiieeees o 49 | e e e 1 [. 10/25/2034 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2005-AP1 Cl
..65535V-HH-4 | 2A5  4.855% 02/25/35 ... U [ . 06/01/2023 . |Paydoun ... . 02/25/2035 . [ 1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 | BA1  5.550% 04/25/36 .....ccoiiuieirieriiiiinnes | eeeens . 06/26/2023 . [Paydomn .......ccueeereein foueeiiiiiiiiiins e 2,428 oo 2,428 |ooeeeeiins FZLJ PR 7\ RO T 1,659 [ooeeeeiiiiiiies oo 1,659 [ooeeiiiiiiiies oo 24828 | e e e 10 |. 04/25/2036 . |3.C FM ....
Nor throp Grumman Corp Sr Nt ~ 3.250% 08/01/23 Goldman Sachs & Company
L BB6807-BG6 | ..eeeeiuiriiiiiiiiiiiii e [ L 04/26/2023 . [ .evveiiiiiiiiieeeeeiiiees [ [ 21,622,110 |....... 21,750,000 |....... 20,413,115 |....... 21,657,460 |....ccveeieenns feunnnnld 50,855 |...uvviiiiiiiin feeeeene 50,885 |..vveiieiiiii fereeens 21,708,315 | e (86,205) |....... (86,205) [........... 524,266 |. 08/01/2023 . |2.A FE ....
Nor throp Grumman Corp Sr Nt ~ 4.400% 05/01/30 Jefferies & Company Inc
B66807-BS-0 | .oeeeiniiiiiii e [ L 04/27/2023 . [ ceveeieeeiiieieeeiieees [ [ 6,435,975 |........ 6,500,000 |........ 6,473,935 |........ 6,480,283 |....cceeiiiiins ferieeeeene 798 | fereeeeee 758 |eecinieeeiiee fereeees 6,481,042 [.ooeoiiiiiiins o (45,067) |....... (45,067) |........... 143,000 |. 05/01/2030 . |2.A FE ....
Onslow Bay Financial RVBS Ser 2023-NaM2 CI A1
..670843-AA-9 |6.319% 03/25/63 .......eoeeiiiiiiiiiiieiiiiiieeees | eeeens . 06/01/2023 . [Paydomn .....ccceveeeeiiiis forreiiiiiiiieeei [ 1,683,555 |........ 1,583,555 |........ 1,680,345 [oooeeiiiiiiiiiiins foeiii s 3,210 [oeeiiiiiiieens foieeees 3,210 [ooeiiiiiiiiiees o 1,883,555 |.eoeiiiiiiiiins foeeiieiiiiiie foeeeiiiiiieeees o 24,606 |. 03/25/2063 . [1.A FE ....
0BX 2023-NQM1 A1 RMBS Ser 2023-NOM1 CL A1
..670855-AA-3 |6.120% 11/25/62 ..oeeeeeieeieeeiiiiiieeeciens [ eeeens . 06/01/2023 . [Paydoun ......cceveeeieiiiis foeeeiiiiiineeiis e 485,668 |........... 485,668 |........... 485,967 |.eeveeeiiiiiiiiens [ s (300) |-evvveeeeeeeie fereeeeene (300) |-evvvmeeeeeeie fereeeeeene 485,668 |....eoeeeiiiiin |ereiiiiieeees e s 11,886 . 11/25/2062 . |1.A FE ...
Oreilly Automotive Inc Sr Nt  3.900% Suntrust Robinson
.67103H-AH-0 | 06/01/29 ... [ eeeeees . 05/02/2023 . [Humprey InC ....cocccuveens fooveeiiiiiiiieeii foaeeens 4,825,450 |........ 5,000,000 |........ 4,796,350 |........ 4,805,340 |..oocciiiieins foiieeeens 8,896 [oeeeeeiiiiiiins e 8,89 [.oeveeiieiinn oo 4,814,236 |.cceveeeeeeei [ 11,214 |........ 1,214 [........... 82,875 |. 06/01/2029 . [2.B FE ....
Oreilly Automotive Inc Sr Nt  4.700% Wells Fargo Securities
L.67108H-AL-1 | 06/15/32 .. | eeees . 05/11/2028 . [LLC ..eevveeeeiiiiiieeeees [ [, 19,830,441 |....... 20,085,000 |....... 19,858,013 |....... 19,864,928 |...ccveeeeeeee foeeennne 6,545 |...oocceeeeeens foeeeenns 6,545 | [ 19,871,468 [.........cceee. |..ee (41,028) |....... (41,028) |........... 386,902 |. 06/15/2032 . |2.B FE ....
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Onslow Bay Financial MBS Ser 22-NQM9 CI A1A
L.B7118L-AA-9 [6.450% 09/25/62 ......cevvvvvvviinnnniiiiiiiininnees | s . 06/01/2023 . |Paydonn ...ccevunvviiinnnns fevvnninnneiiiinns Joninns 497,659 |........... 497,659 |........... 497,247 |........... LV < I FO R, L O N L7 ) O 497,659 [ovvvvvviiiiiiinn foriiiis e e 13,662 |. 09/25/2062 . [1.A FE ....
Ohio Valley Electric Corp Sr Nt 5.900% Redemption 100.0000
LBTTT3#-AE-0 [02/15/26 oevveniiiiiiiiiiicciieececviieeeeen | s L 06/15/2023 . | .eeeneiiiiiiiieeeeeeiieeeees i e 331,634 [ 331,534 |oeeennnnn. 333,844 |..eeennnnnn RXZNV[CIV R O R (G570 ) F R (6715 ) PO 331,634 [ovvvvviiiiiiiinn o e , . 02/15/2026 . (2.C ........
Ohio Valley Electric Corp Sr Nt~ 5.900%
LBTTT3#-AF-7 [02/15/26 oovveniiiiiiiiieicccvieeeeccvineeeeen | s . 06/15/2023 . | .eeeniiiiiiieeeeeeeiieeeees e e 83,493 [l 83,493 |[........... 83,493 |............ 83,493 [ovvviiiiiiiiis oo e e e e 83,493 [oviiiiiiiiiiins e e s . 02/15/2026 . (2.C FE ....
Ohio Valley Electric Corp Sr Nt~ 5.900%
LBTTT3#-AG-5 |02/15/26 oooveviiiiiiiiiiiii . 06/15/2023 . 12,528 ...l 72,528 |ocoonnnnne 72,528 |........... . . 02/15/2026 . (2.C ........
..690872-AB-2 | Owens Brockway Sr Nt~ 5.375% 01/15/25 . 05/26/2023 . K 17,927,500 .17,750,000 .18,498,750 |. 17,935,145 |. (34,495) 17,900,650 763,188 |. 01/15/2025 . |4.B FE ....
..731020-AA-4 |Polar Tankers Inc Nt ~ 5.9561% 05/10/37 ....... . 05/10/2023 . | Various .........cceeunnns ... 434,620 |........... 434,620 |........... 435,818 |...........435,179 [.... ... (559) |... ....434,620 |.. .... 12,932 |. 05/10/2037 . [1.F FE ....
Redemption 100.0000
.. 73943#-AD-5 |[Prairie Breeze Sr Nt CI B 3.550% 05/01/39 |....... . 06/30/2023 . | .euniiiiiiiieeeeeeiieeees i e 52,173 |oeeeens 52,173 |oovviininnns 52,173 [ovviiinnnns 52,048 |..oooviiiiiiinn Joreiniinns LT PO AR LT P AR 720 T O P 1,269 |. 05/01/2039 . [2.C PL ....
Preferred Term Sec Ltd LBASS Mezz Nt PTP Redemption 0.9359
.. TA040T-AC-7 [7.758% 12/23/31 oevvveiiiiiiiiiiiieiiiiineeeees | s L 06/23/2023 . | eeeeeeeiiiiieeeeeeiieeeees e feeeeeeen 864 |........... 92,347 | 30,546 |.......eenn. 30,546 |..ooeiiiiiiiiens s (29,682) |.oeeeeeeeeeeeees |eeeens (PN 5:7) ) FR R 864 o.vvvvvrrninninn fovs e 3,331 |. 12/23/2031 . |3.A FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
.. T40420-AA-6 [6.444% 03/22/38 ......ccvvvevviiiiiiniiiiiiiiiiiines | s . 06/22/2023 . |Paydonn ....cevvveviiiinnnn Jevvnniinniiiiiins e 9,501 [oeeiiiinne 9,501 |iiiiinns 8,145 | 8,497 |ovviiiiiiiiiins e 1,004 [ oo 1,004 [ oo LR O R N 275 |. 03/22/2038 . [1.A FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAO42H-AA-5 [5.902% 12/22/35 ....evivviiiiiiiiiiiiiiinieciiiiin | s . 06/22/2023 . |Paydonn ....cevuviviirinnnn Joevvniinniiiiiiins foneneens 4,075 [oeeeeiiinnns 4,075 |eieennns 2,445 |..ooooennnnns 2,888 |oeiiiiiiiiiiens e 1487 [ oo 187 [ oo L £ S N 106 |. 12/22/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XIX Nt CI B PTP
.. TAO42H-AC-1 [6.152% 12/22/35 ...ovevvviiiiiiiiiieeeecccinines | s . 06/22/2023 . |Paydonn .....eeeveiiiiinnns Jovvninnieiiiiinens feeeneeeens 12,085 [ooeiiinnne 12,085 |ooeeeennnns 12,039 |oeeeennnnns 12,009 |ooeeviiiiiiiiins e, P PO AN AT PO A 2 S SN 448 | 12/22/2035 . [1.E FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redenption 100.0000
.. 74042J-AA-1 [PTP  5.902% 03/22/38 ......cevvvevvvvrininnninnes | unnnns . 06/22/2023 . | .. . 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LB
.. TA0420-AA-4 [PTP  5.892% 09/22/36 .......cevvvvvvrrirnnnnennes | nnnns . 06/22/2023 . |Paydonn .....eeeveiiiiinnns Jovvninnieiiiiinens feeeneeeens 17,998 |..oocevenens 17,998 |oovveennnnns 17,998 |oovveennnnns 17,998 |oeeeeeeieiiiiies e o fo e e 17,998 [ovvvvvvviiiiinns [ fo 469 |. 09/22/2036 . [1.A FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt CI A-1
..TA043A-AD-3 [PTP  5.862% 12/22/36 ......evvvvvvrvirnnnnninnnns | nnnns . 06/22/2023 . |Paydown ... . 12/22/2036 . |1.A FE ....
Prime Mortgage Tr RMBS Se
L T4160M-BP-6  [5.000% 10/25/33 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 06/01/2023 . |Paydoun ....cvvenvvvrrinnnns Joevvninnneeiininnns foeeennnnnn 3,683 i 3,653 [ 3,402 |0 3,520 [ e 133 [ e 133 [ [ 30883 e [ i [ 76 |[. 10/25/2033 . |1.A FM ...
Providence Health & Svc Obl Gr Rev Health
.. 743755-AJ-9 [Care Fac  4.379% 10/01/23 ...coevvvnviiviinnnns | unnnnns . 05/04/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 23,000,000 |....... 23,000,000 |....... 23,000,000 |....... X 00 O P O RN N 0 O O 595,909 |. 10/01/2023 . [1.F FE ....
Public Svc Enterprise Grp Sr Nt 1.600% Vel ls Fargo Securities
.. T44573-A0-9 | 08/15/30 eevvvvviiiiiiiiiiiiiiiiiiiiiiieeeeeeeieeeees [ . 05/11/2023 . |LLC weevnviiiiiiiiiiiiinen oo e 4,141,157 |........ 5,136,000 |........ 4,065,349 |........ 4,068,789 |o.eveuiiiiiinnnn evnnnnnns 43,05 |ooeiiiiiiiiiins e LR (R R R 4111844 [ | 20,313 [....ninn 20,313 |l 61,632 |. 08/15/2030 . |2.B FE ....
RB Investment Associates CTL  7.220%
L TARTH-AA-9 [ 12/15/28 v s . 06/23/2023 . |Various .......ccceeevevvnnn Jovvnnininniiinninnns foeenennnns 58,171 oo 58,171 |oeeeennnnns 58,171 |eveenennns 56,215 |oeeeeiiiiiiiins e 1,985 [ovvviiiiiiiinns fornininnns LT PO N £ 20 P O S N 2,365 |. 12/15/2028 . |2.B ........
RBSGC Mtg RMBS PTC Ser 2005-A Cl 2A1  5.750%
L TA2TU-AI-8 [ 04/25/35 ..o | s . 06/01/2023 . |Paydomn ...ccvvunviviiinnnns Joevnniniriiiiiiines foeieneeeens 33,332 [.oiiiinnnns 33,382 [oeeiiiiine 33,437 oo 33,208 [ovvvviiiiiiiinn oo LT R R LI R AR 33,313 [ e 19 | 19 [ 800 . 04/25/2035 . |3.CFM ....
Residential Funding Mtg Sec | RMBS Ser 2007-
.. 749581-AJ-3 [S1 ClI A5 6.000% 01/25/37 ....cevvvvvnnniineennn | unnnns . 06/01/2023 . |Paydonn ...ccevvnvvvriinnnnn Jevvnnnniiniininns foinneneens 7,43 | 10,624 |............ 10,650 [............ 10,627 [ovvvviviiiiiinn fooriiiiiis e e e e 10,627 [ovvvvvvviiiiiinn fonnnnns (3,193) |..vnnnn (3,193) |eeeeeeeeeees 261 |. 01/25/2037 . [5.B FM ...
ALM Loan Funding CLO Ser 2014-14A Cl A1R2
.. 74988L-AA-2 [6.350% 01/15/30 ..evvvnniiviiiniiiiiiiiniiiieiiins | s . 04/17/2023 . |Paydoun ....couevviiiinnnns Joevnniininiiiiiines foens 1,632,845 |........ 1,632,845 |........ 1,628,763 |........ 1,631,005 |.oevevvviiiiiens fervinnnns LI PP RN LI PO N 1,632,845 [ooevvviniiiiiis o e 45,583 . 01/15/2030 . |1.A FE ....
RR Ltd CLO Ser 2022-24A A1 7.386% 01/15/32
..75000H-AA-2 | ... [ U . 04/15/2023 . | Paydown ... .. 299,833 ..299,833 |.... .299,833 |.. . 01/15/2082 . [1.A FE ....
Renewable Energy Alternatives Sr Nt 3.820% Redemption .
..750038-AA-5 [09/30/46 ....evvriiiiiiiiiiiiiiiiieeenniieeeen | s . 06/30/2023 . | .eunnieiiiiiieeeeeiiieeees i e 175,281 |........... 175,281 |oeeennnnns 175,281 |oveeennnnns 173,738 |ovveeivviiinnes oo 1,543 [eins o 15483 [ s 175,281 . 09/30/2046 . |2.CPL ....
Renewable Energy Alternatives Sr Nt Ser B Redemption 100.0000
..750038-AB-3 [5.330% 09/30/46 ........evoiiiiiiiiiniiiiiiiiiiinees | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 21,936 |oeeeennnnns 21,936 |....covnnnns 21,936 |...ccovnnnns /4 1S O U R RO 2 O P 585 |. 09/30/2046 . (2.C PL ....
Residential Accredit Loans Inc RVBS Ser 2007-
..75115L-AA-5 [QH7 CI 1A1  5.650% 08/25/37 .....vvvvvvvnnnnes | unnnnns . 06/26/2023 . |Paydonn ......euviviiinnnnn fevenniininiiiiins e 161,625 |oeeennnnns 151,525 |.......eees 129,863 |........... 120,863 |.oooeeeeiieiiens s 21,662 |oeevvviiiiiiiins forninnns 21,662 |oeeeviiiiiiiiins feriiiiinnns £ O P 2,484 |. 08/25/2037 . |1.A FM ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L T9975B-AA-6 [ e | s . 06/20/2023 . |Paydonn .....eoviiiiiinnnns Jovniinniiiiiiiinnns foieninnes 94,391 |.coeenns 94,391 |............ 94,376 |......ceenns 94,378 |..oovvieiiinne foviiiininnnns KT O FETTTTTUUTIIN T N FTTTTTOTIn 94,301 [ooiiiiiiiiiiies e e v, 797 ). 11/20/2056 . [1.A FE ....
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Renaissance Acceptance Mtg Crp RMBS Ser 2002-
..759950-AD-0 |1 CI M1 6.725% 06/25/32 ....evvvvvvvvnnnnennenn | nnnnns . 06/26/2023 . |Paydonn .....oeeviviiiinnns Joevnininiiiiiinees feeeneeeens 18,782 |[.oovvevnnnns 18,782 [oenenne 18,782 |oeennnnenne L TR 20 R Y R R (R N LT 722 P FOU R R AR 420 |. 06/25/2032 . |1.A FM ...
Renaissance Home Equity Ln Tr RMBS Ser 2004-3
.. 759950-DP-0 [CI MF1  5.657% 11/25/34 P R . 06/01/2023 . | Paydown ... 105,721 |.... . 11/25/2034 . |1.A FN ...
Renaissance Home Equity Ln Tr
.. 759950-FE-3 [Cl AF4  5.516% 05/25/35 ....cevvvvnniiiiinnnnnes | nnnnns . 06/01/2023 . |Paydonn ....cevnnvvriinnnnns Jovvnniniiiiiiiiinens foeeneeeens 10,707 |eveeeennnnns 10,707 [oeeriinnns 9,395 [.ceeeenee 10,647 [oeiiiiiiiiiins o (5] I PR RN (0] I O MR 0 R R R R 225 . 05/25/2035 . [1.A FM ....
Republic Services Inc Sr Nt  2.300% 03/01/30
L 760759-AV=2 [ .oeeeeiiiiie s | s . 06/23/2023 . |Various ........cceeeeeeennn Joevvnnnnnnniinnnns founen 21,342,203 |....... 24,605,000 |....... 21,127,121 |....... 21,149,083 |.......oeeeees [orens 143,168 [ooveiiviiiines fonnnns 143,168 [ooveiiiiiiines fonnnns 21,202,251 |ooeoeeiiiiiiiins e 49,951 |......... 49,961 |........... 386,649 |. 03/01/2030 . |2.B FE
Residential Asset Mtg Prod Inc RMBS Ser 2004-
..760985-2G-5 [SL1 CI Al2  5.600% 10/25/31 ....ovvvvvvnnnnees | unnnnns . 06/26/2023 . |Paydonn .....oeoveeiiiinnnns Jevnnininiiiiinens foeeneeeens 58,919 |.coeeinns 58,919 |[............ 58,919 [......oeeens L2l 1 O O R R 58,919 [ oo [ s 1,393 |. 10/25/2031 . |[1.A FM .
Residential Accredit Loans Inc RVBS Ser 2005-
..76110H-38-3 [QS5 Cl A5 5.750% 04/25/35 .....ceevvvvvnnvinnn | unnnnns . 06/01/2023 . |Paydomn ....euuevvriiinnnns Jovvneiniieiiiiiinens foeneeeeens 18,185 |[......oeeees 24,551 [oooooiee 22,303 [oeiieenne 280X T R R R R (RN RN 22,303 [ooiiiiiiiiiiens e (4,118) |........ (4,118) [ouvvniiiininnnne 589 |. 04/25/2035 . |2.B FM
Residential Asset Sec Tr RMBS Ser 2006-A5CB
. T6112F-AG-6 [Cl A7 6.000% 06/25/36 ........cevvvvvvvinnnnnnes | unnnns . 06/01/2023 . |Paydonn ....cevunvvviiinnnns Joevvnninnneeiinninns foveeneen 1,504 [ (2,259) [cvvvennnnnn (1,142) ...l 72 O O O R ) NN (PR 7) FR RPN 2,736 |oeeennnns K F 111 . 06/25/2036 . 3.C FM
Residential Asset Sec Tr RMBS Ser 2007-A5 Cl
L T6114H-AK-1 [2A3  6.000% 05/25/37 ...evvvnvviiinnnniiiiiiinnns | nenens . 05/01/2023 . | Paydown ... ...10,239 e 1,052 [l 7,082 L 7,082 .. ..3,228 |..........3,223 . 05/25/2037 . |4.B FM
Residential Funding Mtg Sec
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 .......cevvevvvveen | uunnnns . 06/01/2023 . |Paydomn ....eevenivviinnnnns Jovviiniiiiiiiiinees foenieeeens 10,143 |..oooeeeeees 17,300 [oeeeennnnne 11,981 | 18 O O O N ) NN 11,931 [ o (1,788) |..evneee (1,788) [cuvvvrnnnnnnnnns 459 . 06/25/2037 . [1.A FM .
Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 .......cevvevveveen | uunnnns . 06/01/2023 . | Paydown ... .. (9,476) |........ (9,476) . 06/25/2037 . |5.B FM
Rosales Solar Holding LLC Sr Sec Nt PIK Redenption
L T7678#-AA-3 [4.000% 12/31/49 . .ooevvvniiiiiiiiiiiiiiiiiiieeees | s . 06/30/2023 . | .eeeneiiiiiiieeeeeeeiieeeees e e 5,009 [l 5,009 |l 5,009 i L0 O O R AN LS00 R R R R, 102 |. 12/31/2049 . |3.C PL
SC Commercial Mtg Pass Through CTL Ser 2003-1
.. 78402C-AA-1 [6.827% 11/10/28 ....coovvvinniiiiiiiiiiieiciiiins | s . 06/01/2023 . |Various ........cceeeeeeens . 360,870 |.... .390,443 |.. . 11/10/2028 . |2.B ........
..78532*-AD-5 [Sabine Mining Co Sec Nt  4.580% 02/21/32 ... |....... . 04/25/2023 . | Call 0.0000 ..... . 02/21/2032 . |2.B ........
Salomon Bros Mtg Sec VII Inc RMBS Ser 1998-
..79548K-2J-0 [AQ1 CI A6  6.630% 06/25/28 .......covvuueeeeeenn | uunnnns . 06/01/2023 . |Paydomn .ceevveneeeeeennnnn Joeemnnieeeeeeeiies e 14 [ L L PO LT PO L O A PPRRR AP PPTTRRRR TSR PTRRTRU R L L3 FUUTURR FEURRPRRTRRPPPP ISUPRRRURRTR AT . 06/25/2028 . |1.C FM ..
Salomon Bros Mtg Sec VII Inc RMBS Ser 1998-
..79548K-2J-0 [AQ1 CI A6  6.630% 06/25/28 .......covvuuaereeenn | unnnns . 06/01/2023 . |Paydomn .eevvueeeeeennnins Jennnieeeeeniieees fereeeeeeennnas 169 |oeeeeeeiinns 169 |oeeeeeieieeenee 170 foeeeiieiininnns [CIC T PO FSUPRRURRE IFPURRRPURTT FSPRRRPTR ISPTRRRPURPPR FSUTRRRPURTR LG PR ISR FSPRPPRR ISP 5 |. 06/25/2028 . |1.D FM .
Sequoia Mortgage Tr RMBS Ser 2007-1 CI 2A1
..81744H-AD-5 [83.902% 02/20/47 ..eevvveaeeeeeineeeeeeeneneeeee | s . 06/01/2023 . | Paydown ... . 02/20/2047 . |4.B FM
Six Flags Entertainment Sr Nt  4.875% Wells Fargo Securities
..83001A-AB-8 [07/31/24 oeeeeeeeeeeeeeeeeeeeeeeeeeeeen | s . 05/02/2028 . |LLC weeeeeeeeenieeeeeeni Jeeeeenieeeeeeis e 4,071,000 |........ 4,071,000 |........ 4,121,888 |........ 4,071,000 |eeeeeeeeeemnnnn Jomeeeeeeennes Jereeeeeeeenees o e s 4,071,000 [oooeeeeemnniines [ e e 151,051 |. 07/31/2024 . |4.C FE
Solar Star Funding LLC Sr Nt 5.375% Redempt ion 100.0000
L.834161-AA-1 [ 06/30/35 oeveeeeeeeeeee e eeeee | s . 06/30/2023 . | .uvunniiiiiiiienieeiniinees e s 500,132 f........... 500,132 |........... 500,132 |........... 500,132 [ooeeeeeiiiiieee foeeeemniiiieees Joeeermiiieiees e e s 500,132 oeeerriiieeeen Joevennieeeeeene Jeerriieeeeeenns e 13,441 |. 06/30/2035 . |2.B FE
Soundview Home Eq Loan Tr RMBS Ser 2001-2 Cl
..83611P-AP-6 [AF  6.169% 03/25/30 ....eeveeeeneiieeecenniiaees | s . 06/01/2023 . |Paydomn .cevveuneeeeeennns Joeemnnieeeeeeniees ferneeeees 1,190 |oeeeeies 1,190 |oeeeeieeees 1,205 |oeeeeenee 1,190 |veeieiieeimnnes Jormeeeeeemnnes feeeeeeeemeies oo e e 1,190 [ e oo e 37 |. 03/25/2030 . |1.A FM .
Specialty Underw & Residen Fin RMBS Ser 2006-
..84751P-LP-2 [BC2 Cl A-2D  5.850% 02/25/37 ..ceevvvreeeeeeen | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 40,949 ... 40,949 |............ 22,952 |oceeieeeenne 15,880 |......... 11,298 |........ 17,997 |oeeenneee 4,220 |........ TV (V I PO IR 40,949 [oooeiieiiiiiiies o e e 225 |. 02/25/2037 . [5.A FM
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 [Cl A1 4.161% 03/25/67 .....ceevvreeeeeeeennns | s . 06/01/2023 . |Paydomn .ceevvuneeeeeennnnn foeemnnieeeeeennies s 373,945 |........... 373,945 |........... 371,359 [.oeeeeennnn 369,009 [...ccevveniireee foeeeennnnn 2,448 | s 2,448 | s 373,945 [ooeeeeiiiiieee oo e et 6,102 |. 03/25/2067 . |1.A FE .
Stratus CLO Ltd CLO Ser 2022-3A CI A 7.198%
BB317E-AA-4 [ 10/20/31 oeeeeieeieeee e | s . 04/20/2023 . |Paydomn ..ccevuuneeeeeennnnn foeeennieeeeeenies s 387,214 |........... 387,214 |........... 387,214 |........... 387,214 [ oo e e e s 387,214 |oeeeiiiiieens e eeenieeeeeens e 10,122 |. 10/20/2031 . |1.A FE .
Structured Asset Sec Corp RMBS Ser 2005-5 CI
..863576-AC-8 [1A3  5.750% 04/25/35 ...ceevveeieeeeennieeeeeenn | s . 06/01/2023 . |Paydomn .cevveuneeeeeennns Joeemnnieeeeeeniees ferneeeees 9,241 | 9,241 [ooeeennnnns 9,309 [..coeernnnnnn 9,248 oo ot LI PO IR (I PP IO 9,253 |ooeeeeeeeeiees e (12) |oveeeeees (12) |eeeeeeeeeeenee 231 |. 04/25/2035 . |5.C FM
Structured Adj Rate Mtg Ln RMBS Ser 2004-14
..863579-CD-8 [Cl 3A1  5.270% 10/25/34 .coovveneeeiiineeeeee | s . 06/01/2023 . |Paydomn .ceeveeneeeeemnnns Joeemnnieeeeeeniees foreeeeees 2,501 [ 2,501 |oeeeiies 2,528 [oeeiieinnnnnn 2,51 | e [(S) ) PO FUPPN () PO AT 2,501 [oeeeeeiiieieee oeeermriieeeee e e 46 |. 10/25/2034 . |[1.A FM ...
Structured Adj Rate Mtg Ln RMBS Ser 2005-17
..863579-VS-4 [Cl 4A4  3.719% 08/25/35 ..ceevvveeeeeeeeeniaees | s . 06/01/2023 . |Paydomn .ceevvuneeeeeennnnn foeemnnieeeeeennies s 206,098 |........... 205,337 |........... 160,497 |oeeeennnne. 160,497 |oveeeeieeiinins foeeeeeeemnies e e e e 160,497 . 08/25/2035 . |1.A FM ...
Structured Asset Sec Corp RMBS Ser 2004-6XS
..86359B-JU-6 [Cl A6 5.130% 03/25/34 . P T . 06/01/2023 . | Paydown ... .2 .2 L2 ... 2 | L2 . . 03/25/2034 . |1.A FM .
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Structured Asset Sec Corp RMBS Ser 2004-8 CI
..8635B-R-8 [5A6  4.536% 07/25/34 ...coevvvvniiiiiiiiiniiiinn | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 15,172 |ooooeeennens 15,172 | 15,271 |oeeeennnns LT LG R RN /22 PO AN /50 PO R T 7 O N S AR 262 |. 07/25/2034 . |1.AFM ....
Structured Asset Sec Corp RMBS Ser 2004-16X:
..86359B-XL-0 [Cl A4A  5.440% 08/25/34 [T [ . 06/01/2023 . | Paydown ... . 08/25/2034 . |[1.A FM ...
Structured Adj Mtg Rt Ln RUBS Cl
..863610-AG-9 [3A2  3.928% 11/25/36 .....cevvvnviviinnnnniiiins | nnnnns . 06/01/2023 . |Paydomn ....oevvvvviiinnnns Jovvniiieiiiiins . 11/25/2036 . |[1.A FN ...
Structured Asset Sec Corp RMBS Ser 2006-S4 CI
..86363A-AA-5 [A  5.490% 01/25/37 ..eovvvenviiiiiiiiiiiiiiinnes | s . 06/26/2023 . |Paydomn .....oevviiiiinins Jevnniniieiiiiis . 01/25/2037 . |5.A FM ....
Redemption 100.0000
..89054X-AD-7 |Topaz Solar Farms LLC Nt ~ 4.875% 09/30/39 .. |....... L 04/28/2023 . | eeeeniiiiiiieeeeeeiiieeeees v [ e [ . 09/30/2039 . |3.B FE ....
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..covvvnnviiiiiniiiieiiiiiineeeees | s . 06/01/2023 . |Paydonn ...ccevvnvviiinnnnn foevvnnineniiiniinns foninns 422,035 |........... 422,035 |ooeeennnnns 437,955 |o.eeennnnn. 429,121 . 06/25/2057 . |1.A ........
Towd Point Mortgage Tr RMBS Ser
..89175V-AA-1 [83.250% 03/25/58 ......ccvvvuvviiiiiiniiiiiiiiiniines | s . 06/01/2023 . |Paydonn ....cevunvvviiinnnnn Joevvnninniieiiiinns foinneneens 2,354 | 2,354 [oooiiiiinnnns ) L 2,434 . 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser
..B9176V-AK-8 [3.250% 07/25/58 .....cevvvnvviiiiininiiiiiiiiniinees | s . 06/01/2023 . | Paydown ... 174,331 182,890 |.......... 177,184 |.... . 07/25/2058 . |1.A ........
Towd Point Mortgage
..89177B-AA-3 [3.750% 03/25/58 .....cevvvnvviiiiiniiniiiiiniiinees | s . 06/01/2023 . |Paydonn ...ccevunvvviinnnnn fovvnninnniiininns Joninns 225,446 |........... 225,446 |........... 224,073 |......eeen. 224,533 . 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser
..89178B-AA-2 [2.900% 07/25/59 ...cevvvvvniiiiiiiiiiiiiiiiniinees | s . 06/01/2023 . | Paydown ... 199,845 212,460 |.......... 207,108 |.... . 07/25/2089 . |1.A ........
Transdign Group Inc Tranche 1 Term Ln Nt 1 Redempt ion .
..89364M-BZ-6 [8.492% 08/10/28 .....evvviviiiniiiiiiiiniiiniiiiinn | s L 06/30/2023 . | .eeeniiiiiiiieeeeeeeiieeees v [ 6,328 [..cccoeene 6,328 |.iiinnns (S T R F R R ({5 ) PO RN ({5 P A 6,328 |..cooviniiinies [ s e 146 |. 08/10/2028 . |4.A FE ....
Tricon American Homes RMBS Ser 2019-SFR1 Cl A
..89612L-AA-4 [2.750% 03/17/38 .evvvviiiiiiniiiiiiiiniineeeiins | s . 06/01/2023 . |Paydonn ...ccevvnvvvieinnnnn foevvnniiniiiiiiinns foneneens 6,529 [eeiiiiinne 6,529 [.........eees 6,528 |.evveinnnnns [ U R [ PO RN [ PO F [CI<Y:4 I R R R RN 90 |. 03/17/2038 . |1.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 [ 1.482% 11/17/27 eeevviiiiiiiiiiiiiiiiiiniccciiis | s . 06/01/2023 . |Paydomn ....eevnvvviinnnnns Jovvniininiiiiiiinens foenieeeens 66,134 |............ 66,134 |............ 66,132 |.....ceennns 66,118 |oeveiiiiiiins foeeieiiinnnn LT O R L7 SR AN (L ) R RN 412 |. 11/17/2027 . |1.A FE ....
Tricolor Auto Sec Trust ABS Ser 2023-1A Cl A
..89616K-AA-2 [6.480% 08/17/26 .....oeevvvveiiiiiiiiiiieiiiinins | s . 06/17/2023 . |Paydown ......eeevevernnnnnn 892,993 892,971 |.... ....892,993 |.. . 08/17/2026 . |1.E FE ....
..902494-BC-6 | Tyson Foods Inc Sr Nt 3.550% 06/02/27 ..... |....... . 04/26/2023 . |Barclays Capital Inc ... |.... ..5,000,000 ..4,681,010 |........4,821,614 |.... . 4,833,462 |.. . 06/02/2027 .|2.B FE ....
United Airlines LBASS Ser 2019-2 AA PTT Redempt ion 100.0000
..90932J-AA-0 [2.700% 11/01/33 .eeeieeeieiee e | s . 05/01/2023 . 433,958 |........... 433,958 |.....ennnn. 433,958 |.....enn.e. 433,958 |oeeeeieeiinins eeeeeeeennies e e e e 433,958 . 11/01/2033 . |1.F FE ....
United Airlines LBASS Ser 2019-2 B PTT
..90932K-AA-7 [83.500% 11/01/29 oevveeiiieiiiieeeeeeeiieeeeeenn | s . 05/01/2023 . | .. ..682,066 .... 682,066 681,594 |...........681,642 |.... ... 682,066 |.. . 11/01/2029 . |3.B FE ....
United Airlines LBASS Ser 2019-2 A PTT
..90932M-AA-3 [2.900% 11/01/29 ..ovveeeiiieiieieeeeeeenieeeeeeen | s . 05/01/2023 . 256,000 |........... 256,000 |.eeeeennnns 256,000 |.evennnnnns 256,000 |eveenereeennnn Joennieeeeennns Jeeneeeeeeneies e e e 256,000 . 11/01/2029 . |2.C FE ....
United Airlines LBASS Ser 2016-2 B PTT
..90933J-AA-9 [83.650% 04/07/27 eevereeeeeeneaeeeeeeniaeeeeennn | s . 04/07/2023 . 642,361 |........... 642,361 |........... 642,361 |........... 642,361 [oooeeeeiiiieieee oeeeemiiiies v e e e 642,361 . 04/07/2027 .|3.B FE ....
Hawkeye Energy Collab LLC Sr Nt~ 3.620% Redempt ion 100.0000
..91403#-AA-6 [ 06/30/50 ....ueeeeeeenieeeeeenniee e eeeeen | s . 06/30/2023 . | .. ... 53,717 ...53, 717 LGB3, T el B8 TT .53,717 |.. . 06/30/2050 . |1.G PL ....
US Govt Ft Collins Tr GSA CTL APHIS Ls Redemption
..917418-AA-9 [5.400% 12/15/26 .eovveeeeeeeeeeeeeeceeieeeeeen | s L 06/15/2028 . | .eveeiiiiiiiieneeiiininnnes feeenieeeeeeens s 238,038 |........... 238,038 |........... 238,038 |........... 238,038 [..oeeeeveiiieee foreeemniiineees oeeerriiieieees e e e 238,038 . 12/15/2026 . |1.B ........
Veteran Affairs Crown Point CTL Ls Fin Tr
..91821%-AA-4 [5.620% 07/15/31 woeveeeiieeiieeeeeeeeieeeeeeee | s . 06/15/2023 . | .eveniiiiiiiiineneiininnnes feeeeneeeeeenns s 188,099 |........... 188,099 |o.eeennnne. 188,099 |.eennnnnes 188,099 [oveeeveeeennnne foeeeeeemniies feeeeeeeeeiiies e e e 188,099 . 07/15/2031 . |1.B ........
VA Wash Diener Bldg US Gov CTL Nt 4.171%
..918498-AB-8 [ 04/15/32 .eeevreieieeeiiee e | s . 06/15/2023 . | .eveeiiiiiiiieniniiininnees feeenieeeeeeenes s 106,464 |........... 106,464 |........... 106,464 |........... 106,464 |oveeeeeeeinies foeeeeeeeniies e e e e 106,464 . 04/15/2032 . |1.B ........
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 [A1  4.474% 04/25/67 .coveeeeeeeeeeeeeeeeeees | s . 06/01/2023 . |Paydomn .ceeveeeeeeennins Jeennieeeeeeeieeee feeeeeeeens 47,960 |............ 47,960 |....ooennnnn 47,960 |....covennnn 47,946 |.ooeveeiiiieeee foeeeeeis L L3 PO PR L3 PO A 47,960 |eevvreiieeeeenns Jeernniieeeeenne eeenieeeeeeees e 905 |. 04/25/2067 . |1.A FE ....
Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AA-9 [A1  4.130% 02/25/67 ...oeeeeeeeeeeeeeeeenniaees | s . 06/01/2023 . |Paydomn .ceevveneeeeennnnn foeemmneeeeeennes s 185,721 |........... 135,721 |eeeennnnns 135,364 |........... 135,363 |oeeeveiiiereeenn oeeennins 1 R IR 358 |eeeeiiiiieeeen eeeenns 135,721 |veeeeeieeiies eeeeeeeeeeeeee o e 2,222 |. 02/25/2067 . |1.A FE ....
Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AB-7 [A2  4.130% 02/25/67 .eeevuieeeiennnnnaeeennnnnes | nnens . 06/01/2023 . |Paydomn .eceveeneneerennnns foornnnninneeeneninns Jonnnnnns 180,469 [........... 180,469 |........... 179,317 |oveeeeenees 179,380 |oeeeivievininias fooaeeeeees 1,089 [oooiiiiiiiiiies fooeeennnnn 1,089 [ oo 180,469 |ovveiieiiinns oeemnrirernins Joreineeereinins fereeaeieeens 2,955 |. 02/25/2067 . [1.C FE ....
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Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...ovvvvvvvviinniieiiiinnns | s . 06/01/2023 . |Paydomn .....euevevriinnnnns Jovvniniieiiiiiinens foeeneneens 40,592 |oeeennnnns 40,592 |............ 40,591 [....ooeeeens 40,584 | i /2 PO RN [ P A LIV IR/ R R R R, 513 |. 01/25/2067 . |1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 |A3  3.288% 01/25/67 .. [T [ . 06/01/2023 . | Paydown ... . 01/25/2067 . |1.F FE ....
Verus Securitization Trus |
.. 92630N-AA-4 [A1  5.152% 07/25/67 ..evvvvivvininiiiiiiiiinnes | s . 06/01/2023 . | Paydown ... . 07/25/2067 . |1.A FE ....
..927958-AA-6 |Visio RMBS Ser 23-1 ~ 6.314% 03/25/58 U . 06/01/2023 . | Paydown ... . 03/25/2058 . |1.A FE ....
Visio RMBS Ser 2020-1 CI A1  1.545% 08/25/55
L92837K-AA-9 [ oeviiiiiiii s | . 06/01/2023 . |Paydomn .cevveeeeeeennins Joennieeeeeenieees feeeeeeeens 84,301 f............ 84,301 |....coeennen 84,300 |............ 84,221 |oveiiiiiiiieee e 80 [oeeeeeerrniies feeeeeeeennnn L[V I IO N 84,301 |evveiiiieiinns Jeermriieeeeenne eeenieeeeeeene e 563 |. 08/25/2055 . |1.A FE ....
Visio RMBS Ser 2020-1R CI A1 1.312%
L 92837M-AA-5 [ 11/25/55 oo | s . 06/01/2023 . | Paydown ... . 11/25/2055 . |1.A FE ....
Visio RMBS Ser 2022-1 CI A1 5.759% 08/25/57
92838C-AA-6 | ..evviiiiiiii s | . 06/01/2023 . |Paydonn ..ccevvueeeeeeennn foeeennieeeeeennes s 521,547 |eeeennnnns 521,547 |........... 521,539 |oeuunnnnns 521,391 [ o L7 TR RN L7 R 521,547 oo oo e s 12,202 |. 08/25/2057 . |1.A FE ....
Washington Mutual Mtg RMBS Ser 2003-AR10 CI
92022F-EB-0 A7 4.229% 10/25/33 ..eeeeeieeeeeeeeeeeeenn | s . 06/01/2023 . |Paydomn .cevveeeeeeeennnns Jeenneeeeeenieeee feeeeeeeees 50,340 |.eeeennnnn. 50,340 |...cconnnnnn 49,597 ... 49,937 ooeeiiiiiiiieee e 403 |oeeeiiiieiieeen s L1V I R ISR 50,340 [.ooeeeeeniiieee oo e e 847 |. 10/25/2033 . |1.AFM ....
Washington Mutual Mtg RMBS Ser 2004-CB1 Cl
..92922F-RF-7 [3A4  5.500% 06/25/34 ...cevvveneeeeeenniaeeeeenn | s . 06/01/2023 . |Paydomn .ceveueeeeeeennens Jeenneeeeeenieees feeeeeeeees 21,275 |eeeenes 21,275 |ooeeeiennnns 20,317 [oeeeeenennns 20,702 [oeeeereiiieeeeen Jeeeennns 573 |oeeeeiiiieieeen oeeenins YK OO ISR 21,275 [oeeeeeiiieee oo s e 528 |. 06/25/2034 . |1.AFM ....
Washington Mutual Mtg RMBS Ser 2007-HY2 Cl
..92926U-AD-3 [2A2  3.873% 11/25/36 eevvreeeeeeeenneeeeeennn | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeenieees feeeeeeeees 23,651 |oeeennnnns 23,651 [ooeeeennnnns 22,356 |.ceeeeenne 22,356 [ooeeeeeiniiiies oo e e [ [ 22,356 [ooeeeeeiiiiieee foeeeeeene 1,29 |.......... 1,296 |oevveeeeeeennes 376 |. 11/25/2036 . |1.A FM ....
Washington Mtg PTC RMBS Ser 2007-HY3 Cl 4A1
..933634-AJ-6 [4.156% 03/25/37 ..oeeveeeeeeeeeeniieeeeeeeeeeeee | s . 06/01/2023 . |Paydomn .cevveueeeeennnns Jemnnieeeeeenniees fereeeeeees 55,344 |............ 56,289 |.....ooennnn 46,830 |............ 46,830 |.oeeeeeeiiiienn foeremrnineneee e e e s 46,830 |eeveeiieeeennn eeenennnns 8,514 |.......... 8,514 | 803 |. 03/25/2037 . |1.A FM .
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 [ 1A1  3.342% 11/25/36 eovvveeeeeeeeneeeeeeeen | s . 06/01/2023 . |Paydomn .cevveuneeeeeennns Joeemnnieeeeeeniees ferneeeees 5,335 |oeeiiiieens 4,390 [...oceennnnnn 4,028 |oeeeennnnnnns 4,028 |oeeeeeiieeeieen Jeeernieeeeeenns e e e e 4,028 |eeeeeiiiiieenn [eeeeennnns 1,306 |.enneeeen 1,306 [-oeeeeeeeninns 79 | 11/25/2036 . |1.A FM .
Washington Mutual MSC Mtg PT RMBS Ser 2005-
..939336-2H-5 [CB1 CI 1A5  5.500% 03/25/35 ..ceevvveneeeeennnn | s . 06/01/2023 . |Paydomn .eeeveeeeeeennnns Jeennieeeeeenieeee fereeeeeees 64,772 |.cceeeen. 64,772 |.oeeeennnnns 65,228 |...ccevnnnnn 65,046 |..coovnniiiieinn eenninns (273) |oeeeeeeeeeeen eeennns (273) |oeeeeeneeeeeeen oeeeniens 84,772 |eeeeeeeeeeenns eeenniieeeeeens eernieeeeeeens e 1,352 |. 03/25/2035 . |3.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-1
..939336-2U-6 [Cl 7A3  5.500% 03/25/35 ...cevvvveneeeeeenniaaes | s . 06/01/2023 . |Paydomn .cevvveneeeeeennns Joeeennieeeeenniees foreeeeens 1,38 [oeeieeiennnns 6,045 |eoeiiinnnns 6,098 |oeeevennnnnns 6,045 |eeeeiiiiiiiin e 10 [ oot 10 [oeeeieeiiiieee oo 6,056 |oeeeeeieeeennnn eeeennns (4,662) |........ (4,662) |.cevvnneeaannne 138 |. 03/25/2035 . |5.B FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-2
..939336-3H-4 [Cl 1A1  5.500% 04/25/35 .....oevveeeennnieeeeee | s . 06/01/2023 . |Paydomn .cevveeeeeeeennens Jeennieeeeeenieees feeeeeeeees 74,007 |........... 127,779 |eeeeenneet 120,871 |oeennenns 120,871 [oeeeeieeiiiiies foeeeeeeeniies e e e e 120,871 [ooeeeeeeiiieeee s (46,864) |....... (46,864) . 04/25/2035 . |3.CFM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-3
..939336-4Y-6 [Cl 1CB1  5.500% 05/25/35 .... [ IR . 06/01/2023 . | Paydown ... 266,266 247,711 ..247, 711 247,711 12,124 . 05/25/2035 . |2.B FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6F-5 [Cl CB11  5.500% 06/25/35 ....evvueveeennniieeee | s . 06/01/2023 . |Paydonn .ceeveeeeeeennnnns Joeeneeneeeeenneees e 119,807 [ 125,682 |..ccenennnn 126,13 |oeeeenenees 125,858 |eevveeiiiiieenn oeeennins (VA D) SRR RN (VA D) T R 125,787 |eveeeeeeeeenns eeeennnns (5,979) |-eeeennn (5,979) . 06/25/2035 . |4.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6U-2 [Cl 5A4  5.500% 06/25/35 ...eevvvvnneeeeeennnanes | s . 06/01/2023 . | Paydown ... . 109,100 |.... ..(3,546) . 06/25/2035 . |4.A FM ...
Washington Mutual Alt Ln Tr Rl
..939344-AR-8 [Cl 3A6  5.860% 05/25/36 ......cevveeveennaereeenn | s . 06/01/2023 . |Paydomn .cevveeeeeeeennnns Joeeniieeeeeenieees feeeeeeeen. 25,642 [.......020,691 |............ 16,284 | 16,284 . 05/25/2036 . |1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-7
..93934F-B0-4 [Cl 2CB5  5.500% 08/25/35 ....ceevvvnueeeeennnnns | nnens . 06/01/2023 . | Paydown ... . 08/25/2035 . |1.A FM ...
Washington Mutual MSC Mtg PT
..93934F-CM-2 [CI 1A8  5.500% 10/25/35 ......ceveeeerenaereeenn | s . 06/01/2023 . |Paydomn eeevveeeeeeeeennins Joeemnneeeeeeeninns feeeeeeeennn 7420 [ 1,352 [ 1,863 e 1357 s e e e e e 1,856 [ e (B18) [ (1) 1 31 |. 10/25/2035 . |3.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-11
..93934F-HI-5 [Cl A2 5.750% 01/25/36 ..evveeeeeeennnieeeeennn | s . 06/01/2023 . |Paydomn .cevvveneeeeeennns Joeeennieeeeenniees foreeeeens 3,263 [oiiiieeenee 5,217 |eveeriieees 5,148 |oeeerennnnnns 5,165 |everiiiiieien Joeernineeeeenn 2 Jeeeeiieieeeeins Jeeeiieeeeenn 2 e e 5,167 [ [ (1,904) (1,904) |.eeveieeaaee 109 |. 01/25/2036 . |5.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2006-1
..93934F-KZ-4 [Cl 5CB1  5.750% 02/25/36 ..ccvvvveneeeeeennnnns | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 26,230 |oeeeuunnnnns 36,589 |.....ooennnn 30,635 |..eeernennnn 80,635 [ooeeieeiiiieeee Joerernnineeeees feeeerriiieeeees e e 30,635 | e (4,404) | (4,404) |eevenaenne 859 |. 02/25/2036 . |1.A FM ...
Washington Mutual Alt Ln Tr RMBS Ser 2006-6
..93935G-AG-4 [Cl 4A  6.961% 11/25/34 ..oeveeeiiiiiiiiieeeennn | s . 06/01/2023 . |Paydomn .cevveeneeeeennnns Joeemniieeeeenniees foreeeeeeens 8,797 |feereeeinnnnns 9,011 |eeeeeies 8,696 |.cevuunnnnnn 8,692 |eeeieiiiieein eerenieeeeeennn e e e e 8,692 [ e 105 [ 105 [oeeieeeieinnns 261 |. 11/25/2034 . |1.AFM ....
Washington Mutual Alt Ln Tr RMBS Ser 2006-7
..93935H-AJ-6 [Cl A6 4.022% 09/25/36 ...cevvvneeeeennnnaneaee | s . 06/01/2023 . |Paydomn .cevveeeeeeennnns Jeennieeeeeeiieees feeeeeeeees 33,241 |eeeeennnnns 33,241 [ 14,687 |............ 14,687 [ooeeeeeeeiiees feeeeeees 18,553 |oveeeiieeeeenns Joenins 18,553 |ovvveiieeeenens e 33,241 [ o e e 173 |. 09/25/2036 . |4.A FM ...
Waste Connections Inc Sr Nt  4.200% 01/15/33
L O410BB-AF-8 [ .oeveeniiiiiiiiiiiii s eees | s . 05/11/2023 . |Various .......ccceeeeereeee Jovnnnnnneeeennnnnes nnn...6,269,535 [ 6,550,000 |........ 6,080,940 |........6,089,880 [......ccoeiene foreenna12,909 [ f12,909 [ s 6,102,789 |..oveoeeeeeennn |oeee... 166,746 |....... 166,746 ...203,350 [. 01/15/2033 . [2.A FE ....




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

SCHEDULE D - PART 4

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

12’504

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
llel I's Fargo Bank Northwest NA CTL Ser 2002 CI Redemption 100.0000
.. 94978#-AT-4 [20  6.650% 08/01/27 ....ccevvvvnnviviiinnnniinins | s L 06/01/2023 . | .evnneeeeiiiiiieieeiiiiieeeees v feeeeen 23,112 | 28,12 [ 28,112 |l 22,760 |oeeeeiiiiieiees e, ) O N 3 O N < O P N 676 |. 08/01/2027 .]2.B ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd
..94978#-AU-1 |Ln  7.380% 05/15/32 ....evvvvmnmnnnnninniiniininnn [eeeeenn . 06/15/2023 . | Various ......ccceeviiinnnn foereeeenennnennnnnns Joeeennns 154,319 |........... 164,319 |.......... 161,571 |.oooeees ST (O A (2,99) |.eevvveniiiiinns fernennnns (2,99) |.oevvveriiiiines ferniininnns T8 2 O P 4,749 |. 05/15/2032 . |[1.B ........
Wells Fargo Bank Northuest NA CTL VS Corp Redenption 100.0000
.. 94978#-AX-5 [6.640% 10/10/24 ......covvvrniiiiiiiiiiiiniieiiiis | s L 06/10/2023 . | .evnneeeiiiiiieeeeeiiiieeeees e feeen 25,841 | 25,841 [...eeeeee 25,841 |............ R O P N (SRR R 25,841 [ e e e 715 |. 10/10/2024 . [2.B ........
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
..94980G-AK-7 |AI9  4.980% 04/25/34 ...oooeeeeiiiii [ . 06/01/2023 . |Paydown ......oooeveeiiiiins Joeniiininiiis e 2,464 |oeeeeinnns 2,464 |.eennnnnnn. 2,406 |............. PR T R R 2 0 PO AN 2 20 PO A 2,464 | e e o 52 |. 04/25/2034 . [1.A FM ....
Wells Fargo Comm Mtg Tr CMBS Ser 2020-C57 Cl
..95002X-BA-2 | A1 0.903% 08/15/53 ... [ eeeenn . 06/01/2023 . |Paydown ......cooevieiiiiins |oeneiiiiiiins e 127,342 |........... 127,342 ... 127,338 |........... 127,319 | s P PO AN P IO A B O O N 479 |. 08/15/2083 . [1.A ........
Wisconsin Electric Power Co Sr Nt  4.750%
..976656-CN-6 1 09/30/32 .coeeeeeeieieieeeee [ . 04/27/2023 . |Barclays Capital Inc ... | |oees 5,015,500 |........ 5,000,000 |........ 4,996,907 |........ 4,996,991 |.ooevviiiiiinens foniiinnnnns 123 [ois [ 123 [ s 4,997,115 [ovvvvieiiiiiinnn fonennns 18,385 |........ 18,385 [...evveee. 144,479 |. 09/30/2032 . |1.F FE ....
BBVA Bancomer SA Texas Sub Nt  5.125%
..P16259-AM-8 | 01/18/33 .ovvvvviiiiiiiiiiiiiiiiiieiiiiveieeieeeeiens [ . 05/09/2023 . |Direct .oooovviiiiiiiiiiiin foeeeeeieieeneeeeeens e 408,100 [........... 465,000 |........... 428,088 |........... 427,853 [oveiiiiiiiiis e LK T PO R LC 3 PO 428,587 [ooeeiiiiiiienns e (20,487) |....... (20,487) |eevveennns 18,335 |. 01/18/2033 . [3.B FE ....
Redemption 100.0000
. 000000-00-0 [Twin Brook Cap XIII WSPV ~ 8.148% 01/20/27 . |....... L 04/20/2023 . | eeeeneeeiiiiieeeeeeeiieeees i e 1,862,775 |........ 1,862,775 |........ 1,862,775 |........ 1,862,775 |oevveeeeeeeeiees e foniiiiiiiis fo e e IR L £ T O O S N 52,601 |. 01/20/2027 . |1.G Z .....
Tuin Brook Cap XI11 WSPV Ser B 8.000% Redenption 100.0000
. 000000-00-0 [01/20/27 .evvvviiviiininiiiiiinienieeiinineeeeinn | s . 04/20/2023 . | eeenieeiiiiee s i e 1,989,133 |[........ 1,989,133 |........ 1,989,133 |........ 1,989,133 [ooeeeiiiiiiiiies e i e o s 1,989,133 [oevvviiiiiiiis o e e 56,262 . 01/20/2027 . [1.G Z .....
Air Canada LBASS EETC Ser 2020-28  9.000% Redenption 100.0000
..00909U-AA=3 | 10/01/25 .oevvviiiiiiiiiiiiiiiiiieeccceceeeeeeee A..... L 04/01/2023 . | eeeeneeiiiiiiieeeeeerieeeees e e 44,323 |.....ooeeens 44,323 ... 49,364 (3,778) [euvvvvvvnnninnnn oo (3,778) [euvvvvvnrnninnnn oo 44,323 . 10/01/2025 . [2.C FE ....
..136375-AY-8 |Canadian Nat| RR Co Deb  7.625% 05/15/23 ... |....... . 05/15/2023 . |Maturity .....eeeveeeennnnn Jooveniiiiiiis s 1,000,000 |........ 1,000,000 |........ 1,082,460 |.... ... (2,508) | L (2,508) |eeeeiiiiiiiiies e 1,000,000 |.. . 05/15/2023 . [1.F FE ....
. 000000-00-0 |Nickel Mines LTD Sr Nt ~ 6.500% 04/01/24 .... [D..... . 04/21/2023 . |Call 102.0000 ..... [oeeeiiiiiiiiiiiii oo 1,213,800 |........ 1,190,000 |........ 1,112,650 |.... .. 16,985 |. . 16,985 | e 1,129,635 |.. . 04/01/2024 . [4.A FE ....

YPF Energia Electrica SA Sr Nt~ 8.500%

. 000000-00-0 |07/28/25 ... . 04/12/2023 . [Direct .... ..519,100 . 580,000 ..437,900 |. .504,336 . 07/28/2025 . [5.C FE ..

. 000000-00-0 |Tullow Oil Plc 1st Lien 10.250° . 05/15/2023 . [Call . R ...53,000 42,217 |. . 05/15/2026 . [5.A FE ..

. 000000-00-0 |NGD Holdings BV Sec Nt  6.750% 12/31/26 ... . 04/14/2023 . [Direct ....ccevveveiiinnnns .. 300,000 ..275,039 |.... . 12/31/2026 . [6. FE .....
Oleoducto Central SA Sr Nt  4.000% 07/14/27

. 000000-00-0 | .evveeeriiiiiiiiiiiii e D..... . 04/27/2023 . [Direct ....ccevveeiiiiinnns 950,000 949,268 |.... . 07/14/2027 . |3.A FE ...

. 000000-00-0 |DTEK Finance PLC Sr Nt ~ 7.000% 12/31/27 .... [D..... . 04/14/2023 . [Call 65.0000 ..... 332,338 211,308 |.... . 12/31/2027 . [6. FE .....
Firstrand Bank LTD Sub Nt Fix to float

. 000000-00-0 |6.250% 04/23/28 ........eevverricuuinniaeiaiianas D..... . 04/23/2023 . [Call 100.0000 ..ooe oueeiiereeiiiiiees oo 790,000 |.......... 790,000 |.......... 788,815 |.eeeeiiiiiiiiiins oo feeeeee L2 FOUUOUUUR 144 i e 788,959 [..eveeeieiiiin Joeeiis 1,041 |.......... 1,04 | 24,688 |. 04/23/2028 . [4.A FE ..

. 000000-00-0 |Wynn Macau LTD Sr Nt  5.625% 08/26/28 ....... D..... . 05/10/2023 . [Direct ...cccevveviiiiiiins feereeiiiiiiienein [ 1,323,425 |........ 1,525,000 |........ 1,414,822 |........ 1,405,722 oeeeeiiiiiiies oo P4 (VI SRR R P (VI OO RN 1,408,432 |ooooviiiiieeees foreees (85,007) |....... (85,007) |....cvvenenn 58,581 |. 08/26/2028 . [4.B FE ..
VTR Comunicaciones SPA Sec Nt  4.375%

. 000000-00-0 | 04/15/29 .....ovvvieiiiiiiiiiieiiiiiee s D..... . 05/30/2023 . [Direct ...cceeeviiiiiiiins [oeeeiiiiiiinniiin [ 299,000 |.......... 650,000 |........... 170,625 |ooovvieieeiiiins feeeeiiiiiiieees o 1,142 [ s 1,142 [ s LAY (-T IR R 127,233 |....... 127,283 |ooveeennne 3,634 |. 04/15/2029 . [4.B FE ....
Melco Resorts Finance Sr Nt 5.375% 12/04/29

. 000000-00-0 | .evvveereiiiiiiiiiiiie i D..... . 06/07/2023 . [Direct ...ccvveviiiiiiiins [oeeeiiiiiieniiin e 914,375 |........ 1,100,000 |........... 944,028 |........... 943,687 [oeeveeiiiiiiins oo [ (CIC T SRR R [ (IR R F 948,453 |.oeoeiiiiiiiies o (34,078) |....... (34,078) |....coveens 30,384 |. 12/04/2029 . (3.C FE ...
AES Panama Gerneration HL Nt 4.375% Redenption 100.0000

. 000000-00-0 |05/31/30 ... D..... . 05/30/2023 . | .. ...50,134 ...44,204 ... . 05/31/2030 . |2.C FE ....
Banco GNB Sudamer is

. 000000-00-0 | 04/16/31 .. |D..... . 05/19/2023 . [Direct .... ,055,000 855,381 |...........859,969 |[.... (75,460) . 04/16/2031 . [4.B FE ..

. 000000-00-0 |CAP SA Sr Nt  3.900% 04/27/31 R . 06/15/2023 . [Direct .... ,010,000 808,125 |.......... 817,276 |.... (92,075) . 04/27/2031 . [3.A FE ..
JSl Hydro Energy LTD Sr Nt~ 4.125% 05/18/31 Redemption 100.0000

. 000000-00-0 | +eveeennmriieieeeiiiiie et D..... . 05/18/2023 . . 05/18/2031 . [3.A FE ..

. 000000-00-0 |Bangkok Bank PCL Euro MTN ~ 3.733% 09/25/34 |D..... . 05/09/2023 . [Direct . . 09/25/2034 . [3.A FE ..
ACWA Power Mgnt Invst Sec Nt  5.950% Redemption 100.0000

. 000000-00-0 | 12/15/39 ....evvvviiiiiiiiiiie e D..... L 06/15/2023 . [ .evveieeeeiiieeeeiiees e e 2,016 |.oeeeennn. 2,016 |..occnneens 2,265 |.cuveeennnn. 2,229 | e (ALY SR R [(AL)) SRR RN P01 [ RPN RN AU RN 60 |. 12/15/2039 . 3.A FE ....
SMC Global Power Hldgs Sr Nt Fix to FIt

. 000000-00-0 |5.950% Perpet. .....ccceevvriiiiiiiiniiiiiiiieeenne D..... . 04/12/2023 . [Direct ..occevveiiiiiiiiies [ [ 337,350 |........... 390,000 |........... 379,09 |........... 379,095 [oevvviiiiiiiins Joviiiiineeiins fereeiiiiies i e 379,005 |ooeeiiiiiiiies o (41,745) |....... (41,745) |............ 10,249 |. 01/01/9999 . |5.B Gl ....
AES Panama Gerneration HL Sr Nt 4.375% Redenption 100.0000

..00109A-AB-3 | 05/31/30 ....evvvieiiiiiiiiiiiee e D..... . 05/30/2023 . [ .eveeiieeeeiiiie e e e 8,997 ... 8,997 |.oociiienns 8,396 |.ooooeen 4,365 [ o 828 [ e 828 | e 8,997 | o e e . 05/31/2030 . |2.C FE ....
Anglogold Holdings PLC Sr Nt 3.750%

..03512T-AE-1 | 10/01/30 ... D..... . 05/12/2023 . [Direct ...ccooveeviiiiiiinns |oveeiiiiiieneeiiin oo 997,750 |l 1,140,000 |........ 1,154,192 [........ 1,147,705 [oooooiiiinns Jooviieee. (540) foveneniiiinnnns v (540) [ o 1,147,165 |.. . 10/01/2030 . |2.C FE ....
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..059578-AG-9 |Banco do Brasil SA Sr Nt  6.250% 04/18/30 . |D..... . 06/05/2023 . |Direct ...ccooeeieiiiiiiiins Jeeveeeeieiineenienns [0 867,390 |l 870,000 |...........859,429 ... o s (I R U LI R 859,595 [..eevvviiiiiiinn foninnnne 7,79 |oeeeenee 7,79 |, 7,401 |. 04/18/2030 . [3.C FE ....
British Airways PTC Ser 2021-1 A PPT ~ 2.900% Redemption
. 110420-AA-8 | 09/15/36 oo [ . 06/15/2023 . | .evvvviiiniiniiniininiiniinins e e 128,405 |0 128,495 | 117,198 [ 117,825 [ e 10,670 [ | 10670 | 128,495 [ e e 1,863 |. 09/15/2036 . [1.F FE ....
..11042T-AA-1 |British Airways Plc EETC ~ 3.800% 09/20/31 . |C..... . 06/20/2023 . |Various ... 1,116 |. 09/20/2031 . |1.F FE ....
..11043X-AA-1 |British Airways Plc EETC ~ 3.300% 06/15/34 . |C..... . 06/15/2023 . | Various ... . 06/15/2034 . 1.F FE
British Air 20-1 A PTT 1st Lien  4.250% Redempt ion 100.0000
L T1044M-AA-4 | 11/15/32 oo [ . 05/15/2023 . | .evvvviiiiiiiinniniiininiinins e | 20,211 | 20,211 | 28,043 |............ 28,131 | | 1,080 [oeeeniiiiii oeeeeenns 1,080 [ oeeeiiiens 20,211 [oooiiiiiiiiiies e e e 621 |. 11/15/2082 . [1.G FE ....
EcoBank Transnational Jr Nt~ 8.750% 06/17/31
..27889P-AB-9 . 04/14/2023 . |Direct .... .. 446,850 . (232))... . . 06/17/2031 . [4.C Z .....
..279158-AS-8 |Ecopetrol SA Sr Nt  8.875% 01/13/33 . ..... |- 04/06/2023 . [Direct . .. 749,008 .94 .739,037 . 01/13/2033 . 3.A FE ..
..423012-AD-5 |Heineken NV Sr Nt~ 2.750% 04/01/23 ........... [C..... . 04/01/2023 . |Maturity . . 1,700,000 126 ... ,700,000 |.. . 04/01/2023 . [2.A FE ..
Melco Resorts Finance Sr Nt  5.375% 12/04/29
..58547D-AD-1 |... .. |D..... . 04/21/2023 . |Direct .... R e | 547,783 655,000 684,544 |.......... v Jeeeeennn (1,126) . . (1,126) |... 673,585 |oooeeiiiiiiiiins e (125,802) |...... (125,802) . 12/04/2029 . (3.C FE ....
..716473-AE-3 |Petrofac ec . D..... . 04/17/2023 . |Direct .... .. 476,035 .... 670,000 666,925 |........... 15 | 15 ... 667,634 |...oooooiiiiiins e (191,509) |...... (191,599) . 11/15/2026 . [3.C FE ....
Renew Power Pvt Ltd 1st Lien Nt 5.875%
.. 75975A-AA-8 | 03/05/27 .covvveiiiiiiiiiiiiiiieiieee D..... . 04/27/2023 . |Call 100.0000 ..... foeeeeiiiiiiiiiiin oo 264,000 [oeeeeeennes 264,000 |........... P70 VIV R R R 107 | s 107 [ s 262,227 |evvvvvrnnninnnnn fonnnnns 1,773 |........ 773 [, 2,667 |. 03/05/2027 . [3.C FE ....
Rio Tinto Finance USA Ltd Sr Nt 5.200% Morgan Stanley & Co LLC
. 767201-AL-0 | 11/02/40 .oovvvvviiiiiiiiiiiiiiiiiiieeeeeeeeeeees D..... . 05/10/2023 . | evvveiiiiiniiiiiniiininininnn e | 5,081,650 |........ 5,000,000 |........ 5,125,750 |.... e (B274) [ e (B274) [ e 5,099,213 |.. (17,563) . 11/02/2040 . (1.F FE .
..80007R-AQ-8 |Sands China LTD Sr Nt  3.350% 03/08/29 ...... D..... . 04/14/2023 . |Direct . I R 2,716,870 |........ 3,218,000 |........ 2,389,265 |.... 27,535 | [l 27,585 [ e 2,454,064 |.. 262,806 . 03/08/2029 . [3.A FE ..
Sociedad Concesionaria Auto Sr Nt 6.223% Redempt ion 100.0000
..83368R-AA-5 | 12/15/26 .ooooeiiiii [ . 06/15/2023 . 425,000 425,000 |.... . 12/15/2026 . |2.A FE
..869641-AK-8 | Suzano Austria GMBH Sr Nt ~ 3.126% 01/15/32 |D..... . 05/19/2023 . |Direct .... ..1,050,000 796,96 |.... . 01/15/2032 . |2.C FE
Tate & Lyle Intl Fin PLC Sr Nt  6.857%
..87656X-A*-2 110/29/23 ... D..... . 04/10/2023 . | Call 100.0058 ..... [oeeeeiiiiiiiiiiiiin oo 50,002,900 |....... 50,000,000 |....... 50,000,000 |....... 50,000,000 |.... . 10/29/2023 . (2.C ........
Teva Pharmaceuticals .
. 88167A-AE-1 | 10/01/26 ....ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiias . 05/12/2023 . |Direct .... .. 4,425,000 . 4,206,602 |.... .. 17,501 17,501 | [ 4,223,102 [ [l (263,471) [ (263,471) . . 10/01/2026 . (3.C FE ....
..98313R-AH-9 |Wynn Macau LTD Sr Nt  5.625% 08/26/28 ....... . 05/10/2023 . |Direct . . 500,000 ..512,022 |. | .. K (77,975) |.. .20,000 |. 08/26/2028 . (4.B FE ....
..DB563#-AB-0 | VTG AG Sr Nt Ser B (EUR)  5.780% 05/06/23 . . 05/06/2023 . |Maturity ....ccooovviiiiies Joevenennnnnnnnnns 0. 9,366,150 | 9,366, 150 09,099,250 ovvviiiiiiiiinns feviniiiiiiiiinn o e 3,069,350 ... (2,802,450) |... ... (2,802,450) ...270,682 |. 05/06/2023 . [2.B FE
Brookfield Utilities UK PLC Priv Pl Nt (GBP
..G1745*-AG-6 |4.050% 04/17/23 . |B..... . 04/17/2023 . |Maturity ...ooevvviniiiiins Joeeenieeeiei | 12,376,000 |....... 12,376,000 |....... 15,238,000 12,083,000 |.... ...250,614 |. 04/17/2023 . [2.B FE

..... 3,155,000 |.......12,376,000 |... (2,862,000) |...

... (2,862,000)
14,000,000 |.. R

..G26150-AB-0 |DCC plc Sr Nt Ser B 4.040% 04/25/23 ... . 04/25/2023 . (Maturity . 14,000,000 .14,000,000 .14,000,000 |. 14,000,000 |.

2.
282,800 |. 04/25/2023 . (2.B ........
2

..65963#-AH-6 |Meggitt plc Sr Nt Ser B 3.600% 07/06/26 ... . 06/23/2023 . | Cal | 100..0000 . . 15,000,000 15,000,000 15,000,000 [.......15,000,000 [.. 15,000,000 .520,500 |. 07/06/2026 . |2.B PL .
Redemption 100.0000
..L4R020-AA-8 |Guara Norte Sarl| Sec Nt  5.198% 06/15/34 ... [D..... L 06/15/2023 . [ cevveeeeeieieieceenninins oo [ 38128 | 38,123 [ 32,513 [ooverrnrnnne 21,821 [oerveiieiin Joeeeeenn 5,809 [ e 5,809 [oviviiiiiiis oo 38,123 [ooviveiiiiens v [ o 991 [. 06/15/2034 . [3.A FE ...
Redemption 100.0000

..L8038%-AA-4 | SBM Baleia Priv PI Nt  5.500% 09/15/27 ..... . 06/15/2023 . 1 314,400 | 314,400 [ooveuenen. 314,400 |...........300,322 |.... ....314,400 |.. . 09/15/2027 .

..N42816-BS-3 |Konink i jke Vopak NV Nt ~ 3.740% 06/19/23 ... [D..... | 06/19/2023 . |Maturity 22,000,000 .22,000,000 .22,000,000 [.......22,000,000 22,000,000 . 06/19/2023 .

..POR38A-AA-5 |Alsea SA Sr Nt 7.750% 12/14/26 .............. Do . 05/04/2023 . | Direct ... e 273,585 e 276,000 | 273,212 |.... 1. 213,436 |.. . 12/14/2026 .
Cometa Energia SA 1st Lien  6.375% 04/24/35 Redenmpt ion 100.0000

L P2OBEB-AA-G | ettt D..... L 04/24/2023 . [ e oo [ 54,000 |overeee 54,000 ..o 48,938 |vvuennnnnn 48,931 [oovvveiieiin Joereeenn 5,089 frviiiiiiiins foeeenend 5,089 [oviiiiiiiiiis oo 54,000 . 04/24/2035 . |2.C FE ....
GNL Quintero HoldCo Sr Sec Nt  7.340% Redenption 100.0000

. 000000-00-0 |06/30/29 ..vvvreeieiieiereienee s Do L 06/30/2023 . [ cevuveereeieieieieeeeenene [oereeeneieeiees [ 850,000 [.......... 850,000 |...vceune 840,891 [-vvvevereerirerene foorrerrrieinne oeveernn 8,309 [oviiiiiiiins foereenn 8,309 [ foeiine, 850,000 . 06/30/2029 . |2.C Z .....
GIP Capricorn Finco Pty Ltd Sec Nt ~ 3.110% Redempt ion 100.0000

L Q3074%-AA-6 | 12/31/34 .o Do L 04/28/2023 . [ ceveveeereeieieieieeneeenins o [ (23 (24) [eovreeiinnne (23] (28) [oevereiieiins Joereeneiens oo e oo i (24) . 12/31/2034 . |2.B PL ...
GIP Titanium Finco Pty Ltd. Sr Nt  2.800% Redempt ion 100.0000

+030748-AA~4 |03/31/36 v.veverereireeeieieree e Do L 06/30/2023 . [ vvvveeireeiinieiieeeieeene [ [ 112,399 v 112,399 |ovrennnee 112,399 v 12,309 [ovveirerins foorevieiieins Joerneineis oo v s 112,399 . 03/31/2036 . |2.B PL ....
Greenko Power |1 LTD Sr Nt 4.300% 12/13/28 Redenmpt ion 100.0000

L VBBEEM-AAE | cvererenierenieieie ittt D..... L 06/13/2023 . [ cevevereeeeieieieieeirinies oo [ 67,100 [ooeeeeee. 67,100 |oovrennnne 56,592 [.ovevererenrriinen [rreeereiiins [ 10,508 [vevevireiiie v 10,508 [oeveveirieiiie foevreeinns 67,100 . 12/13/2028 . |3.B FE ...
Renew Power Pvt Ltd 1st Lien Ser REGS

L YT2T9N-AA-9 |5.875% 03/05/27 w.vvuvvireevineeieneeienesienennens Do . 05/25/2023 . | Cal | 100..0000 190,000 ... 190,000 179,550 |.... 179,713 .. . 03/05/2027 . |3.C FE ..

..ZR7664-76-9 | DP Wor Id PLC Sr Nt 4.700% 09/30/49 D..... . 04/03/2023 . | Direct ... ... 354,650 ... 410,000 318,475 |.......... 318,806 |.... .319, 141 . 09/30/2049 . |2.C FE ..
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 692,559, 356 704,872,711 697,989,008 657,258,239 298,433 880,559 5,342 1,178,650 6,224,350 693,908,950 (5,664,450) |  (1,677,652) [ (7,342,102) 17,402,971 XXX XXX
Gerson Lehrman Group 2nd Amend Incremental Redempt ion 100.0000
. 000000-00-0 |Term Ln 10.642% 12/15/24 ......cooiiuriiceains | aveeens L 06/30/2023 . [ .eveeeeeiiiiiiieeeiiiiiees [ fee 13,281 [ 18,281 [ 18,281 [ 180281 [ e e e e s 13,281 [eoeeeiiiiiiies o oo o 674 |. 12/15/2024 . |4.A Z .....
Cority Software Inc Delayed Draw Term Ln Nt 1
. 000000-00-0 | 10.890% 07/02/25 ... R R . 06/30/2023 . | .. . 07/02/2025 . [4.A Z .....
Cority Software Inc Delayed Draw Term Ln Nt 2
. 000000-00-0 | 11.07%% 07/02/25 ......eeeveeeeeeiiiieeeeeeiiees | eeeeens L 06/30/2023 . [ .evvveieeiiiiiiineeeiiiiees [ e 1,289 [ 1,289 [ 1,289 [ e e e e e e 1289 | e e e . 07/02/2025 . [4.A Z .....
Hudson Technologies Inc Term Ln Nt 1 12.672%
. 000000-00-0 | 05/02/27 .....eeveeeeaeiiiieeeeeeiieee e e eiiiees | eeeens L 06/30/2023 . [ .eveeeeeiiiiiiiiieeeiiieees [ [eeen... 621,680 ... 621,680 [.......... 621,680 [.......... 821,680 [.ooiiiiiiiiiis Jeeiiiiiiiieees e e e s 621,680 |...oevveeeiiins [ e e 28,847 |. 05/02/2027 . 4.B FE ....
Frontier Communications Refinancing Term Ln
. 000000-00-0 |Nt 1 8.943% 10/08/27 ......eeeverivcuueeiacinaes | eveeens L 06/30/2023 . [ .evveieeiiiiiiiiieeiiiieens feeeeeieieeeeeei feeen 4,326 [ 4,326 [ 40250 [ e 76 |oeeeiiciiiieees o 76 |oeeeiiciiieens foiieeeee 4,326 |eoeiiieeieees e e e 82 |. 10/08/2027 . [4.A Z .....
Harvey Tool Co LLC New Term Ln Nt 1 10.768%
. 000000-00-0 | 10/26/27 ... eeiees [ eeeens L 06/30/2023 . [ .evveieeiiiiiiiieeeeiiiiees [ 2,086 [0 2,056 [0 2,056 [ 2,056 [ | e e e 2,086 |oooiiieieiins [ e e 109 |. 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 .....eevveeeeeiirieeaaes | aeeeens L 06/30/2023 . [ .eveeeieiiiiiiiiie s [ feeen89 89 89 [l 89 e e e e e 89 |iiiiiiiiiie feeereeiiiieens o e 7 |- 10/26/2027 . |3.A Z .....
HAH Group Holding Incremental DD Term Ln Nt 1
. 000000-00-0 | 10.102% 10/29/27 ...vvvuveeeeeiiiiiieeeeciiees [ eeeeens L 06/30/2023 . [ .evveiieeiiiiiiiiee e [ 2,309 [0 2,800 [0 2,205 [ e [ 104 | o 104 | o 2,309 |eoiiiiiiieens e e e 38 |. 10/29/2027 . [4.AZ .....
SV-Burton Holdings LLC Delayed Draw Term Ln
. 000000-00-0 |Nt 1 12.092% 12/06/27 .....eevveiivurieeeaaiics | eveeens L 06/30/2023 . [ .eveeiieiiiiiiiieeeeiinnees feeeeeeieeeee [ 369 o369 [ 309 [ e e e e e 369 [oeeeeiiiiiiiies oo e e 28 |. 12/06/2027 . [4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
. 000000-00-0 |Nt 4 12.104% 12/06/27 .....eevveiivuueernaeiicns | eveeenn L 06/30/2023 . [ .eveeiieiiiiiiiieeeeiiinees feeeeeeiieeeeeen [ 1120 [ 112 12 e e e e e e T2 | o e e . 12/06/2027 . [4.A Z .....
Invo Healthcare (Olympia Acq) Delayed Term Ln
. 000000-00-0 |Nt 10 12.687% 02/28/28 ... R [ . 04/14/2023 . [ Tax Free Exchange .. . 02/28/2028 . |4.B PL ....
Playon Sports Inc Revolver Nt 1 Redemption 100.0000
. 000000-00-0 | 03/14/28 ......eeveeeeeiiiiieee e eeiiees [ eeeees L 04/04/2023 . [ .eeeiieiiiiiiiiieeeiiieees [ [ 253,379 |...ooe... 253,379 | 253,379 | feeereiieeeees e e e e e 253,379 [oeeeiiiiiiiins e e e 304 |. 03/14/2028 . |4.A Z .....
Del Real Holdco Revolver Nt 1 13.742% Redenption 100.0000
. 000000-00-0 | 08/28/28 .......evereeeiiirieeeaeeiiieeeeeeiieees | eeeeas L 05/23/2023 . [ .eveeieiiiiiiiiee e [ [ 614,861 |.......... 614,861 |........... 597,953 |.eoiiiiieeiieis feeeeeeiiiieees o 16,909 [ooeeiiiiiiines s 16,909 [ooveeiiiiiiins oo 614,861 | e e e 4,571 |. 03/28/2028 . |4.B Z .....
Del Real Holdco Term Ln Nt 1 13.742% Redenption 100.0000
. 000000-00-0 | 08/28/28 .......evveeeeiiirieeeeeeiiiieeeeeeiieees | eeees L 06/30/2023 . [ .evveiieiiiiiiie s [ [ 19,510 |............ 19,510 |oceeeeees 18,973 |oiiiieiiiis e [ 537 [ e 537 [ e 19,510 [ooeeeiiiiiiies o oo o 485 |. 03/28/2028 . |4.B Z .....
Del Real Holdco Term Ln Nt 1 13.742% NW L&A UL - Coins w/ Fds
. 000000-00-0 | 08/28/28 .......evveeeeiiirieeeaeiiiiieeeeeeieees | eeees L 05/17/2023 . [Whid wooeeeeiiiiieeiis [ e 43 | 45 o, B3 [ o e e e e A3 | oo e e 1. 03/28/2028 .|4.B Z .....
Fairway Lawns LLC Term Ln Nt 1 11.235%
. 000000-00-0 | 05/17/28 ... e eeiens [ eeeeens L 04/03/2023 . [ .eveeeieiiiiiiiiee e [ feeeen 834 B34 815 [ 815 [ |19 [ 19 | o 634 [ooeiiiiiiiies i oo e 17 |. 05/17/2028 . |4.A Z .....
Spectrum Auto (CC SAG Acq) Delayed Draw Term
. 000000-00-0 |Ln Nt 8 11.288% 06/29/28 .... J U . 06/30/2023 . | .. . 06/29/2028 . |4.A PL ...
Spectrum Auto (CC SAG Acq) Delayed Draw Term
. 000000-00-0 |Ln Nt 7 11.288% 06/29/28 ........eevveeriecunnns | eveens L 06/30/2023 . [ .eveeiieiiiiiiiiee s feeeeeeiieeeeee [ 452 482 [ 882 [ 882 [ e e e e 452 foeeeeiiiiiiies e e e 24 |.06/29/2028 . |4.A PL ...
Sonny's Enterprises LLC Restated Term Ln Nt 1
. 000000-00-0 | 12.045% 08/05/28 .........ccerricuummraeraaiiiinaes | eeeeens L 06/30/2023 . [ .evveeieeiiiiiiineeeiiiieees [ fee5,260 [0 5,260 [ 5181 [ e |79 e s 79 | oo 5,260 |oooieiiieiiins feneeiiii e e 76 |. 08/05/2028 . [4.C YE ....
Denali Buyerco Delayed Draw Term Ln Nt 6
. 000000-00-0 | 10.969% 09/15/28 .......eeeeeriiiuurnraariiiiiieaes | aeeeens L 06/30/2023 . [ .eveeieeiiiiiiiieeeeiiinees [ e 1,049 [0 1,040 [ 1,049 B0 [ e e e e 1,049 [ooeiiiiiiiies o oo o 51 |.09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 7
. 000000-00-0 | 11.049% 09/15/28 .......eeveeriiuiirieeiiiiiiieaes | aeeeens L 06/30/2023 . [ .eveeieeeiiiiiiieee s [ feeeein 861 8T [ 86T [ BT [ e e e e 861 |eeeeeeiiiiies feeereiiiineees o e 53 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 9
. 000000-00-0 | 11.074% 09/15/28 ........evveeeeeiiiiieeeeiiiees | eeeeens L 06/30/2023 . [ ..vveiieeiiiiiiiie s [ [ 2,389 foeeiiieens 2,389 |..eeeennnn. 2,389 |iiiiiiiiiiinns e fee i e i [ 2,389 [ i [ e 74 |.09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 3
. 000000-00-0 | 11.198% 09/15/28 .......eevveeeeiiiiiiieeeeiiiies [ eeeeens . 04/12/2023 . [ Tax Free Exchange ....... 217,799 217,799 |.... . 09/15/2028 . [4.B Z .....
Denali Buyerco Delaye:
. 000000-00-0 | 11.294% 09/15/28 ......eeeeeeiiuunneeeiiiiiineeees | eeens . 06/09/2023 . [Tax Free Exchange ....... [ooooooiiiinnneenns [ 212,819 [o...... 212,819 |........... 212,819 [.........212,819 [ v foviiiiiinns i Lo 212819 | o i o, 13,781 . 09/15/2028 . |4.B 7 .....
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Denali Buyerco Term Ln Nt 2 11.321% 09/15/28 Redemption 100.0000
. 000000-00-0 [ +evvvunneeeeeriiieeeeeeiie e eeeen | s L 06/30/2023 . | .eeiniiiiiiiee s i [ 6,488 |............. 6,488 |............ 6,488 |....coennn. L O O R AN 6,488 |..eovvviiiiiinnn fonniiiiiiiii fo e 432 1. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 2 Redemption 100.0000
. 000000-00-0 [ 11.510% 09/15/28 ......oevvvvvrnniiiiiiiiiiiineeinn | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 3,840 [coeeennn 3,840 |ieiiinnnnns 3,840 |oievviiiiiinns S O O ) AN FCR: 1V U R R R 180 . 09/15/2028 . [4.B Z .....
Denali Buyerco Term Ln Nt 1 11.552% 09/15/28 Redemption 100.0000
. 000000-00-0 | ... [ U . 06/30/2023 . | .. F R AR 21,984 |oeeennnnns 21,984 |............ 21,984 |..........et 4 1 O R R R 21,984 [oooviiiiiniens oo [ s 1,278 |. 09/15/2028 . [4.B Z .....
Wlesco Group Term Ln B-1 Nt 1 10.667% Redenption 100.0000
. 000000-00-0 [ 10/06/28 .......cevvuunrreriirniniieriiiiiiieeeeeinnns | s L 06/30/2023 . | .eeineieeiiiieeeeeeniieeees i e 3,750 [t 3,750 [t 30638 i 3,640 [ [ L[V R RN L[ O (RN [TV U RO R R 264 |. 10/06/2028 . |4.A Z .....
Faraday Buyer LLC Delayed Draw Term Ln Nt 1
. 000000-00-0 [12.098% 10/11/28 ....ovvvivvenniiiiiiiniieiniinnnn | s L 0673072023 . | eeenniieiiiieeeeeenieeens v e T [T T i [ [ e e e [ T/ T R FO R R RN 2 | 10/11/2028 . [4.A Z .....
Wor Idwide Produce Acquisition Term Ln Nt 1
. 000000-00-0 [ 11.486% 01/17/29 ....vvvvivieniiiiiiiiiieieiiinnn | s . 06/30/2023 . | .eueneeeiiiiieeeeeeiieeees e [ 2,381 [ 2,381 L 2381 L [ [ e e e e /% I R R R AN 44 [.01/17/2029 . [4.A Z .....
Wor Idwide Produce Acquisition DD Term Ln B-1
. 000000-00-0 [Nt 1 11.492% 01/17/29 ..oevvvvvvvviniiiiiiiinnnn | ennnns L 06/30/2023 . | .eenniieiiiiieeeeeenieeees i o5 BT BT [ [ [ e e e e L O O RN 3 [.01/17/2029 . [4.A Z .....
Wor Idwide Produce Acquisition DD Term Ln A Nt
. 000000-00-0 |1 11.492% 01/17/29 ..evvvvvvviiiniiiiiiiiiininees | s IRV LCAC(VV27(0 22 [ R N O O S S 15T R Y R R, 14 1. 01/17/2029 . |4.A Z .....
United Digestive LLC Term Ln Nt 1 11.992%
. 000000-00-0 [03/30/29 ...eevvvnniiiiiriiniiiiiiiieeeeeeininees | s . 06/30/2023 . | .eenniieiiiiieeeeeeenieeees i [eeeen 2,856 [0 2,856 [ 2,886 | [ [ e e e [0 20886 [ [ i [ 87 |. 03/30/2029 . |4.A Z .....
Arcticom Delayed Draw Term Ln Nt 2 11.490%
. 000000-00-0 |04/14/29 ... P IR . 06/30/2023 . . 04/14/2029 . |4.A Z .....
Arcticom Delayed Draw Term Ln Nt 1 11.707%
. 000000-00-0 [04/14/29 .....evvvniiiiiiiiiiiiiiiiiiiieniecciiiieees | s L 0673072023 . | eeenniieiiiiieeeeeeiieeees i [ 782 [ 782 [ TB2 | [ [ e e e [ £ 7225 O N ) AU 17 | 04/14/2029 . |4.A Z .....
Arcticom Delayed Draw Term Ln Nt 1 11.707%
. 000000-00-0 [04/14/29 .....ovvvniiiiiiiiiiiiiiiiiiienieiciiiieees | s . 06/14/2023 . | Tax Free Exchange ....... |oecevvviririinnnns Jovnnnn 1,130,618 |........ 1,130,618 |........ 1,130,618 [oeniiiiiiiiiiiinn oo s Joviiiiis v v foeeinnns 1,130,618 [oovveiviiiiiies oo s s 21,622 |. 04/14/2029 . |4.A Z .....
Arcticom Delayed Draw Term Ln Nt 3 11.718% Redenption 100.0000
. 000000-00-0 [04/14/29 .....ovvvniiiiiiniiiiiiiiiiiiniecciiieeees | s . 06/30/2023 . | .eenniieiiiiieeeeeenieeeees e feeeeenn 596 [ 898 [ 896 | [ [ e e e [ L1120 R R R R, 12 | 04/14/2029 . |4.A Z .....
Nor thwinds Holding Co Delayed Draw TL 2023-1
. 000000-00-0 [Nt 1 11.848% 05/01/29 .....ceevvvvvnnviiviinnnnns | nnnnns . 06/30/2023 . | .eeeniieiiiiieeeeeinieeeees i fereeeennn 3500 3800 [ 880 | [ [ e e e [ T R O RN 6 |. 05/01/2029 . |4.A Z .....
Eyesouth LLC 1st Lien Dalayed Draw Nt 1
. 000000-00-0 [10.952% 10/05/29 .....evvvvvviirinnniiiiiiiiniinees | neeens . 06/30/2023 . | .eunneiiiiiiieeeeeeniieeees i feeeeenn 1000 1000 [ 99 L [ [ 2 [ e /2 PO RN (0 O N 2 |. 10/05/2029 . [4.A Z .....
Eyesouth LLC 1st Lien Term Ln B Nt 1 10.996%
. 000000-00-0 [ 10/05/29 ....euvvvvvirrrnniiiiiiiiiieeeieiineeeees | s L 06/30/2023 . | .eeunieiiiiiieeeeeeenieeeees v feeeenn 3,139 [ 30139 8,099 030100 [ 39 [ e it R A B i O O R 223 . 10/05/2029 . [4.A Z .....
Wood Mackenzie Term Ln Nt 1 11.852% 01/31/30
. 000000-00-0 [ +evvvunreeeeeriieeeeeeeiiee e eeerieeeeeeen | s . 06/30/2023 . | .eunnieeiiiiieeeeeeinieeeees e feeeennn . 57,8700 [ 57,870 [l 86,134 | [ [l 1786 [ e DA O AN S/ 7V A FORR R RN R, 2,786 |. 01/31/2030 . [4.B Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1
..00216C-AD-5 [ 11.771% 04/15/25 ...oevviiiiiiiiiiiiiiiiiiiiiieeinn | s . 06/30/2023 . | .evniieiiiiiieeeeeeniieeees i [ 3,907 [0 3,907 [ 30848 | 30880 [ 27 e o7 e e 3,907 o [ [ [ 216 |. 04/15/2025 . |3.B PL ....
AQ Sunshine Inc aka Relation Term Ln B Nt 1
..00216C-AF-0 | 11.788% 04/15/25 ... [ U . 06/30/2023 . | .. . 04/15/2025 . |3.B PL ....
ATl Restoration LLC 1st Lien Term Ln Nt 1
..00228%-AA-4 [10.323% 07/31/26 .oovvvvniiiiiiniiiiiiiiniiiieeees | s L 06/30/2023 . | .eenneieiiiiieeeeeiiieeeees v 2,228 [0 2,228 [ 2,172 | 2,191 [ fenn37 e e [T/ PO F 2,28 |ooeviiiiiiiinee o e e 108 |. 07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 7
..00228%-AB-2 [ 10.239% 07/31/26 ..oovvvvniiiiiiniiiiiiiiniiiieenes | s VSTV V(172 R U RN NP S R N R /S R O O S S LY R R R R, 24 [.07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 5 Redenption 100.0000
..00228%-AB-2 [ 10.388% 07/31/26 ....ovvvivnnnniiiiinnineieiinnnn | s . 06/30/2023 . | .. U R RN KT F 357 oo Y/ R 5 O O R N FC S/ R N R R, 18 |. 07/31/2026 . |1.F PL ...
ATI Restoration LLC 1st Lien DD Term Ln Nt 3 Redenption 100.0000
..00228%-AB-2 [ 10.391% 07/31/26 ...evvvvviiiiiiiiiiiiiiiiiieeeinn | s . 06/30/2023 . | .eeniieiiiiieeeeeeiieeees i e L L 45 | L3 B R L3 - R [T PO RN LT PO RN L L R R R R, 37 |.07/31/2026 . |[1.F PL ....
ATI Restoration LLC 1st Amendment Term Ln Nt Redenption 100.0000
..00228%-AC-0 [1 10.391% 07/31/26 ....ovvvvivnnnnniiiiinnnnninne | nnnens . 06/30/2023 . | .ueiiiiiiiiiiiieeeiiiiiieeees i e LIV 1,243 [.ooooinnnnns 1,243 |.ooiiennnnns 1,243 | i fovviiiines fovviiiincns fovviiiies fovvvininnnns 1,243 |ovviiniiiiis i v Jovveiiiininnnnnns 64 |. 07/31/2026 . |1.F PL ....
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ATl Restoration LLC 1st Amendment DD Term Ln Redemption 100.0000
..00228%-AD-8 [Nt 1 10.242% 07/31/26 ..oevvvvvvviiniiiiiiiinnn | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 148 | 148 | 148 | O P O R MR O O N NN 16 |. 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 ..ooevvvvvvvinniiiiiiinnn | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 136 [ LT F LT A O O O R MR < O N A 7 |.07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 4 10.392% 07/31/26 ...ovvvvnvvviiinnniiiiniinn | nnnnns . 06/30/2023 . | .. FU R N 1,657 | 1,657 |oeeeennnns </ R A R N RN LT R Y R 43 [. 07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Amendment DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 3 10.414% 07/31/26 ..ooevvvvvvviniinniiiiiinn | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 1,805 |eeveennnnns 1,805 |oveeennnns 1 R A R R RN LR (LT R Y R 46 |. 07/31/2026 . |[1.F PL ....
Wior Idwide Express Inc Initial Term Ln Nt 1 Redenption 100.0000
..00435U-AB-4 [9.503% 07/23/28 ......cvvvnvviiiiiniiiiiiiiiniinees | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeieeees i [ 5175 [oveeiiiinne T V£ T O, 5,131 |t 5,139 [oviiiiiiis [ KL O RO, FCL N R F TR VAT U R R R 234 . 07/23/2028 . [4.C FE ....
Aero Operating LLC Term Ln Nt 1 11.390% Redenption 100.0000
..00797%-AA-5 [02/07/26 ..evvvvviviiinieiiiiiiiiiieeeccinineeeeinn | s L 04/01/2023 . | eeeenieiiiiieeeeeieiieeees i e 2,333 | 2,333 [oiiiiiiinnns 2,214 |oooevennnnnns P R R KL O RO, FCL N R F 2,333 [ooeeiiiiiiiiinns oo e [ 28 |. 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 ...oevvvvvivrniiiiiiiiiiiieneiinn | s . 04/03/2023 . | eeeeneieeeiiiieeeeeeiiieeees i e 95 o [ [ O R L O O RN 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 .......vvvvvveiiininiieiiiiiinnees | s . 04/03/2023 . | eeeeeiieiiiieeeeeinieneees e e 668 [.......oeevnnnns (5151 T N 5151 1 PO 11 O S A R L1 O O AR 41 1. 02/07/2026 . |3.A PL ....
Alcami Holdings LLC Term Ln Nt 1 12.191%
L.013708-AA-6 [ 12/21/28 oovveeiiiiiiiiiiiiiiieeeecieeen | 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 ...oeeveeieeiieeeeeeeeneieeeeee | s . 06/30/2023 . | Various . 10/29/2028 . |2.C PL ....
AmerCareRoyal LLC Term Ln Nt 1 11.702% Redenption 100.0000
..023588-AA-0 [ 11/25/25 .oeeveeeeeeeeeeeee e | s L 04/03/2028 . | .eeeiiiiiiinineiniiiiineees e e 8,277 |eeeeeeennnnns 8,217 |eeerenaes 8,116 | 8,185 | oeveeiiiiiiiin eenieeeeees (oI FORPR ISP, ST IO ISP L1 PO IR TR RS 215 |. 11/25/2025 . |4.B PL ....
American Renal Holdings Inc Term Ln Nt 1
..029227-A%-6 [ 11.115% 01/25/27 .oeeeeeeeeeeeeeeeeeeeeeeeeen | s . 06/30/2023 . | .euuiiiiiiiiieeniniiieenes s e 18,750 |[.oeeeeeennns 18,750 [oeeeeeenee 18,281 | 18,398 |oeveeiiiiiinens v LS IR IR K572 IR IR 18,750 . 01/25/2027 . |4.BPL ....
Amryt Pharma Inc Term Ln Nt 1 11.790%
..03217@-AA-9 [ 02/18/27 .o eeeeeen | s L 04/13/2028 . | eeveniiiiiiiiineeiiiiieees e e 1,571,284 |........ 1,571,284 |........ 1,571,284 |........ 1,571,284 |oeeeeiiiieeiis oo Jeeeeieeeeeenne o Joeeieeeeeenies s 1,571,284 . 02/18/2027 .|3.CPL ....
Apex Services Partners Term Ln Nt 1 10.587%
..03768#-AB-8 |07/31/25 ... JU IR . 06/30/2023 . | .. ..2,338 ... 2,338 2,338 ... .2,338 |.. . 07/31/2025 . |3.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768#-AC-6 [Nt 7 10.742% 07/31/25 ..oeeeeeeeeiieeeeeeens | s . 06/30/2028 . | .eveniiiiiiiiieeeniiinieens e e 2,338 i 2,338 [oeiieeennnns K I RPN IEUURRTRRPUPPN ISUPPRRRUPUPPRI ISUURRRRTUPRRP ISUTRRRPPPRR IEUPTRRPPRRPRR ISPTRIN 2,338 |oeeeeeiiiiieeen feeeeeriiieeeee e e 61 |. 07/31/2025 . |3.B PL ....
Archkey Holdings 1st Lien Term Ln Nt 1
..03957N-AB-2 [10.443% 06/30/28 ....evvneeeeeennnaeeeeeenniieeeeee | s . 06/30/2028 . | .eveniiiiiiiineeeiiinineees e e 7,500 foereeeennnnns 7,500 |eeerennnns 7,434 |.oooeeennnnns 3,709 |eeeiiieieeeen eeenneeeeees (CIV I ORI TR (<10 I ORI PRI 7,500 |veenieeeeemnns ermneeeeeemnes foeeeeeeeeniees e 312 |. 06/30/2028 . |4.B FE ....
Archkey Holdings 1st Lien Term Ln Nt 1
..03957N-AB-2 [10.443% 06/30/28 ....evvueereeemnneeeeeeennieeeees | s . 06/30/2023 . | Tax Free Exchange ....... |oeeeeeevreeeeemnnns Jounnnn 1,395,188 |........ 1,406,250 |........ 1,392,188 |........ 1,394,301 [ oo £ T4 PO FC T4 P R 1,395,188 |veeeeeeenniies feeeeeeeeeneies e [ 91,660 |. 06/30/2028 . |4.B FE ....
Archkey Holdings 1st Lien Term Ln Nt 5
..03957N-AB-2 [10.523% 06/30/28 ....eenuereeeennaeeeeeenniieneeee | s . 04/28/2023 . | Tax Free Exchange ....... |oeeeeeevereeeemnnins Jounens 1,470,121 |........ 1,481,250 |........ 1,468,467 |........ 1,078,471 [ooeeeieiiiiiees o 1188 [ o 1188 [ s 1,470,121 |oveeecieiiies e e e 45,379 |. 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 . 06/30/2023 . | .. ... 1,500 e 1,275 [l 7,350 ... 7,500 |.. . 07/20/2026 .|3.B PL ....
Argenbright ings
L.04011%-AA-7 [ 12.543% 11/30/26 ..covvvneeeeeeeeeeeeeeeneeeee | s . 06/30/2023 . |Various ......cceeveuaereeen Joeemmminnneeemnninns Jorieeeeeens 3,697 [eeireennne 3,697 |eeerinnns 3,697 |oeeernnnns TSI FOUURRP FEUPRRRRUUPUPT IOPPRRRRUURRPE FSURRRRPPRRRR ASUOTRPURPPT ISP 3,697 |oeeeeieiiiieee oo e s 218 |. 11/30/2026 .|2.C PL ....
Arrowhead Holdco Co Term Ln Nt 1 9.914%
..04279%-AA-4 [ 08/31/28 ..eeeeeeeeieieeeeeeeee e | s . 06/30/2023 . |Various ... .2,79 |.. . 08/31/2028 . |4.CPL ....

Arrowhead Holdco Co Delaye

..04279%-AB-2 |9.678% 08/31/28 ....oeeiiiiiiieiieiiiiiieeeeeis [ eeeeens . 06/30/2023 . [Various .........ccccceeeees foereemiiiininniiins foeeeiiiinns 574 | 574 |oeeiiiiiies 578 [oeeeieiiis 578 [ e 1 [ el 1 o e 574 oeeiiiiiiiiies i oo o 37 | 08/31/2028 . [4.CPL ....
Arrowhead Holdco Co Redhawk DD Term Ln Nt 1

..04279%-AC-0 |9.678% 08/31/28 ....oereiiiirieiieeiiiiieeeeeeis [ eeeeens . 06/30/2023 . [Various .........ccccceeeees foereemiiiininneiins foeeeeiiiiinns 660 |.occiieeennne 660 |...oooeeernunnn 647 [oeeeeeeinnns 649 [oeeieiiiiiiis e L LI SUUUURRRUPOT IR [ e 660 |-evveeeeiiiiii feeereiiiiieeees e e 43 |. 08/31/2028 . |4.C PL ....
Automotive Keys Group LLC 3rd Amendment Term Redemption 100.0000

..053330-AA-3 |Ln Nt 1 11.654% 11/06/25 ....ocouvveeeeeeeines | e . 06/30/2023 . [ ..eiiiiiiiiiiiiiiiiiiiiiiies e e, 18,590 |............ 18,590 |............ 18,590 |............ 18,590 oo feieeeeeeiiiis e e e e 18,590 |oveeeeiiiiiees oo oo o 1,141 | 11/06/2025 . |4.A Z .....
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AxiomSL Group Term Loan Nt 1 10.964% Redemption 100.0000
..054628-AA-6 [ 12/03/27 oevvvnriiiiiiiiiiiiiiiiieceecviieeeen | s . 06/30/2023 . | .eunnieiiiiiieeeeeeniieeees e e 12,438 | 12,438 |oeeeennnnns 12,313 | 12,334 [ o {05 R RN U< O RN L U EOR RN RN 668 |. 12/03/2027 . |4.C ........
20 Gates Goodleap Class A-2 Nt 1 4.250% Redenption 100.0000
..05524#-AA-0 [ 12/17/31 evveiiiiiiiiiiiiiiiiie e | s L 06/22/2023 . | .eeeneieiiiiieeeeeeiieeees i e 1,056,901 |........ 1,056,901 |........ 1,056,901 |........ 1,056,901 [oviiviiiiinns oo [ [ e [ 1,066,901 |oveenviiiiiins foeeniiiiiiins foeenieiiiiiinns o 25,212 |. 12/17/2031 . [1.G PL ....
Bamboo Purchaser Inc Term Ln Nt 1 11.242%
..059488-AA-0 [ 11/05/26 ....evviiviiiniiiiiiiiiiieieccinieneeeien | s . 06/30/2023 . |Various ........ccceeevienns foevennnnnnnninninns Joviinnnnnnns 3,656 [coeeeeennn 3,656 |.ieiunnnnnns 3,656 |ieevunnnnnns B O O R AN FC 1T I U R R R, 214 |. 11/05/2026 . |2.B PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 1 12.392% 11/05/26 ...oovvvvivviinnniiiiiiinnes | s . 06/30/2023 . |Various ........cceeevivvinn Jovvnnnnniniiiininnes foeeneneiinnnns 860 [ooiiiiiiinnnns 860 |oievrriiiiiinnns 860 |ovvuuiiiiiinnnns 0 O S S R T O A 50 |. 11/05/2026 . |2.B PL ....
Banyan Software Holdings 2nd Amendment Term
..06683@-AC-3 [Ln Nt 1 12.202% 10/30/26 ....evvvvvvvvnnnnienenn | unnnnns . 06/30/2023 . |Various ........cceeeevevinn Joevnnnnniniinininnns fovenineninnnns F£: T LT P 786 |oveeeriiinnnnns £ O O O S R R £ Y N ) AU 46 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 2nd Amendment DD Redempt ion 100.0000
..066838-AD-1 [Term Ln Nt 1 12.202% 10/30/26 .....oeovvvvvnnnn | uunnnns . 06/30/2023 . | eeunnieiiiiieeeeeeiiieeees v e 2,618 [ 2,618 [ 20618 | 2,887 [ [ e e e e -1 LT O O R AR 263 |. 10/30/2026 . |3.B PL ....
Benefytt Technologies Inc Delayed Draw Term
..081820-B*-6 [Ln Nt 1 12.567% 08/12/27 ....cvvvvvvnnniiiiiinn | nnnnns RVZYA R V(17 R ORI R N (c1::<) I AR (1+15) I AR (+1::+)  FPPRRY (i: <) I AP FRUURR AR RN R RN 151 N O A . 08/12/2027 . |1.F Z .....
Berry Plastics Corp TermLn Z Nt 1 6.972%
..08579J-BG-6 [07/01/26 ....covvvvvniiiiiiiiieeeceiieeeecciiin | s L 06/12/2023 . | eeeneeiiiiieeeeeeeeieeees i e 250414 025,414 [0 25,225 i 25,288 [ e L7 F R L1750 F R 3 L U R R R 826 |. 07/01/2026 . |3.A FE ....
Boats Group LLC Term Ln Nt 1 12.517%
..090328-AB-7 [02/18/26 ....uvvivviiiniiiiiiiiiiin e eeeinn | s . 06/30/2023 . | .eeeneiiiiiiieeeeeeeiieeees e feeeeeen 2,000 [ 2,500 [ 2,488 | 2,446 [ [ L O O, LS O F 1LV R R R R, 195 |. 02/18/2026 .|5.B Z .....
Advanced Infusion Solutions Last Qut Term Ln
..00788H-AN-1 [Nt 1 10.702% 06/27/24 .......cevvvvniiiiiinnnns | nnnnns L 06/30/2023 . | .eeeeieiiiiiieeeeeeniieeees i feeeen 33,0500 [0 33,050 [ 32,371 32,802 [ e 2 0 R E 2 0 R E FCX 1O Y R R RN 1,732 |. 06/27/2024 . |4.A PL ....
Bottomline Technologies Inc Term Ln Nt 2
.. 10139#-AA-7 [10.646% 05/14/29 .... N ISR . 06/30/2023 . | .. . 05/14/2029 . |4.A PL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 [ 12.342% 12/28/25 ......cevvvviiiiiiiiiiiniiiiiiis | s . 06/30/2023 . . 12/28/2025 . |2.CPL ....
CVP Holdco Inc Delayed Draw TL Nt 1 11.602%
L A27218-AC-3 (10731725 v | s . 06/30/2023 . . 10/31/2025 . |3.B PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1 Redenption 100.0000
.. 127454-AA-9 [ 11.288% 06/29/28 ......oovvvvvviiiiiiiiiiiiieeiins | s . 06/30/2023 . | .. F R R 7,969 [ooeeiiiiens 7,969 |ieinnns 7,850 |veeiennnnns LT PO N LT R LT R F L1 U PP R R 431 |. 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term Redenption 100.0000
. 127458-AB-7 [Ln Nt 1 11.279% 06/29/28 ......vvvvvvvneenenn | annnnns . 06/30/2023 . | .eenniieiiiiieeeeeenieeees i e 1,106 [ 10105 1105 [ 1105 [ [ e e e [ 10105 [ [ i [ 65 |. 06/29/2028 . |4.A PL ....
CPI Buyer LLC Term Ln Nt 1 10.987% 11/01/28
CA2749-AAE [ e [ . 06/30/2023 . | .eueiieeiiiiieeeeeeniieeees v e 17,5650 [ 017,565 [ 17,865 | 17,565 [ [ [ e e ool 17,565 [ e [ [ 928 |. 11/01/2028 . |5.A PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 127494#-AB-3 [10.720% 11/01/28 ....covvvrniiiiiiiiiiieeeciiiins | s . 06/30/2023 . | .eennieiiiiieeeeeeenieeees i fereeennn 585 B85 [ BBE B0 [ [ [ e e [ BBE L [ s [ 29 |[. 1170172028 . [5.A PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 1
.. 127494-AB-3 [ 11.025% 11/01/28 ...oeviiviiiiiiiiiiiiiiiiiieiiiinn | s . 06/30/2023 . | .eenniieiiiiieeeeeeeiieeees v fereeennn 832 [ 882 832 D32 [ [ e e e [ B82 L e i [ 32 [. 11/01/2028 . [5.A PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3
.. 127494-AB-3 [ 11.038% 11/01/28 ....ccevvvnniiiiiiiiiiiieiciiins | s . 06/30/2023 . | .eennieiiiiieeeeeenieeees v e 881 [ 88T BB | [ [ [ e [ BB [ [ e [ 18 |. 11/01/2028 . |4.B Z .....
CMG Holdco LLC Term Ln Nt 1 10.362% 05/19/28
CA2757%-AA-8 [ e [ e . 06/30/2023 . | .eeneieeiiiiieeeeeeniieeees v e 2,710 [ 27100 [ 2,710 | 2,708 [ e T e e 7 e e 2710 [ [ [ 131 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 3
.. 12757*-AB-6 [ 10.140% 05/19/28 .....ovvivivnniiiiiiiiiiiiiecinn | s . 06/30/2023 . . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 2
.. 12757*-AB-6 [ 10.339% 05/19/28 .....covvvrvviiiiniiiiiiiiiiiiinees | s . 06/30/2023 . | .eenniieiiiiieeeeeenieeees i feeeeennn 5280 828 828 D28 [ [ e e e B8 L i i [ 25 [. 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 . | .eeeniieiiiiieeeeeeinieeeees i [ 3200 [ 3200 o820 320 [ e e e [ 320 e [ e [ 23 [. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 3 Redenption 100.0000
.. 12757*-AC-4 |10.140% 05/19/28 ... P T . 06/30/2023 . | .. .. . 05/19/2028 . |3.A PL ....




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

SCHEDULE D - PART 4

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

JRACIE

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
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 7 Redemption 100.0000
.. 12757%-AC-4 [ 10.277% 05/19/28 ...ovvvvvviiiniiiiiiiiiiinieecins | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii L T P 128 | 128 | /2 T O O R MR 72 O N 6 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 4 Redenption 100.0000
.. 12757%-AC-4 [10.317% 05/19/28 ...oevvvviiiniiiiiiiiiiiiieeeiinn | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 936 |oeveniiiiinns 936 |..ooevvnnnninns 936 |..oevvrnnnnns e O O R N [T R R R R, 45 [. 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 ....ovvvviiviiniiiiiiiiniiiieeees | s . 06/30/2023 . | .. U R RN K P 739 | 739 | £ O R N 739 [ oo [ [ 36 |. 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 11.952% Redenption 100.0000
L 127658-AA-6 [ 11/01/28 ..oviiiiiiiiiiiiiicccccciii | s L 06/30/2023 . | .eeenieiiiiieeeeeeeiieeees e [ 3,816 [.....cevnnens 3,816 |..ceuunnnns 3,816 |.cevunnnnnns R O O R AN FC R [T O Y N AR 257 |. 11/01/2028 . |4.B PL ....
Capstone Logistics Acq 1st Lien Term Ln Nt 1 Redempt ion 100.0000
.. 140788-AA-4 [9.952% 11/12/27 .coovvvvviiiiiiiiiiiiiiiiiiiieees | s . 0673072023 . | .evnieiiiiiieeeeeeniieeeees e e 12,505 [ooeeienne 12,505 |ooeeeennnnns 12,389 |oevennnnnns 12,482 [ ool (S R R, [ F R L2105 R E R R RN 606 |. 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 .oovvvveiiiiiiiiiiiniiiinn | s . 06/30/2023 . | .euniiiiiiiie s i e < T8 |ooeeiiiiins T8 |ooviiiiinns < O R N < T R O R AU 35 [. 11/12/2027 . [4.B PL ....
CarePathrx Midco Inc Term Ln Nt 1 5.171% Redenption 100.0000
L 141738-AA-8 [05/14/26 oovveniiiiieeieeen | s . 06/30/2023 . | .euniiiiiiiieeeeeeiieeees i e (7,748) [.envnnnnnnn (7,748) |t (7,554) [cunnnnnnnnn (7,642) |evvvneniiiiin Jovvvninnns ([0 ) PO ([0 ) PO AR (A R OO AR RN 7,894 |. 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 ...ovvvvvvinnniiiiiiniiieenes | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 5,288 [.coooeiene 5,288 |.nns 5,275 [oeviiiinnnnns T7£: T PO F [ Y LU O N 5,288 |.ooevviiiiiinenn oo s 189 |. 05/17/2026 . |3.B FE ....
Centric Brands Inc DIP Ln Nt 2 10.589%
.. 15644G-A*-5 [10/09/24 .....evviiiiiiiiiiiiiiiiiineeceieeen | s . 05/02/2023 . . 10/00/2024 . |4.A Z .....
Centric Brands Inc DIP Ln Nt 18 11.500%
..15644G-A*-5 |10/09/25 ... R IR . 06/01/2023 . . 10/09/2025 . |4.A Z .....
Continental Acq Holdings LLC Term Ln 2021-B
..21079#-AC-2 [Nt 1 11.892% 01/20/27 ...evvvvvvinnniiniiininns | nennns . 06/30/2023 . . 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 . . 09/04/2026 . |4.A Z .....
Crown CT Parent Inc Term Ln Nt 1 10.788%
..228218-AA-7 |03/08/29 ... R IR . 06/30/2023 . | .. . 03/08/2029 . |3.A PL ....
Crown Buyer Inc (Barton Associ Initial Term
.. 22821K-AB-2 [Ln Nt 1 11.318% 07/26/28 .......covvvvvvvvinnnnn | unnnnns . 06/30/2023 . . 07/26/2028 . |4.B Z .....
Crown Buyer Inc (Barton Associ Revolving Term
..22821K-AD-8 [Ln Nt 1 11.589% 07/26/27 ....ceevvvvvvnneieiinnn | nnnnns . 06/12/2023 . . 07/26/2027 .|4B Z .....
DFS Holding Company Inc Term Ln Nt 1 12.202%
..23362*-AB-0 [01/30/29 ..eevvvriiiiiiiiiiiiiiiiiieeeceiieeen | s . 06/30/2023 . . 01/30/2029 . |3.CPL ....
DRS Holdings Inc Incremental Term Ln Nt 2
..23363#-AC-3 [ 11.288% 11/01/25 ...oviiiiiiiiiiiiiiiiiieieciiien | s . 06/30/2023 . . 11/01/2025 . |3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 1
.. 23363#-AC-3 [ 11.502% 11/01/25 ...oevviiiiiiiiiiiiiiiiiiiieeeiinn | s . 06/30/2023 . . 1170172025 . |3.A PL ....
Denali Holdco Amendment Term Ln Nt 1 11.268%
.. 248238-AB-9 [09/15/27 .evvvniiiiiiiiiiiiiiiiieeciieeen | s . 06/30/2023 . . 09/15/2027 .|2.B Z .....
Diligent Corp Term Ln B-3 Nt 1 10.952%
..25403#-AU-0 [08/04/25 ....evvviiiiiiiiiiiiiiiineeeceiieeen | s L 06/30/2023 . | .eeiniiiiiiieeeeeeiieeees e [ 3,000 fooiiiiirnnnns 3,000 |iieeiunnnnns 2,970 |oeeiinns 2,980 |oiiiiiiiiiiiinn v (VN R F PV R F R B[00 O O N AR 160 |. 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 ....oevviiiiiiiiiiiiiiiiiieecriieeen | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,364 [ooooiiiennnns 1,364 |oeeeeennns 1,330 | 1,340 |oveiiiiiiiiies o P T R F P T PO FR LR O R RN 71 |. 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 .......ceevvvvennvveiiinnnn | nnnnns L 06/30/2023 . | .eeiniiiiiiieeeeeeiiiineees i [ 1,418 | 1,418 |oeens 1,414 | LS T R NN LT PO RN FC T PO F LI LT O Y R 84 1. 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 .......ccevvvvnnvveiiinnnn | nnnnns . 06/30/2023 . | .. .5,736 |.. . 09/04/2026 . |1.F PL ....

EPS NASS Parent Inc Term Ln Nt 1 11.288%
..26888*-AA-0 | 04/19/28 ..oiiiviiiiiiiiiiiiiiiiiiieeeiiees e . 06/30/2023 .

............. 2,721 Jooeeoonn 2,678 oo 2,682 | e85 s o8 i o 2727 o e e e 147 ). 04/19/2028 L 2.0 PL L.
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EPS NASS Parent Inc Delayed Draw Term Ln Nt 1 Redemption 100.0000
..26888*-AB-8 [ 11.288% 04/19/28 ......ovvvvvviiiiiiiiiiiiiiieeins | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii LS T PO KT F 183 | P O O R AR X O (O R R 9 |. 04/19/2028 . [2.C PL ....
EisnerAmper Term Ln B Nt 1 10.102% 07/28/28 Guggenheim Securities
L 2B259H-ACS [ e | . 06/02/2023 . |LLC wevvviiiiiiiniiiiiinins v e 121,771 |eeeeeeens 123,001 |oeeeennnnns 117,589 [........n. 118,021 [ovvviiiiiiiiies o (] R RN 161 [ s LILLCT L2 O R 3,589 |.......... 3,589 |l 4,857 |. 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 . | .eeenieiiiiieeeeeeeniieeees i e 3,455 [0 30485 [ 3,808 [ 3314 | [ LI T RN IO O RN 3,455 [oveiiiiiiiiiis o e 200 |. 07/28/2028 . (4.B FE ....
EisnerAmper Term Ln B Add On Nt 1 10.352% Guggenheim
.. 28250H-AD-3 [07/28/28 ...evvviiiiiiiiiiiiiiiieeeciinieeeenn | s . 06/02/2023 . |LLC wevvviiiiiiiieieiiiiins v feeeeneeeenn 308 o808 [ 299 299 [ [ e e e [ FC V[V R [ O [ 10 |. 07/28/2028 .|4.B FE ....
EisnerAmper Term Ln B Add On Nt 1 10.352%
. 28250H-AD-3 [07/28/28 ...evviiiiiiiiiiiiiiiiiieeeccinieeeenn | s . 06/30/2023 . | .eenniiiiiiiieeeeeeenieeees e feeeeeenn 2,808 2,808 [ 2,729 | 2,426 [ [ Y PO RN Y PO A PRV PO (O R A 133 |. 07/28/2028 . |4.C FE ....
Elevation Services Holding LLC Term Ln Nt 1
..286220-AA-5 | 11.014% 12/28/26 ... [ U . 06/30/2023 . . 12/28/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 2 10.773% 12/28/26 ......evvvvvvnnnn | unnnns L 06/30/2023 . | .euunieiiiiiieeeeeeeiiieeees v [ 86 [ B8 [ 86 B8 [ [ [ e e 86 e [ e [ 4 . 12/28/2026 . [3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 1 10.799% 12/28/26 ......cceevvvvnnn | unnnns . 06/30/2023 . | .eenniieiiiiieeeeeeenieeeees i feeeeneenn 1,629 [0 1,629 i 1,629 [ 1,629 [ [ e e e [ 1,629 [ [ s [ 85 . 12/28/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 3 11.524% 12/28/26 .........cccoevve | unnnns . 06/30/2023 . | .. . 12/28/2026 . |3.A PL ....
Endure Digital Inc Term Ln Nt 1
.. 29279U-AB-2 [02/10/28 ...vvvviiiiiiiiiiiiiiiiieneeeeinieeeenn | s . 06/30/2023 . | .eeuiiiiiiiieeeeeeinieeeees v feeeeeen 15,0000 [l 15,0000 [ 14,925 | 14940 [ [ (CIV I O RN (1) O A 15,000 [vvvvvvvrvnnnnns fornnnniiiiiiis fo e 709 |. 02/10/2028 . (4.B FE ....
Engineered Components Sys Initial Term Ln Nt
..20286J-AB-8 1 11.189% 08/02/28 ........covvvvvirvrnnniinennnn | unnnns L 06/30/2023 . | .eeeiiiiiiiieeeeeeinieeees i feeeeeenn 2,081 [ 2,031 [ 1,990 | 1,995 [ [ S O O, T IO A 28 0 3 O S N 113 . 08/02/2028 . |4.C FE ....
Ensemble RCM (KNPC Holdco) LLC Incremental
..20360#-AA-7 [Term Ln Nt 1 10.145% 04/22/29 ......covvvvvveen | unnnnns L 06/27/2023 . | eeeeieeiiiiiieeeeeiinieeeees | e 1,659,499 |........ 1,569,499 |........ 1,628,310 |........ 1,630,965 |oovvveiiiiiinn Jovninnnns 28,535 |iiiiiiiiiiiiinn feeeeennnn 28,535 |iiiiiiiiiiiinn [eeeeinnn 1,859,499 | foniiriiiiiiiens feviiiiiniin o 99,979 |. 04/22/2029 . [4.A Z .....
Essential Services Hldg Corp Delayed Draw Redempt ion 100.0000
..20668#-AC-2 [Term Ln Nt 3 10.927% 11/16/26 ........ccvvvves | unnnns L 06/30/2023 . | .eeeniiiiiiieeeeeeeeiiineees v [ 7,500 fooiiiiinnnnns 7,500 |ieeiinnnnns 7,410 |ooeeeennnnns (T PO F L2 PO F L3 PO FR 7,500 |vvveevevvnennns fovnniiiiiiiis fo e 380 |. 11/16/2026 . [3.B PL ....
Essential Services Hldg Corp 4th Amendment DD Redempt ion 100.0000
..20670%-AB-4 [Term Ln Nt 1 10.927% 11/16/26 .......ccovvvees | unnnns L 06/30/2023 . | .eeiniiiiiiiee s e [ 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,500 |veeiennnnnns 3 O O ) AN 7,500 |vvveevevvnennns fovnniiiiiiiis fo e 207 |. 11/16/2026 . (3.B PL ....
Essential Services Hldg Corp Delayed Draw 3rd
..20668#-AC-2 [Amen Nt 1 10.927% 07/20/30 ..eevvvnvvvvinnnnnnns | nnnnns . 06/30/2023 . | .eeeiieiiiiiiieeeeeeiiieeeees v feeeenn 15,0000 [oannlnni 15,0000 [l 14,982 i 14,984 | [ 16 s e 16 [ et 15,000 [ e [ 760 |. 07/20/2030 .|3.B Z .....
..30068%-AB-2 |Excelitas Term Ln Nt 1 10.098% 08/13/29 .... |....... . 04/03/2023 . | .eveeeeeeiiiieeeeeeniieeees v fereenn5,602 [0 5,602 [t 5,631 |0 5,535 [ BT s o7 e e 5,802 [ e [ [ 149 . 08/13/2029 . |4.C FE ....
..30068%-AB-2 [Excelitas Term Ln Nt 1 10.098% 08/13/29 .... |....... . 06/30/2023 . | .eeniieiiiiieeeeeeeiieeees i feeeenn 5,602 [0 5,602 [t 5,636 | 5,189 [ B3 s o83 [ et 5,802 [ e [ 289 |. 08/13/2029 . [4.C Z .....
Faraday Buyer LLC Term Ln Nt 1 12.045%
L30737#-AA-1 [10/11/28 e | s L 06/30/2023 . | .euniieiiiiiiieeeeeeniieeees i e 11,077 11077 [ 11,077 11,077 s [ e e e ol TL077 [ [ [ [ 661 [. 10/11/2028 . |14.A Z .....
..31570%-AA-3 [Fiberlight Term Ln Nt 1 12.663% 08/21/25 ... |....... . 04/18/2023 . | .. . 08/21/2025 . |4.A Z .....
Fiberlight Incremental DD Term Ln Nt 1
.. 31570%-AB-1 [ 11.663% 08/21/25 ....evvvviviiiiiiiiiiiiiiiiiecinn | s . 04/20/2023 . | .eeeeieiiiiiieeeeeeeiieeeees e [eeen.... 306,750 [...........306,750 |...........306,750 |...........306,750 |occcooiiiiiiiiis foriiniiiiiiiiins e o e oeennn808,750 [ [ [ s 15,79 |. 08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 2
.. 31570%-AB-1 [ 14.150% 08/21/25 ...oevvvniiiiiiiiiiiiiiiiiiieeees | s . 04/20/2023 . | .eeeneieiiiiieeeeeeeeieeeees v el 192,000 ...l 192,000 ..l 192,000 el 87,000 [ e i e e foeeennn 192,000 [ [ [ s 6,033 |. 08/21/2025 . [4.A Z .....
Fiberlight Incremental DD Term Ln Nt 6 Redenption 100.0000
.. 31570%-AB-1 [ 14.163% 08/21/25 ...oevvvniiiiiiiiiiiiiiiiiiiieeeee | s . 04/20/2023 . | .. F R AR 31,500 f[o.oeeeenes 31,500 |....coevnens 31,500 |.....cevnnnn 01 O U R RO L O O S N 1,366 |. 08/21/2025 . [4.A Z .....
Redemption 100.0000
.. 33930N-AC-0 [Flexsys Inc Term Ln Nt 1 10.492% 08/12/28 . |....... . 06/30/2023 . | .euniieiiiiieeeeeenieeeees i fee 20,000 f............ 20,000 |oeeernnnnnns 19,600 |............ 19,649 |oevveeiiiiiiiis e 53 I R A 53 I R A U P Y S N 1,022 |. 08/12/2028 . [4.B FE ....
Florida Food Products New Term Ln Nt 1 Redenption 100.0000
..34068G-AH-5 [10.102% 10/18/28 ......ccevvriiiiiinnniiiiiiinnnns | onnens . 06/30/2023 . | .euiiiiiiiiiiieeeiiiiiieeeees | e 16,152 [.....ooeeees 16,152 |.oveeennnns 15,183 |..veennnnns 16,282 [ fooiiiiinnnns 920 |.iiiiiiiiiiiiin foeriininnnns 920 |.iiiiiviiiiiiin foereininnnns 16,152 |.ovvvveveeeenene fovvviiiiiiiiiins o o 795 ). 10/18/2028 . [4.C FE ....
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Foundation Risk Partners Corp 1st Lien Term Redemption 100.0000
..35041@-AU-9 [Ln Nt 1 10.900% 10/30/28 .......covvvvvvrvnnnnn | uunnnns L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,702 |ooeeeinnnnnns 1,702 |oeeenenns 1,702 |oeeeinns (72 O O N N R (RN {7 O S R 94 . 10/30/2028 . [3.B PL ....
Foundation Risk Partners Corp 1st Lien DD Redemption 100.0000
..35041@-AV-7 [Term Ln Nt 1 11.342% 07/30/27 ..ovvvvnvvvinnnn | nnnnns L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 4,065 [..coeienne 4,065 |.ooevnnnnnns 4,065 |oeevennnnnns O PO R AN L1 O O R 237 |. 07/30/2027 .|3.B PL ....
Foundation Consumer Brands Term Ln Nt 1 Redemption 100.0000
..350424-AC-6 [ 10.748% 02/12/27 .ovvvvvvviiiniiiiiiiiiiiiieneeinn | s . 04/19/2023 . | .. F R AR 81,297 [........... 81,297 |[...ocovnnens 79,420 |....covnnnns 73,666 |oevvvneeiiiiinnn evnnnnnnns 1,409 |ovveiiiiiiiins v 1,409 |oveiiiiiiiiis o L 2 R FO R RN R, 1,979 |. 02/12/2027 . |2.CPL ....
TPC Broadband Holdings Term Ln Nt 1 11.496% Redemption 100.0000
..361988-AA-2 [06/01/25 ..eevvviiiiiiiiiiiiiiiiiieniecvinieeeien | s . 056/09/2023 . | eeunnieiiiiiiieeeeeieiieeeees i e 4,824,189 |........ 4,824,189 |........ 4,824,189 |........ 3R 2 1o O R RN 4,824,189 [..ooovvviiiiies oo i i 285,649 |. 06/01/2025 . |4.B PL ....
TPC Broadband Holdings Delayed Draw Term Ln Redemption 100.0000
..361988-AC-8 [Nt 1 11.321% 06/01/25 ....oovvvvviniiiiiiinins | nennns . 05/09/2023 . | .eveneiieiiiiieeeeeeeiieeees i e 1,669,843 |........ 1,669,843 |........ 1,651,562 |........ 1,658,413 |oovvviiiiiiiinn Joeeinnnn 11,430 [ooeriiiiiienns s 11,430 [ooeiiiiiiieens s 1,669,843 |ovveviiiiiiiiins oo o e 98,874 |. 06/01/2025 . |4.B PL ....
TPC Broadband Holdings Delayed Draw Term Ln
..361988-AC-8 [Nt 5 11.514% 06/01/25 ....ovvvvvvvrnniniiiiiinnn | eennns . 05/09/2023 . . 06/01/2025 . |[4.B PL ....
Galway Insurance Hold Inc Term Ln Nt 1
..36457W-AD-3 [ 10.592% 09/29/28 .........evvvviiiiiiiiiiiiiiiinins | s . 06/30/2023 . . 09/29/2028 . |4.A PL ....
Gerson Lehrman Group 1st Amend Incremental
..374237-A*-6 [ Term Ln 10.377% 12/15/24 ....ovvvevviviinnieees | nnnns . 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 . . 12/15/2024 . |2.CPL ....
GovCl0 Buyer Com Term Ln Nt 1 10.587%
.. 38362%-AA-0 [ 08/18/27 ...vvviviiiiiiiiiiiineeccciieeecciiin | s . 06/30/2023 . . 08/18/2027 . |4.A PL ....
Guidehouse Inc
LA0178B-AA-8 [ .eeeee s [ . 06/30/2023 . . 10/16/2028 . |4.B PL ....
ProService Corp Term Ln Nt 1 11.191%
.. 40406%-AD-4 [11/01/24 ..oeeviiiiiiiiiiiiiiiiieneieeeeen | s . 05/12/2023 . . 11/01/2024 . |2.CPL ....
H B Fuller Company Term Ln B Nt 1 7.587%
..40409V-AS-3 |10/01/24 ... P IR . 06/30/2023 . | .. . 10/01/2024 . |3.A FE ....
Hanger Inc 1st Lien Term Ln Nt 1 11.424%
L A1043F-B*-9 [10/03/28 ...eevniiiiiiiiiiiiiiiieeeeneeeeen | s . 06/30/2023 . . 10/03/2028 . |3.CPL ....
Hanger Inc 1st Lien DD Term Ln Nt 1 11.355%
L A1043F-B-7 [ 10/03/28 ovveniiiiiiiiieieciei e | s . 06/30/2023 . . 10/03/2028 . |3.CPL ....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 [ 11.142% 10/31/24 .oovvveiiiiiiiiiiiiiiiiiiiieeeee | s . 06/30/2023 . . 10/31/2024 . |3.A PL ....
Hightower Intermediate LLC Amendment #3 Term
L 43118D-A*-1 [Ln Nt 1 10.816% 04/15/29 ....coevvvvvvnniiiiinnn | nnnnns L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 5,570 [oeeeiriinns 5,570 |ovveeennnnns 5,201 [ooiiiinnnnns LT R RN 24T PO £ T PO LS/ 0 R R R R 277 |. 04/15/2029 . |4.A Z .....
1G Investments Holdings LLC Term Ln Nt 1
.. 449580-A%-3 [ 11.202% 09/22/28 .......vvvvvvviiiniiiiiiiiiiiinees | s . 04/28/2023 . | Tax Free Exchange ....... |oceeevvriiiiinnnns Jonnnnnnns 9,944 |.....ocee. 10,103 [oeeennne 9,901 |ovvvinnnnnns eI T R R [ Y LU O N [T T O N S AR 835 |. 09/22/2028 . |4.A PL ....
1G Investments Holdings LLC Term Ln Nt 2 Redenption 100.0000
..449580-A%-3 [ 11.339% 09/22/28 ........evvvvviiiiiiniiiiiiiinins | s . 06/30/2023 . | .. . 09/22/2028 . |4.APL ....
IQNavigator Inc Term Ln Nt 1
. 44989%-AC-7 [05/02/29 ...eevvvnniiiiiiiiiiiniiiin s | s . 06/30/2023 . | .eunniiiiiiieeeeeeinieeees v [ 3,255 [ 3,205 [ 3,255 | B T S O R R R R [T R N R R 166 |[. 05/02/2029 . [4.C PL ....
Coherent Co Term Ln B Nt 1 7.837% 07/01/29
CABIT3I-AQ-T [ e | s L 06/30/2023 . | .eeenieiiiiieeeeeeniieeees i e 52,994 00000 52,994 [l 052,863 e [ e L] I O RN L] O RN LT O N Y AN 1,272 |. 07/01/2029 . 3.B FE ....
Infinity Home Services Holdco Term Ln Nt 1 Redempt ion 100.0000
..45676@-AB-2 [12.085% 12/28/28 .....evvvviviiiiiiiiiiiiiiiiieeens | s . 06/30/2023 . | .. U R R 2,789 [oeeiiiinnne 2,789 | 2,789 | 0 £ O O R AN L U RO R R 165 |. 12/28/2028 . |2.CPL ....
Inmar Inc Initial TermLn Nt 1 9.192% Redenption 100.0000
L A5763F-AN-8 [05/01/24 .oovvvriiiiiiiiiiiiiiiiiieeneceiineeeeen | s L 06/21/2023 . | evenieiiiiiiieeeeieiieeeees | e 1,634,074 |........ 1,534,074 |........ 1,471,976 |........ 1,102,374 | Jovnennnns 23,59 [oooiiiiiiiiinns [ 23,59 [ooiiiiiiiiiens o LIV 7 R FOR R RN R 62,615 |. 05/01/2024 . |4.C FE ....
Inszone Mid LLC Term Ln Nt 1 11.129% Redenption 100.0000
..45836#-AA-9 [11/08/28 ......ccevvuiiiiiiiiiiiiiiiiiiiiiiniiiiiiies | aeeees . 06/30/2023 . | .ueiiiiiiiiiiieieeiiiiiineees | e 3,146 ... 3,146 |.eenns 3,146 |..ovunnnnnns LT P P AP PP FETTTTpppr R T O N O A 209 |. 11/08/2028 . |3.C PL ....
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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Inszone Mid LLC Delayed Draw Term Ln Nt 11
.. 45836#-AB-7 [ 12.145% 11/21/28 ..oovvveiiiiiiiiiiiiiiiiiiieeeeen | s . 04/28/2023 . | Tax Free Exchange ....... |occoeorrriiiinninnns foonnennens 14,533 [ooeeene 14,533 |.....ooeeens R P O O R NN QLRI T O O ) RN 204 |. 11/21/2028 . [3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 9
..45836#-AB-7 |12.260% 11/21/28 .... [ U . 04/21/2023 . | Tax Free Exchange ....... . 1172172028 . |3.CPL ....
Inszone Mid LLC Delay
L A45836#-AB-7 [ 12.272% 11/21/28 ooovvneiiiiiiiiiiiiiiiiiiceeeen | s . 05/31/2023 . | Tax Free Exchange ....... |occooerriiiivininnns fooennnenns 49,717 | 49,717 |ooveeennnnns R O O O R R AN 3 O R RN 510 |. 11/21/2028 . [3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 12
.. 45836#-AB-7 [ 12.274% 11/21/28 .oovvviiiiiiiiiiiiiiiiiiiieeeen | s . 04/28/2023 . | Tax Free Exchange ....... |occoooririiivnninnns foonnenenns 51,857 [ooeiiiin 51,857 |[oiiiinnnnns LS O O R R RN LSR5/ ) R R RN 451 |. 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 ....covvvvniiiiiiiiieeeciiins | s L 05/01/2023 . | .eveneeiiiiiiiieeeeeeiieeees i e 3,102,517 |........ 3,102,517 |........ 3,040,466 |........ 3,080,868 |..euevriiiiinnnn [ounnnnns 21,648 |oeeeiiiiiinis s 21,648 |oveeiiiiiiiins e R (07225 1 R ) R R 101,889 |. 07/01/2024 . [2.C PL ....
K2 Insurance Services LLC Delayed Draw Term
..482408-AB-3 [Ln Nt 1 10.538% 07/01/24 ....coovvvvvvniiiniinn | ennnns . 05/01/2023 . | .evnniieiiiieeeeeeeiieeees i e 534,533 |[........... 534,533 |oeeennnnns 534,533 |oeuunnnnns FEICT X O O N Y A RN [SXZK X T U AR RN R 17,989 |. 07/01/2024 . |2.CPL ....
K2 Insurance Services LLC 8th Amendment DD
..482408-AE-7 |Term Ln Nt 1 10.538% 07/01/24 ... [ [ . 05/01/2023 . | .. ... 78,530 ...78,530 ...78,530 |............55,784 |.... .. 78,530 |.. . 07/01/2024 .|2.CPL ....
Second Nature Inc Term Ln Nt 1 10.571%
L 48278#-AA-8 [ 10/22/28 ..oovvniiiiiiiiiiiiiiieecieeeen | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 3,928 [eeiiiinns 3,928 [....cooennns 3,928 [....ccovnnnnn 3918 | e [ Y LU O N IR 2 U R R R 135 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln Nt 2 11.071%
L 48278#-AA-8 [ 10/22/28 ..oovvviiiiiiiiiieiiiiecieeen | s L 06/30/2023 . | .eeieiiiiiiieeeeeeeieeees e [ 1,766 |ooeevennnnnns 1,766 [.oooeeeenenns 1,766 [.ooovvennnnns 0T S O R R R R LI O O RN 50 . 10/22/2028 . |3.A PL ....
Kellermeyer Building Sves Initial Term Ln Nt Redenption 100.0000
L48773#-AA-8 [ 1 11.192% 11/07/26 ....oovvvvneeeiiiiiieeeeinn | s . 06/30/2023 . | .. FU R N 1,91 |eens 1,961 | 194 | LIS T PO AR LT PO AN LT PO A ) O Y N R 142 | 11/07/2026 . |4.A PL ....
Kel lermeyer Building Sves Delayed Draw Term Redenption 100.0000
..48773#-AB-6 |Ln #4 Nt 2 11.023%h 11/07/26 ....vvvvvvvnnnees | nnnnns L 06/30/2023 . | .eeiniiiiiiiee e i [ 1777 s 1777 oo 1,772 | L P Z£ T PO RN L O PN L A A UL PO R R R 129 [. 11/07/2026 . |4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term
.48773#-AB-6 [Ln Nt 1 11.273% 11/07/26 .....cevvvneeieiiinnns | nnnens L 06/30/2023 . | .eunnieiiiiiieeeeeiniieeees v [ 431 83T 27 829 s e LT PO RN LT PO RN L R R R R, 31 [ 11/07/2026 . |4.A PL ....
Kellermeyer Building Sves Term Ln #4 Nt 1
L A8TT3#-AD-2 [ 11.023% 11/07/26 ..eevvvvviiiniiieiiiiiieeeeiiiinn | s . 06/30/2023 . | .eeiieiiiiiieeeeeeinieeees e feeeeeeennn 1,808 [ 1,808 [ 1 TT2 | L TT9 [ [ . R R, 2. R F R R[0T O AU R RN 131 [. 11/07/2026 . |4.A PL ....
En Engineering LLC (Kene Acq) Term Ln Nt 1
..48881#-AB-5 [9.788% 08/08/26 .........evvvnvrriiinnniiiiiinnnns | s L 06/30/2023 . | .eeieiiiiiiieeeeeeenieeees i e 2,114 [ 2114 2,072 | 2,089 [ [ < R F < P FRR 2% T R N R RN 98 |. 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 ..........c.ceeen | unnnns L 06/30/2023 . | .euuniiiiiiieeeeeeniieeees e [ 352 [ 352 349 350 [ [ /2 PO RN /2 PO RN 57/ R Y R R, 16 |. 08/08/2026 . |3.B PL ....
..512064-AA-9 [Al Fire Term Ln Nt 1 11.115% 03/22/27 ...... |....... . 06/30/2023 . | .eveeieeiiiiieeeeeeniieeees i [ 2,208 [ 2,208 [ 2,164 | 2,174 s 3 s o3 [ e 2,208 [ e [ [ 122 |. 03/22/2027 .|3.B PL ....
Al Fire Delayed Draw Term Ln Nt 1 10.551%
.51206#-AB-7 [03/22/27 .cvvvvviiiiiiiiiiiviiiieiies | s . 06/30/2023 . . 03/22/2027 .|3.BPL ....
Al Fire Delayed Draw Term Ln Nt 4 11.074%
.51206#-AB-7 [03/22/27 cvvvvviiiiiiiiiiiiiiieiiies | s VTRV V(172 R OO FR R N A Y R I AR & N RPN & N FR Y N NN R N R 7 T O O N N 4 |. 03/22/2027 . [3.B PL ....
Al Fire Delayed Draw Term Ln Nt 3 11.170%
L51206#-AB-7 [03/22/27 ovvvviiiiiiiiiiiiviiin s | s L 06/30/2023 . | .euuneieiiiiieeeeeeniieeees v [ 2390 239 [ 287 237 e e /2 PO RN /2 PO RN S R R R R, 12 |. 03/22/2027 . |3.B PL ....
Al Fire Delayed Draw Term Ln Nt 2 11.379%
..51206#-AB-7 |03/22/27 ... P IR . 06/30/2023 . | .. . 03/22/2027 .|3.BPL ....
Al Fire Delayed Draw Term Ln Nt 5 11.565%
L.51206#-AB-7 [03/22/27 .ovvvvviiiiiiiieiiiiiiiieeines | s L 06/30/2023 . | eeeeniiiiiiiieeeeeenieeees i e 1290 [ 129 [ 129 | [ [ e e e [ 72 O N 4 |. 03/22/2027 . [3.B PL ....
Unleashed Brands LLC Term Ln Nt 1 12.742%
LB2137@-AA-T [ 12/27/27 v | s L 06/30/2023 . | .eeiniiiiiiieeeeeeiieeees e [ 3,718 [ooeiiiinnnnns 3,718 | AL T F O O R AN LT T O Y R AR 236 | 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 ....oivviviniiiiiiiiiiiieieiiinnn | s L 06/30/2023 . | .eeenieiiiiieeeeeeniieeees e [ 2,089 [.coeeeene 2,089 |iiiins 2,089 |iivennnnnns 0 O O R AN P21 R R R R, 140 . 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 . .eevvviiiiiiininiiiiiiiiiiiines | nnnens . 06/30/2023 . | .ueiiiiiiiiiiiieeeiiiiiieeees i e 1,629 [..ooieenenns 1,629 oot 1,629 |.oeeinens 1,629 |ovviiiiiiiins Joveennnnniiniins Joveeennniiinnns fovennniniiniinns foveiviiiiiiinns fooniiiiiinnn 1,629 |ovvviiiiiiiins Joveiiniiiiis Jovviiniiniiins Joveeninnnnnnnns 109 | 11/30/2028 . [3.A PL ....
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Lower ACS Inc Term Ln Nt 1 10.702% 01/07/26 Redemption 100.0000
CBATTTH-AA=2 [ e | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 5,098 [coeiieene 5,088 |ieinns 5,088 |ieevennnnnns 0 O O R AN LS R R R R, 264 |. 01/07/2026 . [2.C PL ....
Lower ACS Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
LS4TTT#-AB-0 [ 10.702% 01/07/26 ....cevvvvneneeeiiiiiiieeiiiiiins | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 148 | 148 | 148 | O P O R MR O O N NN 28 |. 01/07/2026 .|2.CPL ....
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.0000
..55340#-AG-4 [Nt 4 11.339% 01/29/27 ...covvvvnvvviiiiiiiieees | s . 06/30/2023 . | .. U R RN £33 I 3B [ 0 O O O O R AR 1 R O RN 2 |. 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 ..oovvvenviiiiiiiiiiiiiinn | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 3,399 | 3,399 [.oiiiinnnns 3,390 [oooviiiiinnnnns L2 T U K [ R AN [ A R T/ R U R R 106 . 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 ...oovvvvvivinniiiiiiiins | s . 05/31/2023 . | Tax Free Exchange ....... |oceveevrviviinnnnns Jounnnnns 293,333 [........... 293,333 |oeeennnnnn 293,333 [oveiiiiiniininnnns [ [ [ [ [ [ 293,333 . 10/14/2028 . |3.A PL ....
MBS Services ist Lien Term Ln Nt 1 10.773% Redenption 100.0000
..55392*-AA-8 |02/26/26 ... R IR . 06/30/2023 . | .eeiniiiiiiiie e ... 3,909 ... 3,833 [.... 3,909 |.. . 02/26/2026 . |4.B PL ....
Margaritaville Holdings LLC Term Ln Nt 1 Redenption 100.0000
..566588-AH-8 [9.992% 06/17/27 ....evvvvvviviiiiiiiiiiiiiiiiieeees | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 3124 | 3,124 [...oooeeeeis 3,124 ..ot P S R R O R R L -2 O O R, 152 |. 06/17/2027 . |4.B PL ....
Mather Group LLC Term Ln Nt 1 10.992% Redenption 100.0000
L576718-AA-2 [03/31/28 ovvveiiiiiiiiiieicciiecieeen | s L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 6,265 [ceeeenne 6,265 |eivennnnnns 6,265 |eevennnnnns G O O R AN 6,265 |.ooovviniinnins [ s e 338 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 4
..57671#-AB-0 [10.795% 03/31/28 .... N ISR . 06/30/2023 . | .. . 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 2
..57671#-AB-0 [10.992% 03/31/28 .....cvvvvvvviiiiiiiiiiiiiiiiiinees | s VTRV V(1 R U RN N [+ PP R [+ PP [+ R [ [ O O O O e 64 ). 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 5
L.57671#-AB-0 [ 11.087% 03/31/28 ....viivivieiiiiiiiiiiieeeiinnnn | s . 06/30/2023 . | eeenniieiiiiieeeeeenieeees i e 427 e 82T [ 2T | [ [ e e e [ 82T L i i [ 12 |. 03/31/2028 . |3.A PL ....
Monica Hlds Inc aka Wilshire Term Ln Nt 1
..60937@-AA-8 [ 11.788% 01/08/27 .....cevvvnviiiiininiiiiiiiiinnes | s L 06/30/2023 . | .eeinieiiiiieeeeeeeiieeees i [ 4,861 |[..ooccennnnns 4,861 |.oooeeennnns 4,691 |oooeeennnnnns LIV O AR V7 O RN L V7 O (R L% 1 O O N AR 287 |.01/08/2027 .|2.CPL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redempt ion 100.0000
..61559#-AA-1 [ 11.242% 08/04/28 .....evvvvvvviinniiiiiiiniiieenes | s L 06/30/2023 . | .eeeniiiiiiieeeeeeiiieeees i [ 5,711 [oiiiinnins 5711 | 5711 | £ O O ) R AN L5707 O O R AR 323 |. 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 . | .eeeniieiiiiieeeeeeeieeees e [ 2,284 ..l 2,244 |.....ooonnins 2,192 [oooiiiinnnnns 2,228 ooviiiiiiiiiins i LS O AN LS P A 27 R R R 93 . 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 ..oovvveeiiiiiiiiiiiiiiiiniieieees | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii L FL T R T4 | LT R K LT PO RN LT PO RN G2 O R ) AU 31 |. 10/31/2024 . |3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1 Redempt ion 100.0000
..62031%-AE-4 [10.272% 10/31/24 .oovvveniiiiiiiiiiiiiiiiiiiieeees | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 562 |oieeiiiiiiiinns 562 |.oiiiiiiiieens 562 |.oiviiiiinnns L O O R N £S1 7 R Y R R, 23 |[. 10/31/2024 . [3.B PL ....
Nelipak Holding Co First Lien Term Ln Nt 1 Redenption 100.0000
..64027%-AA-3 [9.445% 07/02/26 .......cvvvvvviiinnnniiiiiiinniinees | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 1,541 [oeins 1,541 | 1,510 |oeennnnne 1,623 |oovviiiiiiiiine i, LI O R 125 RS RN <. ) ) R E N 68 |. 07/02/2026 . |3.A PL ....
Nelipak Holding Co Incremental Term Ln Nt 1 Redemption 100.0000
..64027*-AB-1 [9.673% 07/02/26 ...ovvvviviiinnniiiiiiniiineieiinn | s . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 250 | 20 [ 25 [t L. O E LT PO RN LT PO RN <0 R N R R, 11 |. 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 ... [ U . 06/30/2023 . | .. . 09/16/2027 .|12.C Z .....
Nor th Amer Science Assoc Inc Delayed Draw New
..65685%-AC-9 [Term Ln Nt 2 11.004% 09/15/27 .....oevvvvvvnnnn | unnnnns IRV 0 /(072 [ O O N 2 O O O S N 2 [ K R RN 2 |. 09/15/2027 .|2.C Z .....
North Amer Science Assoc Inc Term Ln Nt 1
..65716@-AA-4 [ 10.904% 09/15/27 .oovvvvniiiiiiiiiiiiiiiiiiiiieees | s . 06/30/2023 . |Various ........coeeeevevenn Joevnnninineeinnninns foveenennnn5,697 il 5,897 [ 5,682 | 5613 [ e84 s e LT R FR LTI R R R R, 301 |. 09/15/2027 . |2.C PL ....
Novipax Buyer 1st Amendment Term Ln Nt 1
. 67008*-AB-7 [ 11.926% 12/01/26 ...oevvvviviiiiiiiiiiiiiieieeinn | s . 06/30/2023 . | .eunneieiiiiieeeeeeiieeees i feeeeenn 37180 [ 3718 T8 T8 [ [ e e e e LT T O Y R AR 230 |. 12/01/2026 . |4.A Z .....
Aceto Corp 1st Lien Term Ln Nt 1 11.089%
L.B7052*-AE-6 [04/29/25 ....oevvvniiiiiiiiiincieceis | s L 06/30/2023 . | .eennieeiiiiieeeeeeeiieeeees v feeeenen 37500 i 3,750 [ 30675 |0 3,896 [ o8 [ e LS O F FCTTV N U R R R 236 |. 04/29/2025 . |4.C ........
Omega Healthcare Holdings LLC Term Ln Nt 7
..670968-AA-0 [10.642% 10/24/25 . .oovvveniiiiiiiiiiiiiiiiiiiiees | nneens . 06/30/2023 . | eeeiiiiiiiiieeeeeiiiiieeees v feeeennnnn3,0000 [ 3,000 [ 2,956 i 2,958 s o8 o e L. T FPTTTTTT 3,000 Jueeiiiiiiinns ovvennniiiiinnns Joveininiiiiiinns Jovieniiiiiiannns 150 ). 10/24/2025 . |2.A PL ....
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Omega Heal thcare Holdings LLC Term Ln Nt 2 Redemption 100.0000
..670968-AA-0 [ 10.710% 10/24/25 .....evvvviviniiiiiiiiiiiieiecinn | s L 06/20/2023 . | eeenieeiiiieeeeeenieeees i e (3,000) [..evvvnnnne (3,000) |...ceennnnn (2,936) [.ennnnnnnnn (70 ) F RN [ PR AR (X)) P AR [T 000 N O N R A . 10/24/2025 . |2.A PL ....
Omega Heal thcare Holdings LLC Term Ln Nt 6 Redemption 100.0000
..670068-AA-0 [ 11.418% 10/24/26 ......ovvvvvvieiiiiiiiiiieieeinn | s L 06/20/2023 . | eeeeieiiiiieeeeeeeieeees e e 3,000 fooiiiiirnnnns 3,000 |iieeiunnnnns 2,956 [...ooceennnns PR I R R, 7 R O, L./ FO R F R 000 O O N A 71 |. 10/24/2026 . |2.A PL ....
0il Changer Inc Term Ln Nt 1 12.260% Redemption 100.0000
L.B77788-AA-5 [02/08/27 ..evvviiviiiniiiiiiiiiiiininciininneeeinn | s . 06/30/2023 . | .. U R N 2,661 [.ooccennnnns 2,661 |.ooeenns 2,608 |...oeunnnnnn 2,615 | e Y O O, LY PO F 2511 O O N AR 177 . 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 ....vevevevveveeeererererenanens | e L 06/30/2023 . [ cevevrereieieieeieeeeieies oo [ 177 S 44 o LYV B L7 20 SO IR LI R AN L R SRR B4 e e e [ 40 |. 02/08/2027 .|5.8 Gl ...
0il Changer Inc Delayed Draw Term Ln Nt 5 Redemption 100.0000
..677788-AB-3 [ 11.996% 02/08/27 ...eevvvvviirniniiiiiiiiiiineiinn | s . 06/30/2023 . | .euniieiiiiieeeeieiieeees i e 200 | 200 [ooiiiiiiins 200 |ooiiiiiiins 4 O R N ALV R R R R, 23 . 02/08/2027 . [5.B GI ....
Oil 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 Redemption 100.
..B677788-AB-3 [12.133% 02/08/27 ....evvvnvivviinnniiiiiinininnnns | s L 0673072023 . | eeenniiieiiiieeeeeenieeees i e 184 [ 184 184 1B [ [ e e e L O O NN 13 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 3
..677788-AB-3 [12.394% 02/08/27 ......ovvvvvviiiiniiiiiiiiiniinees | s . 06/30/2023 . | .euuneieiiiiieeeeeeniieeees e feeinn 9800 [ 980 o972 972 s o8 s e - R RN L1 O A 65 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 2
..677788-AC-1 | 11.837% 02/08/27 .... P U . 06/30/2023 . | .. . 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 3
..B677788-AC-1 [ 11.924% 02/08/27 ...ovvvvnviviiinnniiiiiiininiinnens | s IRV LCYAC(VV27(0 722 [ R O A O A1 O O O S N L N O RN 8 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 6
L.B677788-AC-1 [ 11.952% 02/08/27 ...ovvvvnviviiinnniiiiiiniiiennns | s . 06/30/2023 . | .euneieiiiiieeeeeeniiineees i e 257 [ 257 285 255 | o3 s e LT PO RN </ R N R R, 15 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 4
..B677788-AC-1 [ 11.988% 02/08/27 ....cevvvvviennieiiiiniieieiinnnn | s . 06/30/2023 . | eeeeniieiiiiieeeeeenieeees e e 1460 [ 146 [ 186 | 46 [ [ e e e [ O O O NN 11 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 5
..B77788-AC-1 [12.246% 02/08/27 ....evvvnvivviinnniiiiiiniiiinnns | s . 06/30/2023 . | .eeeniiieiiiieeeeeenieeees e feeeennn 898 898 [ 898 |88 [ [ e e e [ B O O A 88 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 1
..B677788-AC-1 [12.302% 02/08/27 ....evvvnviviiinnniiiiiinniinenns | s L 0673072023 . | eeeeniiiiiiieeeeeenieeees i e 11T LT T T s e e e e [ L O O N NN 13 |. 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 .. . 02/28/2028 . |4.BPL ....
Pye Barker Company 1st Lien DD Term Ln Nt 1 Redemption 100.
..694288-AA-5 [ 10.914% 11/26/27 .oevvvvvviiiiiiiiiiiiiiiiieeeeinn | s L 06/30/2023 . | .eeinieiiiiieeeeeeeiieeees e [ 7,558 |oeeiiiiinns 7,558 |oieiiennns 7,518 | 73 R R, B O O, L R F /% U PP R R 397 |. 11/26/2027 . |4.CPL ....
Patriot Growth Insurance Sves Term Ln Nt 1 Redemption 100.0000
.. T0344E-AD-9 [10.740% 10/16/28 ......cevvvnnveviiiniiieeiiiininns | s L 06/30/2023 . | .eeeniiiiiiiieeeeeeiieees i [ 6,991 ... 6,991 |..oooeiins 6,991 |eeinnnnns O O R AN 6,991 | s s e 280 |. 10/16/2028 . |4.A PL ....
Patriot Growth Insurance Svcs Term Ln Nt 3 Redemption 100.0000
.. T0344E-AD-9 [10.751% 10/16/28 .....ccvvvvnniiiiiiiiiieeiiiinins | s . 04/14/2023 . | .. F R AR (3,495) |........... (3,495) [cvvvnnnnnn (3,495) [..vvvnnnnnnn {1055 T R O O R R R [T ) U U R N . 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 .ovvvviiiiiiiiiiierciie s | s L 06/30/2023 . | .eeiniiiiiiieeeeeeiieeees e [ 3,816 [.....cevnnens 3,816 |..eunnnnns 3,663 |oevveinnnnns 3,686 |.eovvniiiiiinn oeeiinins LU O RN LI I O (RN FC R [T O Y N AR 190 |. 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 .......ccceevvvnn | uunnnns L 06/30/2023 . | .eeineiiiiiiieeeeeeiiieeees i [ 2,254 | 2,254 |oooiiiiinnnns 2,164 |oooeennnnnns P\ R R £ O O, L5 R F T R N N R 122 |. 05/29/2025 . |3.A PL ....
Pegasus Global Enterprise Hlds 2nd Amendment Redempt ion 100.0000
..705598-AF-3 |[Incre DD TL Nt 1 11.200% 05/29/25 ........coo. | eunnens L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,06 |oeeeennnnnns 1,046 |ooveeennnnnns O R S R R RN I O S R 33 |[. 05/29/2025 . [3.A Z .....
Pegasus Global Enterprise Hlds Incremental DD
..705598-AF-3 [Term Ln Nt 1 11.771% 05/29/25 ......cccovvvvnnn | unnnns . 06/01/2023 . | Tax Free Exchange ....... |oceveevrriviinnnnns Jonennnns 250,166 |........... 250,166 |........... 250,166 |........... 45T [ O PO O N RN 0 (1 R ) ) M, 11,518 . 05/29/2025 . [3.A PL ....
Redemption 100.0000
..71579%-AE-2 [Pestco LLC Term Ln A Nt 2 12.142% 02/17/28 |....... L 06/30/2023 . | .eunnieiiiiiieeeeeeiiieeees v [ A A PP O R R R R RN /O 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 06/30/2023 . | .. . 2,967 . 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 .2,983 |.. . 02/17/2028 . |4.A Z .....
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Petroleun Servce Group LLC Delayed Draw Term Redemption 100.0000
L. 71667%-AA-3 [Ln Nt 1 10.792% 07/23/25 ....ovvvvvvviiinnanees | nnnnns . 04/03/2023 . | eeeeeeeieiiiieeeeeiniieeees v e Y L2 PO L3 P £ T PO O O R RN L [ R R RN 2 |. 07/23/2025 . |3.B PL ....
Petroleun Servce Group LLC Term Ln Nt 1 Redempt ion 100.0000
L T1667*-AB-1 [ 10.773% 07/23/25 .oovvveiiviiiiiiiiiiiiniieeeees | s L 04/03/2023 . | .eveeieeiiiiieeeeeeeiieeees i e 3,720 [oeiiinnne 3,720 |oeeiiinnnns 3,645 [.....coennnns FC X0 O FR F Y/ FO [T/ PO F [PV U KPR R RN 99 . 07/23/2025 . [3.B PL ....
Petroleun Servce Group LLC New DD Term Ln Nt Redemption 100.0000
L T1667%-AD-7 (4 11.177% 07/23/25 ovvevveiiiiiiiiciviiiieeees | s . 04/03/2023 . | .. S R AR R T O [ [ R O R B O O RN 2 [.07/23/2025 . (3B Z .....
Petroleun Servce Group LLC New DD Term Ln Nt Redemption 100.0000
L T1667%-AD-7 |3 11.242% 07/23/25 ...oovvvviiiiiiiiiieeieiiinn | s . 04/03/2023 . | eeeeneieiiiiiieeeeeeniieeees v e 14 [ L L PO L L PO O O O N ) R R . 07/23/2025 . |3.B Z .....
Petroleun Servce Group LLC New DD Term Ln Nt Redenption 100.0000
L T1667%-AD-7 |2 11.540% 07/23/25 .oovvvveiiiiiiiiinicciiii | s . 04/03/2023 . | .eeneiieiiiieeeeeinieeeees e e [CI5K T 663 |....coovnnnns 663 |....covvnnnns (61 O O R N L5 O A 18 |. 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |1 11.544% 07/23/25 oovvvveiiiiiiiiieieciiiis | s . 04/03/2023 . |Various ... . 07/23/2025 . |3.B Z .....
Petroleun Servce Group LLC New Term Ln Nt 2 Redemption
L T1667%-AE-5 [ 11.255% 07/23/25 ..ovvvvviiiiiviiiiiiiecciinies | s . 04/03/2023 . | eeeneeeeiiiiieeeeeiiiieeees v e LS 54 oot [ L R O R L O O RN 1. 07/23/2025 . |3.B Z .....
Petroleum Servce Group LLC New Term Ln Nt 1
L T1667%-AE-5 [ 11.499% 07/23/25 ..oovvvvviiiiiiiiiiiieiciiiies | s . 04/03/2023 . |Various ........ccceeeveenes Joevvnnnnneeninnnns Jovvinneneens 1,828 [ooiiiiinnnns 1,823 | 1,823 | R 725 T O N N R AR (RN LIR:72< T R FORR R RN 49 |[. 07/23/2025 . [3.B Z .....
Petrus Buyer Inc Term Ln Nt 1 11.622% Redemption 100.0000
L T1684#-AA-8 [ 11/04/28 .eeveiiiiiiiiiiiiiiiienccneeeen | s L 06/28/2023 . | eeeniiiiiiieeeeeiiiieeees i [ 6,300 [.ooiiiinnnns 6,300 |.eeennnnnns 6,300 |eevennnnnns L 0 O P R AN {00 I O Y R AR 307 |. 11/04/2028 .|3.B PL ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance Redenption 100.0000
.. T2753R-AD-0 [Term Ln Nt 9.273% 12/14/25 .....ccovvvnviviinn | unnnns L 06/30/2023 . | .eeieiiiiiiieeeeeeeieeees e [ 1181 | 1,181 | 1,086 [..ooevvnnnnnn 1,001 |oiiiiiiiiiies o ) O L1V R FO LI <2 R AR RN 49 . 12/14/2025 . [4.C FE ....
Blade Holdings Inc Term Ln Nt 1 11.392%
L T4016%-AA-5 [ 08/31/27 evvveiiiiiiiiiiiiiiiiiiennccinieeeeen | s . 06/30/2023 . |Various ... 02,599 |.. . 08/31/2027 . |4.CPL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1 Redemption
.. 74016%-AB-3 [ 11.202% 08/31/27 ..evvvvvviiiniiiiiiiiiiiiieieeinn | s . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e TG T P £ T R 753 | 755 T O O R N G U AR AR R, 41 |. 08/31/2027 .|4.CPL ....
Blade Holdings Inc New Term Ln Nt 1 11.202% Redemption 100.0000
L. 74016%-AC-1 [08/31/27 evvveiiiiiiiiiiiiiiiiiinnccinineeeenn | s . 06/30/2023 . | .euniieiiiiieeeeieiieeees i e PV T N 203 | 203 | (0 O R N PV R R R R, 11 ). 08/31/2027 . |4.CPL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1 Redemption 100.0000
L T4140#-AA-0 [ 12.852% 04/23/27 ...oovvvvvniiiiiiiiinieiciiiies | s . 06/30/2023 . | .. FU R N 5,402 [eeiiiinne 5,402 |............. 5,240 |....cconnnnns 5,285 [oviiiiiiiiinns [ L LV T RN L L VA O RN LS 107 F 333 . 04/23/2027 . [3.CZ .....
Command Alkon (Potter Buyer) Incremental Term Redemption 100.0000
L. T4140#-AB-8 [Ln Nt 2 12.852% 04/23/27 .....ccovvvvnvivvinnnnns | nnnnns L 06/30/2023 . | .eeenieiiiiieeeeeeeiieeees e e 1,729 [oooiiiinnnnns 1,729 | 1,678 [oooiieennnnns L CIC I O AR i O O, it R A L2 N R N R AN 107 |. 04/23/2027 . [3.C Z .....
Command Alkon (Potter Buyer) Incremental DD Redemption 100.0000
..74140#-AD-4 [Term Ln Nt 1 12.852% 04/23/27 ......covvvvvvvnn |uunnnns . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e 382 | 382 | T/ R £ T U L O PN L ) RN L7/ R N R R, 24 . 04/23/2027 . [3.C Z .....
Unison (Prism Parent) 1st Lien Term Ln Nt 1 Redenption 100.0000
L. TA276U-AC-9 [ 11.841% 09/19/28 ...oevvviiiiniiiiiiiiiiiiieeeinn | s L 06/30/2023 . | .eeunieiiiiiieeeeeeinieeeees v feeeen3,0000 3,000 [ 2,933 i 2,935 [ e85 [ e (SIS0 PR RN 1[04 I N AR RN R 175 |. 09/19/2028 . |4.A Z .....
Project Essential Bidco 1st Lien Term Ln Redempt ion 100.0000
.. T4354#-AA-1 [ 11.427% 04/20/28 ...oovvvvviviiniiiiiiiiniiiieeees | s L 06/30/2023 . | .eenneiiiiiieeeeeeinieeeees e feeeen3,0000 03,0000 [ 2,948 | 2,958 [ 82 [ e 7/ R R 1[40 I R AN NN AR 215 |. 04/20/2028 . |3.C PL ....
Pueblo Mechanical & Controls 1st Lien Term Ln Redemption 100.0000
L. 74501#-AA-3 [Nt 1 11.163% 08/23/28 .......ccvvvvvnviiiiiinnns | nnnnns . 06/30/2023 . | .eeeiieiiiiiieeeeeeniieeees i [ 2,259 i 2,259 [ 2,259 |0 2,259 [ e e e e oo 2,209 [ [ [ e 120 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
.. 74501#-AB-1 [Term Ln Nt 5 11.043% 08/23/28 .......evvvvvvvnn | uunnnns . 04/28/2023 . | Tax Free Exchange ....... . 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delaye
..74501#-AB-1 [Term Ln Nt 2 11.253% 08/23/28 ........eoevvvee | uunnnns . 05/31/2023 . | Tax Free Exchange ....... |occooerriiiivininnns fooennnenns 58,566 |............ 58,566 |............ 58,566 |............ 58,566 |.....cvveviiiinn oevrvniniiiiis v e e . 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw Redemption 100.0000
.. 74501#-AB-1 [Term Ln Nt 1 11.277% 08/23/28 ........ccvvvunes | unnnns L 06/30/2023 . | .eeiniiiiiiieeeeeeiiiineees i [ 1,231 [ooiiiinnnns 1,231 | 1,231 | LIS [ O O O N s (< I R R R 67 |. 08/23/2028 . |3.A PL ....
Pyramid BNC Intermediate LLC Senior Secured Redenption 100.0000
L T4713*-AA-1 [ Term Ln Nt 1 13.001% 01/19/27 ...ovvvvvvnnins | nnnnns L 06/30/2023 . | .eeenieiiiiiee s e [ 3,718 [ooeiiiinnnnns 3,718 | - O O O O N < A N R R R R, 201 |. 01/19/2027 . |3.A PL ....
Quai | Buyer Inc Term Ln Nt 1 10.669% Redempt ion 100.0000
L TATA3%-AA-5 [10/01/27 i | e . 06/30/2028 . | .ieiiiiiiiiiiieeeeiiiiiineees i e 9,130 |.oooiiiiin. 9,130 |t 9,130 |iievinnnnnns Lo 0 P P <, S O (T [T OPPPTN 555 |. 10/01/2027 . [3.C Z .....
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RB Holdings Interco Term Ln Nt 1 6.150% Redemption 100.0000
.. TA935M-AD-8 [05/04/28 ....evvvviiiiiiiiiiiiiiiiiieeciiiineeeees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 2,935 | 2,935 [oiiiiiiinnns S /T R R R R R R PR X T Y R Y R 149 |. 05/04/2028 . |2.A PL ....
Radwel | Parent LLC 1st Amendment Term Ln Nt 1 Redemption 100.0000
..750638-AA-2 [ 11.992% 04/01/28 ....ovvvvviiiiiniiiiiiiiiiiiieenes | s L 06/30/2023 . | .eeiniiiiiiieeeeeeeiieeees e [ 4,561 [oeeeiiinns 4,561 | 4,561 |ooeeeennnnnns 3 O O R AN L O O R 265 |. 04/01/2028 . |3.APL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754458-AA-1 [8.500% 12/31/26 ..oevvvviiiiiiiiiiiiiiiiinieiiinn | s . 06/30/2023 . |Various ........ccceeevienns foevvnnnnnnniinninns Joviinnnnenns 3,000 fooiiiiiinnnns 3,000 |iieiiunnnnns 2,918 |t 2,940 [oooiiiiiiiinnns o (G0 PO AR (<10 P RN 000 O O N NN 175 | 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 ....covvvvvvvvvinnnnes | nnnnns . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii 830 [oeiriiiiiiinnns 830 |.oocvirrnnnns 827 |ovviiiiins - O E R, /2 PO RN /2 PO RN 0 O O A 48 |. 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 ..evvvviiviiiiiiiiiiiiiiiinincciiieeeeenn | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 3,545 | 3,545 [oooiiiiinnnns [T 7 R F R R L O O, L2 R F TR Z T Y R R 94 . 07/01/2025 . [3.B Z .....
Reddy Ice Holdings Inc Term Ln Nt 1 11.677%
.. 757348-AB-9 [07/01/25 ..evvvviiiiiiiiiiiiiiiiiiniecciiiinneeeien | s . 04/17/2023 . | Tax Free Exchange ....... |occvvevriiiiinnnns Jovinnennnns 3,497 |oeeeiiiinne 3,545 [oooiiiiinnnns 3,439 [.oooiiinnnnns T X I U R L O PN L A A R R R R R, 204 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln
.. 757348-AC-7 [Nt 2 10.772% 07/01/25 ...evvivviiiiniiniiiinnes | s . 04/17/2023 . | Tax Free Exchange ....... |occovevririiiininnns fooeniiininnnns L1153 I 455 [oeiiiiiiiiinns M8 | 5 O O O R N 5 R R R R, 26 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln Redempt ion 100.0000
.. 757348-AC-7 [Nt 11 11.219% 07/01/25 ....ovvivvinieiiiiiins | s . 06/30/2023 . . 07/01/2025 . |3.B Z .....
Repairify Inc Term Ln Nt 1 10.242% 06/14/27
L TB0288-AA-4 [ e [ . 06/30/2023 . . 06/14/2027 . |[1.G PL ...
Retail Services WIS Corp Intial Term Ln Nt 1
.. 76134#-AA-3 [ 12.288% 05/20/25 ...oovvveniiiiiiiiniiiiciiieees | s . 06/30/2023 . . 05/20/2025 . |4.B Z .....
Zurn Water Solutions Inc 1st Lien Term Ln Nt
.. 76168J-AS-5 1 7.442% 09/15/28 ...oovvvvivvviniiiiniiiiines | s . 06/30/2023 . | .. . 09/15/2028 . |3.C FE ....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1
.. 784318-AA-1 [10.538% 12/13/23 .oovvviiiiiiiiiiiiiiccciieees | s . 06/30/2023 . . 12/13/2023 . |3.CPL ....
Safe Home Security Inc Term Ln Nt 1 12.467%
.. 786424-AA-4 [08/04/24 ..ovvvriiiiiiiiiiiiiiiiiieieeen | s . 04/03/2023 . . 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 .......oevvvvvneiiiiinns | s . 04/03/2023 . | .. U R RN 198 [ 198 | 198 |ovvveiiiiiiins O P O R MR 1T Y O N A 6 |. 08/04/2024 .|2.CPL ....
SageSure Holdings LLC Term Ln Nt 1 10.952% Redenption 100.0000
.. 78669#-AA-2 [01/28/28 ....eviiviiiiiiiiiiiiiiiininciinieeeinn | s L 06/30/2023 . | .eeenieiiiiieeeeeeeiieeees e e 2,469 [.coeeeen. 2,469 |............. 2,469 |............. 11 S R R O R R 2,469 |.ooviiiiininie o e e 132 |. 01/28/2028 . |2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt Redenption 100.0000
..78669#-AB-0 [1 10.967% 01/28/28 ......ccvvvviviiiiiniiiniiinn | nnnnns . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e 107 [ 107 [oeeeiiiiiiinnns 7 P L O (S R S R O O N NN 39 [.01/28/2028 . 2.B PL ....
Sensata Technologies New #2 1st Lien Term Ln Redempt ion 100.0000
..81727P-AB-2 [B Nt 1 6.896% 09/20/26 .........cevvnvrvvinnnnns | ounnnns . 05/03/2023 . | .eeeneeeiiiiieeeeeeniineees e e 129,306 |........... 129,306 |........... 129,868 |.....un.... 129,636 |.oeevveniiiiiinn Jvvvnnnnnns [ 0D T F R (0D F E L2 IR V[T R AR RN NN 2,969 |. 09/20/2026 . [2.C FE ....
Service Logic Incremental Term Ln Nt 1
..81761#-AA-3 [ 10.545% 10/30/27 .oovvvnniiiiiiiiiiiiiiiniiiieeees | s . 05/25/2023 . | Tax Free Exchange ....... |oceeevvriiiiinninns Jovinnennnns 3,718 [ooeiiiinnnnns 3,718 | AL T F O O R AN LT T O Y R AR 155 |. 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 ...evivvirrnnniiiiiiiiieiiiinnnn | s L 06/30/2023 . | .eeenieiiiiiieeeeeeiiineees e [ 3,718 [ooeiiiinnnnns 3,718 | T/ Y O O N S R RN T T O O N AR 69 |. 10/30/2027 .|3.B PL ....

SimpliSafe Inc Term Ln Nt 1 11.422% 05/02/28

..82890%-AA-9 | ... [ U . 06/30/2023 . | .. ... 3,333 ....3,333 |.... 3,333 |.. . 05/02/2028 . 5.A PL ...
SitusAMC Holdings Corp Term Ln Nt 1 11.288%

..82088#-AA-8 | 12/22/27 ....oevvieiiiiiiiiiiiiiiee e [ L 06/30/2023 . [ .evveieeeeiiiiie e e e 3,750 foeeeoinnnns 3,750 | 3713 |t A T AU RN [ 1 F U [ 1 F AU N £ S N 198 . 12/22/2027 . [4.A Z .....
Spirit RR Holdings Inc Term Ln Nt 1 11.641%

..848638-AA-6 | 09/13/28 .....eeviiiiiiiiiiiiee e [ eeeees L 06/30/2023 . [ ..vveeeeeeiiiiie e e e 3,816 |.eeeennn. 3,816 |...cccuneenns 3,816 |...cccunenns 3,816 [oooeiiciiiiiens o oo o e e 3,816 |ovvvvvverrrnnnns fornniiiiiiiis fo e 219 |. 09/13/2028 . [3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1

..B49BT#-AA-9 | 11.752% 11/23/25 ...evvveiiiiiiiiiiiiiiiiieeees [ eeeees L 06/30/2023 . [ .evveeeeeeiiiiie e e e 2,250 foeeoinnn. 2,250 |oeeernnnn. 2,205 |cveeeennne 2522 I F U 1 U A 1 R AU 2 O R N 130 [ 11/23/2025 . |3.A PL ....
Spring Insurance Solutions LLC Delayed Draw

..84967#-AB-7 | Term Ln Nt 1 11.752% 11/23/25 ...ooovvviinnnns | eeeeees . 06/30/2023 . [ .uveeieeiiiiiiiieeeeeiiieees | [ 383 [eeiiiiinns KT TN 382 [, 382 [ i LI PR FPPRRROUOON L S AT UTTON 383 | e feviciiiiii i, 22 |. 11/23/2025 . [3.A PL ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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Stealth Holding LLC Term Ln Nt 1 11.989% Redemption 100.0000
..85789#-AA-2 [03/01/26 ...evvviiviiniiiiiiiiiiiinieiiinin e | s L 04/03/2023 . | .eveneieiiiiiieeeeeeeiieeees i e 1,454 |[....oooeeees 1,454 [..oooonenins 1,425 |ooooiinenens 1,433 | i 4 I R P4 PR FR L O N 81 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 2 Redemption 100.0000
..85789#-AB-0 [9.000% 03/01/26 .....evvvvvnnniiiiiiiniiinieiiinnen | s . 04/03/2023 . | eeeeeeeeiiiiieeeeeiiiieeees i e L L P 4 | 46 | O O O R AN L O O RN 3 |. 03/01/2026 . |3.C PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 1 Redemption 100.0000
..85789#-AB-0 [ 11.942% 03/01/26 ....ovvvviiviiiniiiiiiiiniiiiienes | s . 04/03/2023 . | .. U R RN 185 [ LIS T 184 | O O O ) AN L < O O N A 1. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5 Redenption 100.0000
..85789#-AB-0 [ 11.992% 03/01/26 ....evvvviiviinnniiiiiiiiniieeens | s . 04/03/2023 . | eerneeieiiiieeeeeeiiieeeees i feeeeeiian T N T PO X X R R L O AN L S AN 5T R R R R, 12 |. 03/01/2026 . |3.CPL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 8 Redenption 100.0000
..85789#-AB-0 [12.138% 03/01/26 ....evvvvvivvnniiiiiiiiiiieieeins | s . 04/03/2023 . | .eeneieeiiiiieeeeeniieeees i e Lo T [ [SX S e O R N L O O RN 3 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [2 11.778% 03/01/26 ......cevvvnvviiiirnniiieeinn | nnnns . 04/03/2023 . | .eeneiieiiiieeeeeinieeeees e e 128 | 128 | 128 | O O R AN 2T Y N N A 4 {.03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [2 11.778% 03/01/26 ......cevvvvnvviriirniiieeinn | s . 04/19/2023 . | Tax Free Exchange ....... |occoeorviriiinninnns fooenennnns 50,747 ... 50,747 |..oocennnnns 50,747 |..ccevvnnnns LT O O R R LIV A O ) R R, 2,877 |. 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 ......ccvvvvvvviirinniiieinnn | nnnnns L 04/03/2023 . | eeenneeeiiiiieeeeeeinieeeees i e 1160 [ 118 [ 16 116 [ [ e e e [ L[ R A A R 4 {.03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |7 11.822% 03/01/26 ... N ISR . 04/03/2023 . | .. . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 6 11.928% 03/01/26 .....oovvvvveeniiiiiininiienes | nennns . 04/03/2023 . | .eeueieieiiiiieeeeeeniieneees v e 700 [ 70 [ 70 it 7O [ e e e e e (0 O N N 2 |. 03/01/2026 .[3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [4 12.154% 03/01/26 ...oovvvvivviiinniniiiiiiinns | s . 04/03/2023 . | .eeneieieiiiiieeeeeiniieeeees i o580 88 B8 BB [ [ [ e e e £ O O RN 2 |. 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [3 12.164% 03/01/26 ...oevvvvvvvrnniiiiiiiiiiinees | s . 04/03/2023 . | .eenniieeiiiiieeeeeinieeeees e e 1400 [ 1400 [ 180 | BT [ [ e e e [ L O O N 1. 03/01/2026 . |3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 9 12.260% 03/01/26 ...oevvvvvvvvniniiiiiiiiinees | nennns . 04/03/2023 . | .eeneeeiiiiieeeeeenieeeees v e 700 [ 70 [ 70 s [ [ e e e e (0 O N N 2 |. 03/01/2026 .|3.C PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 9 12.260% 03/01/26 ...oevvvvvvvvnniiiiiiiiinnees | s . 04/21/2023 . | Tax Free Exchange ....... |occooeriiriivininnns fooenenenns 27,579 |oeeenns 21,579 |oovvvinnnnns 78-S R RN RN R AR RN 21,579 [ooeviiiiiiinne oo s e 955 |. 03/01/2026 . [3.C PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 |5 12.294% 03/01/26 .......evvvvvvvvinniiiiiiiinnn | nnnnns . 04/03/2023 . | .. . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incrementa
..85789#-AC-8 |5 12.294% 03/01/26 .......evvvvvvivvnniiiiiiiinnn | nennns . 04/21/2023 . | Tax Free Exchange ....... |occoeeriiiiivnninnns fooenenenns 27,718 oo 21,7118 |eveennnnnnns 21,718 |eveennnns P AT O R R N AR AN 7 At T A FORRPR RN R, 1,083 |. 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 ..oovvveiiiiiiiiiiiiiiiiiiiiieeee | s L 06/30/2023 . | .eeinieiiiiieeeeeeeiieeees i [ 4,888 |......ooennns 4,888 |...cooonnnn 4,790 |oveeieinnnns L% 7/ N FO F L LA O R L LA R AN LRI T R O R AR 263 |. 10/31/2024 . |3.APL ....
THG Acquisition LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..87300%-AD-6 [ 11.352% 12/02/26 ......evvvvvviiinniiiiiiiiiinees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,126 [ooiiiinnnnns 1,125 | 1,007 |oeeinnnnne I (1 R AR 4 I R P4 PR FR L1 R F R R RN 60 |. 12/02/2026 . |3.A PL ....
THG Acquisition LLC 1st Lien DD Term Ln Nt 1 Redenption 100.0000
..87300%-AE-4 [10.952% 12/02/26 ......evvvvvvviiiniiiiiiiiiiiinees | s L 06/30/2023 . | .eeeniieiiiiieeeeeeeieeees e [ 1,875 | 1,875 | 1,866 [....ccevnnnnn 1,868 [oovieiiiiiiinns [t /2 PO RN /2 P F LR 4T R AU IR R 100 |. 12/02/2026 . [3.A PL ....
Wealth Enhance Group LLC Delayed Draw Term Ln Redemption 100.0000
..87326#-AA-8 [#2 Nt 1 11.277% 10/02/27 .....cevvvnnviiiiinnns | nennns . 04/03/2023 . | eeeeeiieiiiieeeeeinieneees e e L7720 872 |ovviiiiienns 867 |oveeniriiiinnnns ELC1e I R LT PO RN LT PO RN L7220 O N ) AR 21 |. 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 .....ccvvvenvvviiinnnn | nnnnns . 04/03/2023 . | .eenneeeeiiiie e . 10/02/2027 . |3.A PL ....
lieal th Enhance Group LLC 5th Amendment DD Nt Redenption 100.0000
L.87326#-AB-6 |1 11.277% 10/02/27 ....ccvvvvnneiiiiiiiiniieeinn | s . 04/03/2023 . | eeeeeiieiiiieeeeeinieneees e e 526 |oeeeiiiiiiinns 526 |.ooeiiinnnnnns [S7<  F L2 R /2 PO RN /2 PO RN [ R Y R R, 12 |. 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 ..oovvvviiiiiiiiiiiieees | s . 06/30/2023 . . 12/31/2025 . |2.C FE ....
..90212T-AD-3 [2U Inc Term Ln Nt 1 10.795% 12/28/26 ........ |....... . 06/28/2023 . . 12/28/2026 . |4.CPL ....
..90212T-AD-3 [2U Inc Term Ln Nt 1 10.795% 12/28/26 ........ |....... . 06/30/2023 . . 12/28/2026 . |4.CPL ....
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Playon Sports Inc Term Ln Nt 1 12.038% Redemption 100.0000
..90230#-AA-7 [03/14/29 . ceovvvniiiiiiiiiiiiiiiii s | s L 04/28/2023 . | .eeeniiiiiiiieeeeeiiiieeees i e 5,912 [ 5,912 [ooiiiiiins 5,912 [ooiiiinnnnns 5,912 [ooviiiiiiiis s e [ e s 5,912 | i s e 207 |. 03/14/2029 . |4.A Z .....
Playon Sports Inc Delayed Draw Term Ln Nt 1 Redemption 100.0000
..90230#-AC-3 [12.038% 03/14/29 ....covvvvviiiiiiiiiiiiiiiiiiinees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,372 [oeeiiiiinnnns 1,372 | 1,372 | 57725 O O N N AR (RN L7725 PPN FORUPP RN RN 85 |. 03/14/2029 . |4.CPL ....
Axalta Coating Systems Term Ln B-4 Nt 1 Redemption 100.0000
..90347B-AJ-7 [8.242% 12/20/29 ......cevvviiiiiiiiiiiiiiieiiiiees s . 06/30/2023 . | .eeeniieiiiiieeeeeniieeees e e 328,575 |....euunnns 328,575 |........... RPN\ R R R 986 |ovvveiiiiiinnnn e 986 |ouvveiiiiiinns o 328,575 [covevviiviiinnns fooviiiiiii [ s 8,434 |. 12/20/2029 . [3.A FE ....
Ultimus Group Midco LLC New 1st Lien Term Ln
..903858-AA-2 [Nt 1 10.388% 02/01/26 ......ccevvvvvvvrevnnnnnnes | unnnns . 06/30/2023 . |Various ........cceeeevienes Joevvnninnnenninninns Jovienninnnns 2,002 [eeiiiinns 2,092 [..oooeennnns 2,092 [..oooeinnnnns 72 S R R O R R 027 R R O R, 102 |. 02/01/2026 . |4.A Z .....
Ultimate Software Group Inc New Incremental Redemption 100.0000
..90385K-AK-7 [Term Ln Nt 1 8.171% 05/03/26 .........cevvvees | unnnns L 06/30/2023 . | .eeiniiiiiiiieeeeeeeiieeees v [ 3,300 [eeiiiinne 3,300 |iieiinnnnns 3,312 [ FC TR ) [V FOURP E [ (00 ST RN [ (0D S RN < V[V U R R R, 190 |. 05/03/2026 . |4.C FE ....
Ul'timus Group Midco LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..90385P-AC-4 [10.002% 02/01/24 ... [ P L 06/30/2023 . | vveiieeiriieiniieiniieins [rereieieienenee oo i 3,578 | 3,578 3,578 ... .3,578 |.. . 02/01/2024 . [4.BPL ....
V Global Hids aka Vertellus Revolver Nt 5 Redemption 100.0000
..91823C-AB-3 [10.988% 12/22/25 ....ovvveniiiiiiiiiiiiiiiiieeees | s . 06/09/2023 . | .eveniieiiiiiieeeeiniieeeees i feeee 94,737 |everrennns 94,737 |oovvvinnnnns L O O O R R AN 94,737 . 12/22/2025 . |4B Z .....
V Global Hlds aka Vertellus Revolver Nt 6
..91823C-AB-3 [10.988% 12/22/25 ....ovvvvniiiiiiiiiiiiiiiiiiinees | s . 06/08/2023 . | Tax Free Exchange ....... |oceeeevrririinnnnns Jovunnnnns 180,000 |.......... 180,000 |.......... L O O R AR RO 180,000 . 12/22/2025 . |4B Z .....
V Global Hids aka Vertellus Initial Term Ln Redemption 100.0000
..91823C-AC-1 [Nt 1 11.039% 12/22/27 ...ovvvvnvivviiniiiiiiinnn | s . 06/30/2023 . | .eueieiiiiiieeeeeeniieeees i feeen 16,500 |[....covvnnns 16,500 [............ 16,500 |............ 00 O Y S R (R RN (<100 O AN N AR 831 |. 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 ..eovvvviiiiiiiiieiiiiiiinieeees | s . 0673072023 . | .evnieiiiiiieeeeeeniieeeees e e 10,833 |[..ooeeeenens 10,833 |oeeeennnnns 10,605 |............ 10,763 [oeeiiiiiiiiies foreeeeiiiinnns KL O RO, [ A R LU I O AR RN AR 614 |. 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 ....evvvviiriinniiiiiiiiinees | s L 06/30/2023 . | .eeieiiiiiiieeeeeeeieeees e [ 9,824 |.ceeiiie 9,824 [............. 9,695 |[......cennens [T 7 FOR F 4 I R P4 PR FR [T 72 O O O R, 557 |. 08/31/2023 . |4.B Z .....
Discovery Life Sciences LLC Term Ln Nt 1 Redenption 100.0000
.. 92074*-AA-7 [ 11.642% 03/30/28 ...ovvvvniiiiininiiiiiiiiiiieeees | s L 06/30/2023 . | .eeiniiiiiiiiee s i [ 1,620 |oeeeeennnnns 1,620 |oeeveennnns 1,588 |oeeeiinnnns L) [ O R, [ Y LU O N L O S R 90 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term Redempt ion 100.0000
..92074%-AB-5 [Ln Nt 2 11.639%% 03/30/28 .....evvvvvvviinnnnnees | unnnnns . 06/30/2023 . | .euniiiiiiiieeeeeeinieeees i e 309 | 309 [ 0 O O O O R AR 0L R O RN 9 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Dran Term Redempt ion 100.0000
..92074%-AB-5 [Ln Nt 1 11.642% 03/30/28 .....evvvvvvnnninneen | unnnnns . 06/30/2023 . | .eeniieiiiiieeeeeeenieeees e feeeeeii LS/ [ 526 |.ooovviininns L7 R /2 PO RN /2 PO RN L7/ R N R R, 31 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3
..92974%-AC-3 [ 11.642% 03/30/28 ...oevvvniiviininiiiiiiiniiiineees | s . 06/30/2023 . |Various ........cceeeeveennn Joevvnninnnenninninns foveinneeennnn 9250 [ 925 917 0922 [ e LT PO RN LT PO RN Lo R R R R, 52 . 03/30/2028 . [3.B PL ....
Weal th Enhance Group LLC Term Ln Nt 1
..929758-AA-4 [ 10.976% 10/02/27 ....ovvvivienniiiiinnineieiinnnn | s . 04/03/2023 . | .eeneeieiiiieeeeeeinieeeees i fereeeeen 2,967 o0 2,567 [ 2,628 | 2,546 [ [ 4 I R P4 PR FR P2 R R R RN 71 |. 10/02/2027 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln
..92075@-AB-2 [Nt 1 10.976% 10/02/27 ......covvevvvvviirnnnnnes | unnnns . 04/03/2023 . | .eenneeeiiiiieeeeeiniieeees e feveenn 1,683 [0 1,883 [ 1578 | 1576 [ [ /2 PO RN /2 P F L1 T R EO R R RN 44 . 10/02/2027 . [3.A PL ....
Walnut Parent Inc Term Ln Nt 1 10.702%
L. 93279#-AA-3 [ 11/09/27 ..evvviiiiiiiiiiiiiiiiiiinieviinieneeeenn | s L 06/31/2023 . | eeeeeeeiiiiieeeeeeiiieeeees i feeeeenn 3,433 [ 30433 [ 30348 030387 [ [ (CIC T P RN (51T PO RN [T X 0 R AU RN R 180 . 11/09/2027 . (3.B PL ....
Walnut Parent Inc Incremental Term Ln Nt 1
..93279#-AB-1 [10.702% 11/09/27 ...evvivviiiniiiiiiinniieieiinnnn | s . 06/31/72023 . |Various .......ccevvevvvvnns Joevvnnnnnnerinnninns fovennnneennnn 833 o833 o833 833 [ [ e e e [ L R R R R, 44 . 11/09/2027 . [4.CPL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1
.. 93279#-AC-9 [10.687% 11/09/27 ....cevvvveniiiiiiiiiieniiiinins | s . 06/31/2023 . | .. . 11/00/2027 .|4.B Z .....
Wash Encore Holdings LLC Term Ln Nt 1
L 93711%-AA-3 [ 11.023% 07/30/27 evvvviiviiiiiiiiiiiiiiiineeeeinn | s . 04/03/2023 . | .eeneeieiiiieeeeeenieeees i feeeeeenn 2,11 [ 211 02,069 | 2,077 [ [ B O O, L R F /2% 1 1 O O N A 49 . 07/30/2027 . [3.A PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
LO3711%-AB-1 [Nt 1 11.246% 07/30/27 evvvvvviiiiiieiiiiiies | s . 04/03/2023 . | .evnniieeiiiieeeeeeinieeees v e 768 o788 [ TB8 |l TBB [ [ e e e [ 3T O ) AU 21 1. 07/30/2027 . |3.A PL ....
Wildcat Buyer Co Inc Term Ln Nt 1 11.142%
L96811%-AA-5 [02/27/26 .evvvniiiiiiiiiiiiiiiiieceecciieeeen | s L 06/30/2023 . | .euuniieiiiiieeeeeeiiieeens i feen 644 [ B4 629 B35 [ [ [ ) AN L ) RN (LT R R R R, 35 |[. 02/27/2026 . [2.C PL ....
Wildcat Buyer Co Inc Delayed Draw Term Ln Nt
..96811%-AB-3 [1 11.142% 02/27/26 ...oevvvvivvnnniiiiiiininnens | nnnnns . 06/30/2028 . | .euiiiiiiiiiieeeeeiiiieeeees i foveenneeeennn 337 foveiniiiinnnnnn 337 836 336 s e | O FRTTRUUUTIIN L N AU UPTIT R O U T 18 ). 02/27/2026 . |2.CPL ....
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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
Wildcat Buyer Co Inc Incremental Term Ln Nt 1
..96811%-AD-9 | 11.142% 02/27/26 ....cooeeeeeeeeeeee [ . 06/30/2023 . | Various ......ceeeevviiiinnn Joereeeeiinininnnnens o, 868 |............... 868 [....iviiiinnnns 868 [.....cunnnnnns L O N 132 2 R R R A 47 . 02/27/2026 . |2.C PL ....
Wildcat Buyer Co Inc 1st Amend Incre DD TL Nt Redemption 100.0000
..96811%-AF-4 |1 10.992% 02/27/26 .......eevvrvvmrmnnnnnnnnnnnnnn [eenenn BB L P P 1 < (1 (12 O 1 e O P O N VLI R N R R 16 |. 02/27/2026 .|2.C PL ....
Wildcat Buyer Co Inc 2nd Incremental DD Term
..96811%-AG-2 |Ln Nt1 11.001% 02/27/26 .......evvvvvvvvrnnnnnnns [eeeenn B L P . 1 2 1 N 1 e O P O N 131 R U R A 24 1. 02/27/2026 . |2.CPL ....

Winebow Holdings Inc Term Ln Nt 1 11.452%
..97383*-AA-1 | 07/01/25 .
..98415D-B#-0 |Xifin Term Ln Nt 1 11.288% 02/06/26 ....

. 07/01/2025 . |3.C PL ....
. 02/06/2026 . |3.A PL ....

. 06/30/2023 .
. 06/30/2023 . [Various ...

Youth Enrichment Brands LLC Incremental Term Redenpt ion .

..98538#-AA-9 |Ln Nt 1 10.992% 10/18/27 ..coovveviieieiiiiins | eeeens . 06/30/2023 . [ .eveeiiiiiiiiiie e , , , 816 [ i o i [ ol BUB16 e [ e 195 |. 10/18/2027 . [3.A PL ....
Cority Software Inc Term Ln 2022-1 Nt 1 Redempt ion

..C3000#-AA-5 | 10.890% 09/14/29 ......ovvieiiiiiiiiiiiiiiiieees [ eeeeens . 06/30/2023 . [ .eveeiiiiiiiiiie e , , , 969 | e e e i [0 30989 [ i [ e 202 |. 09/14/2029 . |4.B PL ...
Trimaster Manufacturing Inc Term Ln Nt 1

..C9196*-AA-0 | 11.202% 03/30/28 ......oevveeiieiiiiieeieiiiiieees [ eeeeens . 06/30/2023 . [Various .........ccceceeees foereerniiinnneniins foreeeeiiis 678 o780 859 [l BB3 [ 15 [ 18 [ e lBT8 | [ e e 37 | 03/30/2028 . [4.CPL ....
UCIT Online Security Inc CAD Term Ln Nt 1

..C9300#-AA-9 | 11.989% 03/01/26 ......eveveeeeeiiiiiiieeeeiiies [ eeeeens L 04/03/2023 . [ .eveeiiiiiiiiiieeeiiiiiees [ [l 1786 [ 1786 [ 1,750 [ 176 [ 2D [ D [ e 1786 | [ o e 99 |. 03/01/2026 . |3.C PL ....
Surgical Specialists LLC Delayed Draw Term Ln

L.L7574*-AA-6 |Nt 1 11.945% 01/31/28 ....oooviiiiiiiiiieiiiis | eeeens L 06/30/2023 . [ .evveiieiiiiiiiieeeeiiiiens [ e 2,846 [ 02,846 [ 2,775 [0 2,790 [ BT e BT [ e 2846 | e e e 219 |. 01/31/2028 . |4.C ........
Surgical Specialists LLC Term Ln Nt 1

..L7574%-AB-4 | 11.945% 01/31/28 .... J . 06/30/2023 . | .. . 01/31/2028 . |4.C ........
Seal for Life Industries LLC Term Ln Nt 1

L N7844#-AA-4 | 11.702% 07/23/25 ... [ eeeees L 06/30/2023 . [ .evveiieiiiiiiiinee s [ 2,500 [0 2,500 [ 2,450 [ 2,463 [ |87 e 8T [ e 2500 | e e e 149 |. 07/23/2025 . [4. A PL ....
Burger King Term Ln B-4 Nt 1 6.943%

. 000000-00-0 | 11/14/26 ... A..... L 06/30/2023 . [ .eveeiieiiiiiiieeeiiiienes [ [l 5,124 5,124 05,100 [ e 28 [ 28 [ D124 L e e e 72 | 11/14/2026 . [3.B FE ....
Gateway Casinos 1st Lien Term Ln B Nt 1 Redemption 100.0000

. 000000-00-0 | 13.221% 10/22/27 .... oA . 06/30/2023 . | .. . 10/22/2027 . [4.A Z .....

Redemption

. 000000-00-0 |Air Canada Term Ln Nt 1 8.839% 08/11/28 ... [A..... L 06/30/2023 . [ .eveeieeiiiiiiiiieeieiiinees [ e 6,250 [ 06,250 [ 6,248 [ 6,240 [ | 1 [ el 1 o s 6,250 |ooociiieiiiins [ e e 255 |. 08/11/2028 . |3.C FE ....
Open Text Corp Term Ln Nt 1 8.705% 05/30/25

LBB3TIY-AJ-2 | eeeiiiiii s A..... L 06/30/2023 . [ .eveeieeiiiiiiiee s [ [ 14,792 | 14,792 | 14,807 |...c..eee 14,798 |ooooiiiieees o ()] PP RO () |eeeeremneeens [ 14,792 | [ s e 488 |. 05/30/2025 . |2.C FE ....
MISYS (Almonde Inc) Term Ln Nt 1 9.038%

..02034#-AA-0 | 04/28/24 ......oeeeiiiiiiiiiieiiiiiie e D..... . 05/31/2028 . [ .veviiiiiiiiiiiieiiiiiiiees [ [ 1,824 ..o 1,824 |............ 1,824 |............. 1,824 [ i Lo L oo o, 1,824 |ooeeiiiiiiiiies o o o 83 |. 04/28/2024 . [4.B FE ....

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 32,605,427 32,630,809 32,249,357 27,660,878 163,355 163,355 32,603, 152 2,216 2,216 1,507,045 XXX XXX

2509999997. Total - Bonds - Part 4 786,680,601 799,129,403 792,421,065 746,137,048 298,433 815,992 5,342 1,109,083 6,224,350 788,036, 141 (5,664,450) |  (1,683,597) [ (7,348,047) 20,550, 180 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 786,680,601 799,129,403 792,421,065 746,137,048 298,433 815,992 5,342 1,109,083 6,224,350 788,036, 141 (5,664,450) |  (1,683,597) [ (7,348,047) 20,550, 180 XXX XXX

Redemption 100.0000

..23281#-12-4 | Cyprium Parallel Invs V LP Pfrd Units ........ |....... L 04/28/2023 . [ .eeeiiiiiiiiiieeeeiieeee [ 1,157.000 |......... 15,727 |ooeiiiiees 0.00 f[oeeeriuenen 15,727 | 95,700 [-uvveereeriiii fereeeeiiiiieees foeeeeeeeeiiiee oo e s 115,727 | o i oo o 2.APL ...
Krung Thai Bank/Cayman Jr Sub Nt Fix to Float

. 000000-00-0 |4.400% Perpet. ....ccccuveeereiiiiiiiiiie s D..... . 05/23/2023 . [Direct ....ccoeeeeiiiiiiinns foeens 950,000.000 |......... 866,875 [.............. 0.00 foeeeriuenes 855,000 |..evvereiriiiiiins foeeiiiieeiiiee [ e e e e 855,000 [..eveeeeiiiiins e 11,875 |........ 11,875 f[oeeeeneee 27,867 [oeeeeee e 3.CFE ....
Gazprom PJSC Sub Nt Fix to Float  4.599%

. 000000-00-0 |Perpet. .... R [ . 05/15/2023 . [Direct .... R 200,000.000 |......... 122,000 209,200 |.......... 116,614 [......... 92,586 |.. .209,200 |..
Banco General SA Jr Sub Nt Fix to Float

. 000000-00-0 |5.250% Perpet. .....cceveeriiiiiiiieiiiiiiieeenne D..... . 04/03/2023 . [Direct ....ccoeeeeiiricinnns foens 460,000.000 |......... 399,280 |...ooeoennen 0.00 foeeeriuenen 460,5% |........... 382,087 |........ 78,508 |.eeoeiiiiiiens [oieiieeiiiin Jeeeeee 78,508 [ooeeieciiiieees [oieeeeens 460,59
Network i2i Ltd Sub Nt Fix to Float 5.650%

. 000000-00-0 R [ . 06/27/2023 . [Direct .... R 790,000.000 |......... 768,275 759,388 |.... 759,388 |..

. 000000-00-0 |6.125% Perpet. .....ccceeeeeeiiiiiiiiiieiiiiiiaens D..... . 05/22/2023 . [Direct ....ccooeeeeiiiinnns |oeees 500,000.000 |......... 495,625 |.............. 0.00 [........... 489,000 |...oovvieiiiiiiinnns feviiiiiiiiiiee feveiiiiiiiiiees foeieieeiiiiin feeeeiiiiiiieeess foreeeeiiiiiins e 489,000
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Banco General SA Jr Sub Nt Fix to Float
..059597-AF-1 [5.250% Perpet. .......ccvvviviiiiiiininiiiiinnnnnnns | Do . 04/03/2023 . |Direct ..covvvvivininnienns oo 580,000.000 |......... 503,440 |...oovvnnnnnns 0.00 |ieeruunnns 581,520 |.......... 481,761 |......... 99,759 [ooviiiiiiiiiiies oo e 99,759 |ooeiiiiiiiiiins e 581,520 [ooeeiiiiiiiiins e (78,080) |....... (78,080) |............ 12,518 |ooeeeens oo 3.CFE ...
Gazprom Sub Nt Fix to Float  4.599% Perpet.
LG3768B-AE-4 | .eeeeiiiieiiie e | D . 05/15/2023 . |Direct ..covvvviiiiniiieins oo 325,000.000 |......... 198,250 [.oooiviiennnns 0.00 |ieerrunnns 338,050 |........... 189,497 |....... 148,553 |ooooveiiiiiiiins o o 148,553 |ovvvviiiiiiinn oeviiinns 338,050 [ooeeiiiiiiiiens oo (139,800) |...... (139,800) |.evvveniiviinninnes frreenees cenanens 6. * ...
HSBC Bank PLC Jr Sub Nt Ser M Perp  5.981%
..G4637E-BF-1 |Perpet. ...oooveeeeieiiiiiiiiiiiiiiiiii D..... . 06/30/2023 . | Call 100.0000 ..... |........ 1,000.000 |............ 1,000 [ieevennnnnns 0.00 Joiieieiiiinnnns 2 692 |.ivvvennnnnns 36 | e o 36 | i T8 | o I 272 |, 29 [ s 2.B FE
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 3,470,472 XXX 3,809,208 1,266,351 419,442 419,442 3,809,208 (338,735) (338,735) 92,982 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 3,470,472 XXX 3,809,208 1,266,351 419,442 419,442 3,809,208 (338,735) (338,735) 92,982 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 3,470,472 XXX 3,809,208 1,266,351 419,442 419,442 3,809,208 (338,735) (338,735) 92,982 XXX XXX
..31340#-00-1 |Federa| Home Loan Bank Com CI B ................ | ....... | 06/26/2023 . |Direct ..................... | ....... 19,757.000 |...... 1,975,700 [oivvvveiiiiiiinnnns Jovennnns 1,975,700 |........ 1,975,700 [ooiivvvvnninns foovvvnviiiinn foovvniiiiiii oo L [ 1,975,700 |oveenvviviinnnns Joveeeniiiiinnnns Jovennniiiininns foviiiininns 49,261 [.ooeveen ceeeeeie] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,975,700 XXX 1,975,700 1,975,700 1,975,700 49,261 XXX XXX
Nationwide Fin Services Inc Var Ann Select
. 000000-00-0 [Con Rider (Seed) ......eeeeeeemuueeeeremmnnieeeeennnn | s . 04/11/2023 . |Direct ..ooeeeeerniiiiieeenn Jeeennen 15,000.000 [.oeeeeemmeiieeee foeeeeees s 15,000 foeeeeeeeennnnns 248 |......... 14,752 |oveeeeeeceeies oeeeeeeeeeens s 14,752 |oveeieeeeeees e 15,000 |veeereeeeennns Jerennns (15,000) |....... (15,000) [+vvmneeeeemmmnnneee fooreeeen e s
Nationwide Fin Services Inc R&D Acct 280-00-
. 000000-00-0 [ 1234 (Seed) ....eeeeeremmereermnnnaneeerennaeeeeens | s . 04/11/2023 . |Direct ..coveeeeeniieieeens Joeeenen 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 [.ooeeeennnnnnnns 305 |oeeeeeennnns [S1615 3 FOURR FEPSPRR AT (SIS U IR 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc R&D Acct 280-00-
. 000000-00-0 [5678 (S€ed) eeevrrrmnereermmnnaeeeemnnnaeeeeennnnns | oenees . 04/11/2023 . |Direct ..coveeeernniiieeenn Joeeennn 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 [.ooeeeennnnnnnns 327 |oeeeeeennnnn (ST T PR FEPSRRR IR (7T PO IS 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc R&D Acct 280-00-
. 000000-00-0 [ 1000 (Sed) .evvvuureeeemmmnnreeeemnneeeeeenninees | s . 04/11/2023 . |Direct ..coeeeeeeniiieeeens Joeeennnn 1,000.000 [.oeeeeeeeiiieeee foreeemmiieeeeeins e 1,000 [.oeeeeennnnnnnns 250 |oeeeeeennnns ALV PO FEPRRRR IR £V PO IS 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc R&D Acct 280-00-
. 000000-00-0 2000 (S€EA) eeerrrrmurreermmnneeeeernnnnaeeeeennnnns | vees . 04/11/2023 . |Direct ..coveeeeenniieeeenn Joeeennn 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 |..oeeeennnnnn 2,539 |......... (1,539) |+ eeeeeieeeeen oeeemmiiieeeees Joeeeennes (1,539) |oeeeeeeeeeenne e 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc R&D Acct 280-00-
. 000000-00-0 3000 (S€EA) .eeevrrmmurreermmmnareeermnnnaeeeeenennns | vees . 04/11/2023 . |Direct ..coveeeeeniieieeens Joeeenen 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 |..oeeeennnnnn 2,008 |........ (1,008) [-oeeeeeeeiieeee foeeeeeeiiie oo (1,008) [oeneeeeemmnaes foreeeeeennnns 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0001 (Sed) evvvuneeeeemrunareeeeennieeeeeennnnees | s . 04/11/2023 . |Direct ..coveeeernniiieeenn Joeeennn 1,000.000 [.oeeeeeeeiiieeee foreeemmiieeeeeins e 1,000 |..oeeeennnnnn 1,944 |........... (944) [ o o (944) |.eeeenieeeeeen Joeeeenins 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0002 (SEed) .eeevrrrmurreermmmnareeermnnneeeeenennns | venees . 04/11/2023 . |Direct ..coveeeeeniieieeens Joeeenen 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 |..oeeeennnnnn 1,509 |oeeeennnns [(SI01S) ) PO FESRRRRRRR RN (509) |+ evevvenaeeeeen foeremmnins 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0003 (SEEA) .eeevrrrmurreermnmnereeermnnnaeeeeenennns | vnees . 04/11/2023 . |Direct ..coveeeernniiieeenn Joeeennn 1,000.000 [.oeeeeeeeiiieeee foreeemmiieeeeeins e 1,000 |..oeeeennnnnn 1,583 |oeeeennes (583) |-vvveeeeeemnnnn Joemmneeeeennnes foeeeeens (583) |+eevevnnaeeeeen foeremnniens 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 [0004 (Seed) .eeevrrrunereermmmneeeeernnnnaeeeeennnnns | oeees . 04/11/2023 . |Direct ..coveeeeeniieieeens Joeeenen 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 |..oeeeennnnnn 2,006 |........ (1,008) [-oeeeeeenieeee foeeeeeiiiiiee oo (1,008) [oneeeeemmnaes forreeeeennnnn 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0005 (SEEd) .eeevrrruurreermmnnnreeermnnnaeeeeenennns | vnees . 04/11/2023 . |Direct ..coveeeernniiieeenn Joeeennn 1,000.000 [.oeeeeeeeiiieeee foreeemmiieeeeeins e 1,000 |..oeeeennnnnn 1,863 |oeeeennnnns (863) |-vvveeeeeemnnnn Jemnneeeeennnen feeeeeens (15K ) ) O SRR 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 [0006 (S€ed) evvvunrreeeemrunreeeemmnereeeeennnnees | s . 04/11/2023 . |Direct ..coveeeeeniieieeens Joeeenen 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 |..oeeeennnnnn 2,128 |........ (1,128) |oveeeeeeeeeies oeeeeeeeeeneee s (1,128) [oeeeieeiiiees [ 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0007 (Sed) evvvenrreeermrnnreeeemnneeeeeennnnees | s . 04/11/2023 . |Direct ..coveeeernniiieeenn Joeeennn 1,000.000 [.oeeeeeeeiiieeee foreeemmiieeeeeins e 1,000 |..oeeeennnnnn 1,866 |........... (866) [-eeeeeevneeee foeeeeeeiiiies et (866) [vneeeeeremnas foeeeeennnan 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0008 (Sed) evvvuurreeermrunreeeemnnneeeeeennnnees | oees . 04/11/2023 . |Direct ..coveeeeeniieieeens Joeeenen 1,000.000 [.oeeeeemniiieeee foreeemmiieeeeeins Jeeeeeeees 1,000 |..oeeeennnnnn 2,535 |......... (1,535) |+eeeevneeeeeen Joeeemmiiieeeeee Joeeeennns (1,535) |+eeeeeeeeeeenn ennieeeees 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0009 (SEed) .eeevrrrunrreermnnnareeermnnaeeeeennnnns | veees . 04/11/2023 . |Direct ..coveeeernniiieeenn Joeeennn 1,000.000 [.oeeeeeeeiiieeee foreeemmiieeeeeins e 1,000 [..eeeeenennnn 2,512 |........ (1,512) |oeeeeeeeeeiies eeeeeeeeeeeeee s (1,512) |eeeeeeeeeeenes e 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0010 (Seed) evvvuneeeeemmunreeeeennieeeeeennnnees | s . 04/11/2023 . |Direct ..coveeeernniiieeenn Joeeennn 1,000.000 [.oeeeeeeeiiieeee foreeemmiieeeeeins e 1,000 [..eeeeenennnn 2,09 |........ (1,005) |.eeeeeeeeenies rmeeeeeeenees s (1,095) |+eeveneeeeeennn enneeeeens 1,000 [ooeeeeeeeniiiees feeeeees (1,000) |........ (1,000) [nneeeemmmneeeeeen forvvennn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0011 (Sed) evvvuneeeeemrnnireeeemnieeeeeennneees | s . 04/11/2023 . |Direct ..coveeeevnniiieeens Joeennnn 1,000.000 [.oeeeeemniiieieee foreeemmiieeeeeenes e 1,000 [..oeeeennnnns 1,909 |oeeennnnns [ES[01S) ) PO FEPRPRRRR RN (909) |+ eeemvnnaeeeeen foeremmnins 1,000 [ooeeeeeeeniiiees feeeeeens (1,000) |........ (1,000) [nneeeeemmmmeeeeeen forveenn v e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0012 (Seed) .eeeerrmmnereermnmneeeeernnnaeeeeenennns | s . 04/11/2023 . |Direct ..coveeeevnniiieeens Joeennnn 1,000.000 |.. 1,000 |.. ,000)
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 0013 (S€€d) ieeerruusrerrmmmnnsrrerrnnnnnareernnnnns | onnnees . 04/11/2028 . |Direct ..cooeeeevviiiiiiiens Jooeennns 1,000.000 f..ooeevvmiiiiies forrermiiiiirniriies Jorrennaaees 1,000 f....oconennns 1,444 |........... (44) [ oo [ (444) | ooemnmnannneen foeeemnnnnnnns 1,000 foeiieiiiiiiins feeeeees (1,000) f........ (1,000) f-neveeemmmmnreeeee forvernne covvvine] e ceveeennnns
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Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 [0014 (Seed) ...cevvvunvrrvrrmnnnniiiiiiininieeinnnnns | s . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,133 [........ [ <) N PR AP R, (1,133) |veveneiiiiinns v 1,000 [ooereeviiiiiinns foeeeens (1,000) | (1,000) fornneevrnnenininnen forreeens s e
Nationwide Fin Services
. 000000-00-0 [0015 (Seed) ...cevvvunvrrvrrrnnnniiiiiiiinirrinnnnns | s . 04/11/2023 . |Direct .... R R 1,000.000 |.. 1,000 [l 1,552 |l (B52) ). .o (552) ... .1,000 |.. .. (1,000) |.... V(0D E R N
Nationwide Fin
. 000000-00-0 [0016 (Seed) ...euvvnvvrrevrnnnrirririniiineiinninees | s . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 1,857 |oeeennnnns (21570 ) PO AR R [R:1<70 1 PR N 1,000 [ooeriiiiiiiiinns foeenens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 0017 (Seed) ...evvvrvvrrerrnnniiriiiiniieneciniinees | s . 04/11/2023 . |Direct ..oovvvviiiniiiiiiins Joeeinnnn 1,000.000 [..ooevvvveiiiiiins forviiiiiiiiiiiiiiis v 1,000 |..ooovvnnnnns 1,403 |oeeeennnns (10 ) PO AR RN (1) F R, 1,000 [ooereeviiiiiinns foeeeens (1,000) | (1,000) fornneeevrmnnnninnes forreeees s e
Nationwide Fin Services
. 000000-00-0 [0018 (Seed) ...euvvrvvrrvrrnnnnirieriniiineiinninees | vens . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..ooovvnnnnns 1,797 |oeennnnns (WA Z0 ) PO A RN [WA°Z0 ) (O N 1,000 [ooereeviiiiiinns foeeeens (1,000) | (1,000) fornneevrnnenininnen forreeens s e
Nationwide Fin Services
. 000000-00-0 0019 (Seed) ...cevvvunvrrrrrnnnnniiriiiiiinieeiinnnns | s . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 1,901 |oeennnnns [CSL0 DN R AR R [CC[01 D) PR N 1,000 [ooereeviiiiiinns foeeeens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0020 (Seed) ....evvvunrrrvrmnnnnnirnirnnninieninnnnns | eens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 2,165 |........ (19 (1<) N PR AP RN, [ (G557 N R RN 1,000 [ooeriiiiiiiiinns foeenens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 0021 (Seed) ...cevvvunvrrrrrmnnnniiririniineeriinnnns | s . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..ooevvvveiiiiiins forviiiiiiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,419 |........ [ 1) N R AR RN, (1,419) | e 1,000 [ooereeviiiiiinns foeeeens (1,000) | (1,000) fornneeevrmnnnninnes forreeees s e
Nationwide Fin Services
. 000000-00-0 [0022 (Seed) ....ccvvvunrvrrrrrmnnrieriirnineeerinnns | veeens . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,410 |........ (13 (0 ) R AR RN, [ (1) R RN 1,000 [ooereeviiiiiinns foeeeens (1,000) | (1,000) fornneevrnnenininnen forreeens s e
Nationwide Fin Services
. 000000-00-0 [0023 (Seed) ....ccvvvumrvrrrrrmnnrerriiinineeerennns | veeens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 2,244 |......... (G720 FROU RPN RN [ 7222 ) ) P A 1,000 [ooereeviiiiiinns foeeeens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0024 (Seed) .....cevvunrvrrrrrrnnnrirriiinineeerinnns | s . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 2,353 |......... [R5 AU RPPPPU RPN (1,353) |vvveneiiiiinn evvnieeneens 1,000 [ooeriiiiiiiiinns foeenens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0025 (Seed) .....cevvumrevrrverunrirriiininieerennns | oens . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..ooevvvveiiiiiins forviiiiiiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,890 |........ (R0 N PR AP R, (1,890) [ounniiviinnnns fooreeiiinnnns 1,000 [ooereeviiiiiinns foeeeens (1,000) | (1,000) fornneeevrmnnnninnes forreeees s e
Nationwide Fin Services
. 000000-00-0 [0026 (Seed) ....eevvunvrrvrrrnnnnirriinnniininernnnnns | veens . 04/11/2023 . |Direct ..oovevviiiniiiiiiins Joevinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..ooovvnnnnns 2,763 |........ [ IC5<) ) PR AP R, [QI(K) N O N 1,000 [ooereeviiiiiinns foeeeens (1,000) | (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0027 (Seed) ....evvvunrrrvrrnnnnnirriinnninienrnnnnns | s . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 3,047 |........ (/210270 PR FORR R [0 Y0 PR R 1,000 [ooereeviiiiiinns foeeeens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0028 (Seed) ....eevvunvrrvrrrnnnniriiinnniinirnninnnns | eens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 2,675 |........ [ IC74<) ) PR FOUP R, (R T4 AR N 1,000 [ooeriiiiiiiiinns foeenens (1,000) |..eveee (1,000) fornnrevrnnnnininnen fooreeeen s e
Nationwide Fin Services
. 000000-00-0 [0029 (Seed) .....cevvunrerrrerrnnirirriiiiinieerennns | veens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 1,388 |oeeennnnns (252D N R AR RN (2515 ) R RN 1,000 [ooereeviiiiiinns foeeeens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0030 (Seed) ...cevvvunvrrrrrnnnnniriirinninireinnnnns | veeeens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 1,628 |oeeeennnns (572218 P AR R (G725 ) O RN 1,000 [ooeriiiiiiiiinns foeenens (1,000) |..eveee (1,000) fornnrevrnnnnininnen fooreeeen s e
Nationwide Fin Services
. 000000-00-0 [0031 (Seed) ...cevvvunrrrrrrnnnniiiniiiriineerrinnnns | eieens . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 1,540 |oeeennnnns [V ) PP AR R (G200 U R, 1,000 [ooereeviiiiiinns foeeeens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0032 (Seed) ....cevvvunrrrrrvrrnnririiiiiineeerennns | veens . 04/11/2023 . |Direct ..oovevviiiiniiiniins Joeeinnnn 1,000.000 [..oovvvvviiiiiies forvviiiiiiiiiiiinis v 1,000 |..oocvvnnnnns 1,846 |ooveennnnns [£-ZES) N PO AR RN [R:Z1C) ) PO N 1,000 [ooeriiiiiiiiinns foeenens (1,000) |..eveee [ V00D R IS I
Nationwide Fin Services
. 000000-00-0 [0033 (Seed) ....cevvvunverrernnnrerriiriineeeeinnns | s . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiies forrviiniiiiiiiiiiis v 1,000 |..oocvvnnnnns 1,946 |oeeeennnns [ESLES 8 R AR R (946) |.oevvvnniinninn foerevininnns 1,000 [ooereeviiiiiinns foeeeens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services
. 000000-00-0 [0034 (Seed) .....cevvunvrrrrrmunnrirriiriinieerinnns | eens . 04/11/2023 . |Direct .... R R 1,000.000 |.. ....1,000 |............. 2,682 . (1,682) [... .1,000 |.. .. (1,000) |.... ,000)
Nationwide Fin Services
. 000000-00-0 [0035 (Seed) ....ccvvvunvrrrrrrnnriiriiiiineeerinnns | s . 04/11/2023 . |Direct ..ooverviiiiiiiniins Joeeinnnn 1,000.000 [..oovvvvveiiiiiins forvviiniiiiiiiiins v 1,000 |..oocvvnnnnns 2,283 oo (1,283) [ o [ (1,243) |vevvieniiiines v 1,000 [ooereeviiiiiinns foeeeens (1,000) |..eveee (1,000) fornneerimnnnninnen forreeeen s e
Nationwide Fin Services Inc NISC Acct 111-00-
. 000000-00-0 {0036 (Seed) .. T T . 04/11/2023 . |Direct .... T 1,000.000 |.. ... 1,000 [............1,948 |........... (948) |.. 5 v |- . (948))... I .1,000 |.. cee eeeee... (1,000))........ (1,000)
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 56,000 79,975 (23,975) (23,975) 56,000 (56,000) (56,000)
5989999997. Total - Common Stocks - Part 4 1,975,700 XXX 2,031,700 2,055,675 (23,975) (23,975) 2,031,700 (56,000) (56,000) 49,261 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 1,975,700 XXX 2,031,700 2,055,675 (23,975) (23,975) 2,031,700 (56,000) (56,000) 49,261 XXX XXX
5999999999. Total - Preferred and Common Stocks 5,446,172 XXX 5,840,908 3,322,026 395,467 395,467 5,840,908 (394,735) (394,735) 142,243 XXX XXX
6009999999 - Totals 792,126,773 XXX 798,261,973 749,459,074 693,900 815,992 5,342 1,504,550 6,224,350 793,877,049 (5,664,450) | (2,078,332)| (7,742,782) 20,692,423 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
VAGLB: Life Income Equity / Credit Suisse
JUL 23 ABGAVL Call .. |Builder ......cccoeenns N/A s Index ........ International ...... ES8DKGMJYYYJLNSC3868 |. 07/28/2022 |. 07/10/2023 |......... 20,438 |....... 7,080,707 |.ccvvunnnns 346.45......... 218,072 [ i [ 5,722 | eeveeeees oo LR FORUU RPN RN (115,076)]cevvvvneeveennn oo | oo [0
VAGLB: Life Income Equity / Credit Suisse

AUG 23 ABGAVL Call .. |Builder ......ccccoeenns N/A s Index ........ International ...... ES8DKGMJYYYJLNSC3868  |. 08/23/2022 |. 08/10/2023 |.......... 1,98 [.......... 691,587 |........... 352.27 |.......... P72 R R RN 1443 [ [t [C1528 PR R AR ((C57 ) R ERUUN (R, [0

SEP 23 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/04/2022 |. 09/29/2023 |....... 161,224 |...... 24,999,389 ........... 155.06 |......... 730,345 |eveeeeeeiiis [ fes 183,606 |.oeevvvnnnn feunnnn 1,752,051 [ooeeeiiiiniiiis e [ (369,252)]..cvvveneeiinnnnn foovviiiiiii | e [0

SEP 23 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/04/2022 . 09/29/2023 |....evvvvvvvinnn fooeeriiiiiiiiiiiis v 169.79 |......... (56,428)]...ccevvvnnnnenes fvrrnnnnieiiinnns [ (14,186)[ ..evveeees oo [(C1-TCICH D) R AR R 28,529 |evveiieiiiinin [ | [0

SEP 23 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .. .. |Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/04/2022 (. 09/29/2023 |.. LTABAS .. 179,084 | [ [ (BT3B e | 03 .

SEP 23 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/04/2022 . 09/29/2023 |....evvvnvvvvnnn fooeeiiiiiiiiiiiiis v 173.67 |.......... (1,977 e [ (170 T R [ IU01C)) R [N R 14100 R AR ISR [0

DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co

Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...cooeeeiine 4PQUHN3JPFGFNF3BB653  |. 01/03/2023 |. 12/29/2023 |....... 225,623 |...... 35,492,814 |........... ST 1 PR I VST R 370,735 [ceveeeeees [ 2,435,931 |ooevnneneiiinnn oo e (362,541 [ | e [0

DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co

Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeeiins 4PQUHN3JPFGFNF3BB653 | 01/03/2023 |. 12/29/2023 |...eevvvnivvinnn fooeeiiiiiiiiiiiiis v 172,25 [oeeeiiiiiiienes e oo v [ (ST T(0)) R KPR RRUURU PR R U [0

DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co

Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeiiins 4PQUHN3JPFGFNF3BB653  |. 01/03/2023 |. 12/29/2023 |........ 10,075 |........ 1,584,9421........... ST 1 PO RN TNV TN F RN 17,217 oo | L0 BT P R R (R ITR:X70) R U TN [0

DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co

Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeiiins 4PQUHN3JPFGFNF3BB653 | 01/03/2023 |. 12/29/2023 |...evvvvnvvvinnn fooeeiiiiiiiiiiiiis v R ECT 1 R AU RN RN U R, (VAL R IR RN R KRN (R [0

VAGLB: Life Income Equity / Credit Suisse

FEB 24 ABGAVL Call .. |Builder ......ccccceeen. N/A s Index ........ International ...... ES8DKGMJYYYJLNSC3868  |. 02/23/2023 |. 02/12/2024 |.......... 3,439 1........ 1,174,504]............. K73 U N R 21,083 [oiiiiiiiieeens e 13,613 [t i 28,193 | o (A1) R FRRN (R, [0

MAR 24 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 04/03/2023 |. 03/28/2024 |......... 15,425 |........ 2,463,09|........... 159.68 [covveiiviiiiins foreeiinann 49,669 |...ovnniiiiiinn foeeiiinnns 37,599 | .oeeeni [ 164,472 [ e [ (QPHV7(0)) R R [N [0

MAR 24 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .. .. |Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/03/2023 |. 03/28/2024 |.. (BB [ [ [ [ [ 03 .

MAR 24 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/03/2023 |. 03/28/2024 |....... 250,769 |...... 40,042,762|........... 169,68 [coveniiiiiiiins foeeennnnd 865,152 [cvvuniiiiinninn foeeennnd 654,906 [....coeeee [onnnnn 2,673,827 |euveeeeeeinnnnns foovvnnnnnneniinnn oo (210,247 [ | e [0

MAR 24 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 04/03/2023 . 03/28/2024 |....evvvnvvvvvnn fooeeiiiiiiiiiiiiis v A74.85 [cvvniiiiiiienns oo oo i [ s [EATAUSX)) R KPR AU RO R U [0

MAR 24 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 04/03/2023 |. 03/28/2024 |......... 14,425 |........ 2,303,371 ).ccvnennnns 159.68 [covveiiviiiiins foreeiinann (LI PO RN 38,982 |..cevvnes [ LCKTR(0[CH U AR RPN [RPRCIE)) A IR [0

MAR 24 |IP S&P 5% VAGLB: Individual Equity /

Control Spre .......... Protection Plan ....... N/A Lt Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/03/2023 |. 03/28/2024 |.....evvvvvvvvne fooeviiiiinniiiniins Jovvvnnnnnns 178.84 [ o [ oo oo e (7,248)]. e | Lo o v [ cvviennnns 03 i
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 977,278 1,754,732 1,327,905 [ XXX 6,866,197 (1,120, 745) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 977,278 1,754,732 1,327,905 [ XXX 6,866,197 (1,120, 745) 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 977,278 1,754,732 1,327,905 [ XXX 6,866,197 (1,120, 745) 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 977,278 1,754,732 1,327,905 [ XXX 6,866,197 (1,120,745) 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
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.84 USD (4.48
Currency Swap ......... Bond . .|Currency .... [Citibank NA ... E570DZWZ7FF32TWEFA76 | 03/13/2013 |. 04/17/2028 |.... R 29,840,000 (GBP) A ...156,264 |...... 4,434,000 |....cvvnnns fonnnnn 5,949,775 |... ....(1,240,000).... .[100 7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond .........coeevernns D-1 s Currency .... |COrP wevvunvrvvrnnnnns BATYDEB6GKMZO031MB27  |. 11/21/2013 |. 01/02/2025 |.......evvvvvven feunnns 16,000,000 [(XSONTAON)  [ooeeevenniiiiiins foeeeeeeeiiieees fovvinnnnns 39,955 |...... 3,390,384 | ..covvnnnnn fennnnn 3,051,441 |oeeniiiiiiinns | [RETEEY)) R TR RN 98,381 ..ovennnns 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond ........ccoeeveeeens D-1 s Currency .... |COP weveueereernnnnns BATYDEB6GKMZ0031MB27  |. 11/21/2013 . 01/02/2025 |.eevveeeeeeennn [ 9,000,000 |(XSONTAON)  [eeeeeeeeeeeeeeee Joemmneeeeeeens foeeeeeeee 22,475 |...... 1,907,091 [..eeeienns |oenee 1,716,435 [ | (346, 186)[....eevveeeeeeeen Joemmmeeeeemenies foeeeennnns 55,340 | .......... 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond .........ccooeveeens D-1 s Currency .... |COrP wevvunvrvvinnnnns BATYDEB6GKMZO031MB27  |. 11/21/2013 |. 01/02/2025 |......eevvvvvven feunnns 40,000,000 [(XSONTAON)  |eveeennrrrernnnnns foovrennniniiecins [ 99,888 |...... 8,475,961 [..eeeeeeeen [ 7,628,602 |...ccevnnniiiiinnn fonnnn (1,538,605)[...ccevvvvnenens foevvrninieeiinnns [ 245,954 [ .......... 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond ........cc.eeveeeens D-1 s Currency .... |COP weveueeveernnnnns BATYDEBBGKMZ0031MB27  |. 11/21/2013 . 01/02/2025 |.eevvveeeeeennn [ 9,000,000 |(XSONTAON)  [oeeeeeeeeeeeeee Joemmmeeeeeeenis feeeeeeeee 22,475 |...... 1,907,091 [..eeeienns |oenee 1,716,435 [ | (346, 186)[....eevveeeeeeeen Joemnmeeeeemnnies foeeeennnnn 55,340 | .......e.. 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.89 USD (4.51
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 04/10/2014 |. 06/15/2029 |.......evvvvvven founnns 15,093,000 [BP)  |eeeeeeiiiiiinee feeeerneeenn [ 108,292 |...... 3,660,300 [...oeeenns fonnnnn 4,544 113 | o (£S5 TVIV[0)) R IR RN 184,301 [ .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign JPlorgan Chase & Co .4.55 USD (6.28
Currency Swap ......... Bond ....oceeeiniiieees D-1 s [T 11T N 7HBGLXDRUGQFUS7RNES7  |. 06/11/2014 |. 08/14/2029 |......eeeeeveeen feunnnn 20,636,000 [AUD) e e [ (5,806)...... 5,975,200 | ..ccvvunnns feunnnn 5,211,350 [oeeeeeeeenieeeee Joeeennnns 327,800 [eeeeeeeeeeeeen Jeeeeeeeeeeees foeeeenens 255,436 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign JPlorgan Chase & Co .4.62 USD (3.11
Currency Swap ......... Bond . .|Currency ... |.... ... THBGLXDRUGQFUS7RNES7 | 06/25/2014 |. 07/24/2024 |.... P 14,993,000 [EUR) ...159,346 |...... 2,993,100 | .oevvvnnnnn feunnnn 2,932,144 |... . (224,400)|..... .[100 7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 5.08 USD
Cross Currency Swap . |Bond ........cc.eeveeeens D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/27/2014 |. 06/29/2029 |......ccevvuuees |oeenee 12,504,934 |(XSONTAON)  [oeeeeeeeeeeeeee Joeee e o 153,392 |...... 3AT1,786 | |oeeee 2,773,617 [ [ (455,526)]..cvvveeeeeeennn feeeeeeeeiieeeees et 153,189 [ ....eennns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (3.63
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 [. 09/16/2014 |. 12/16/2024 |..........eeeees |oenne 24,321,000 GBP) e e feeiieen 139,111 ... 5,266,500 [...oeeenns fonnnns 5,501,802 |..evvveviiiiinens foeeene [(CXNVIV[0)! R IR RN 147,225 «ooeeeeen 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .4.57 USD (4.07
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 [. 10/08/2014 |. 12/20/2029 |.......cevveees |oernee 19,284,000 [BP)  |eeeeeeeeeeei foeeeeereeeeeeen [ 127,993 |...... 4,040,400 [..ouunreens fornnne 5,261,759 |oeeeeeeeeeieees e (744,000)[-..eeevneeeeeenn formmeeeeemnnnees foeeeennnn 245,435 .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.89 USD (3.43
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency ... |NA ooeiiiiiiiiinns 7HBGLXDRUGQFUSRNES7  |. 06/25/2015 |. 09/23/2025 |.......eevvvvven founnns 15,750,000 16BP) [ i [ 89,826 |...... 3,047,000 [..ouuneenns fornene 3,358,882 |...nvieiiiininins [ ({2 NVIV[0)) R IR R N7 747 e 100 /7 QL ......
Pay Fixed DKK Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.94 USD (2.35
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency ... |NA ooiiiiiiiiis 7HBGLXDRUGQFUS7RNES7  |. 06/09/2015 |. 08/27/2025 |......eeueeveeen founnnn 24,858,757 PKK) e feeeeeeeeeneeees feeeeen 209,283 |......... 680,453 [.ovveneens foeeeeens 637,057 [.eeeeeeeeeeeeees Jeennnn (428,070)[eeeeveeeeeeenn foemmeeeeemnnnees foereennns 182,743 | .......... 100 / QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.04 USD (3.86
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 11/20/2015 |. 12/15/2025 |......eevvvvven founnns 26,305,900 [CAD)  |ieeeeeeeeeeereens freereeeernnies feveieeens 19,483 |....... [RPSTREX)] [ R, 65,969 [..enniiiiiiiiens e [(CUTEIV0 R IR RN 206,422 | .......... 100 /7 QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.98 USD (0.86
Currency Swap .. . |Bond . .|Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFA7E | 11/24/2015 |. 12/11/2025 |.... R 24,591,777 |CHF) A ...368,949 |..... (3,322,470)] .cevvvnnnns fennnn (3,258,046)... . (872,603)|.... 192,542 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.96 USD (2.05
Currency Swap ......... Bond .....oociviiiiinnns D1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 ). 11/24/2015 |. 12/11/2025 |.....cevveivien founnns 15,954,000 [EUR) e Lo o 149,770 |....... (409,500)f .evvunneeen fonnnns (225,862)]...0neeceinnnnns foeeens (306,000)f...ceevvnenniirins Jouennniiiiinninns fooeeennns 124,912) .......... 100 / QL ......
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of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.43 USD (1.84
Currency Swap ......... Bond ..o D-1 s Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 01/15/2016 |. 03/30/2026 |.......eeeeeeenn [onnne 49,230,000 [ER) e [ e 388,759 |......... 139,500 [..ooovnnns feoreannne 402,210 | [ (918,000)..cceeeeeeees fereeieiiieeeee [ 408,244 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.5USD (1.69
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 (. 04/13/2016 |. 05/04/2026 |.... R O 11,413,000 [EUR) ...104,515 [.........365,581 | ... ....486,028 |... . (206,588).... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.5 USD (1.69
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........ooeeern |onnnne 10,000,000 [ER)  feeeeeeieeeeee oo [ 91,575 |......... 320,319 |.eeeeeneis e 425,855 |- [ (181,012)[.ccee e e [ 84,359 [ .......... 100 / QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeeveeen |onnne 25,000,000 [SEK)  feeeeeeeiieen o e 163,612 |...... 5,435,648 |........... [oocs 5,217,715 | o 693,025 |....ueviieiieein | e 227,967 | .uvveennnn 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeveeeenn |onnnne 25,000,000 [SEK) [ e e 163,612 |...... 5,435,648 |.......... [eeees 5,277,715 | o 693,025 |....eeieeeeeees Joeeieeeee e oo 227,967 | evveennnn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |...evvvvvneeen |oennne 25,166,250 [ELR)  [eeeeieiieeenen [ [ 242,086 |........ 621,000 [....coennns fonnns 1,245,624 [..ovveeeeeiiinies [ (459,000)]...evvveeeeeeinn foeireeneeeeins foeiens 261,801 .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 10/05/2016 |. 10/27/2027 |..ccevevveaeees feeennne 8,388,750 EUR) [ e e 80,69 |........ 207,000 [..ooeennns fernannne 415,208 |- [ (153,000)[-ceeeeeeeees [ [ 87,267 | ..oueeee 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.72 USD (2.91
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/19/2016 |. 11/10/2031 |...ccvvveeeeeen |oennne 14,760,000 GBP) | forreeeeeeiiens [ 51,036 |....... (483,600)[-evvvveees |oeennnns 981,270 [ovevveeiiiiieenes [ (744,000)....ccoennrreene [ [ 213,509 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.76 USD (3.02
Currency Swap ......... Bond . . |Currency .... [Citibank NA ... E570DZWZ7FF32TNEFAT6 . 11/01/2016 |. 05/18/2027 |.... N 21,996,000 [GBP) X (869,400)] ... ....489,771 |... ... (1,116,000)|.... .[100 7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of AmericaNA [ 4.11 U
Cross Currency Swap . [Bond ...........cccoc.e. D-1 i CUrrency ... [.eeveeeeeeeiiiennennn. BATYDEBBGKMZO031MB27  [. 11/01/2016 |. 12/31/2029 |....evvvveneees [oennne 7,720,416 |(XSONTAON)  [eeeeeeieiiiiees e [ (102,651)f....... (288, 113)] ceevvvveae |oee (1,008,875)..c.cvvveeeeeeinn | [[IEIVR: 7)) AR RN RN 98,489 [ .......... 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Barnk of AmericaNA (L 4.11 USD
Cross Currency Swap . [Bond ...........ccccce.. D-1 s CUPrency ... [.eeveeeeeriiiiinnnnenns BATYDEB6GKMZO031MB27  [. 11/01/2016 |. 12/31/2029 |....eeeveecaeees [eennne 7,720,416 |(XSONTAON)  [eeeeeee e e [ (102,651)f....... (288,113)] v |onee (1,008,875)...evveeeeeees | (390,875)]..cceeeeeeeee Joeeiieeee e oo 98,489 [ .....o... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.03 USD (2.31
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/01/2016 |. 02/20/2025 |........oeevvenn |oennnes 7,330,20016BP) [ foee e 23,989 |....... (291,600)] .-evveeeees Joenennn (101,282)). s o (372,000)...cceeeniiiienns [ e 47,030 | .......... 100 /7 QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 4.32 USD
Cross Currency Swap . [Bond ...........ccccc... D-1 s Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eeeveeens |onnne 17,991,100 [(EUROOBM)  [oeeeeeeeee e oo e 11,849 |....... (554,200)] ..eeeeeenn fennen (1,983,918)]...ceeeeeeiiies [ (346,800)....ccereeeee fereeeeiiieeeee [ 211,148 | ..o 100 / QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 4.32 USD
Cross Currency Swap . [Bond .............ccc... D-1 i Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eeevveeenn |onne 31,219,850 [(EUROOBM)  [ooeeeeevveeeeeee [eeeeeiiiiieeeeee [ 20,562 |....... (961,700)( ..ocennns fennns (3,442,681)[.....ccccevnnnnns fornnnnn (601,800)]....cceeveeeuunnns forveeeneriiiiinns fornienns 366,404 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.7 USD (2.12
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 03/01/2017 |. 08/05/2024 |......evvveeeees |onnnne 22,131,000 [GBP) e e e 167,847 |....... (734,400)] cvvvveeees | (191,278)f..cceciiinns oo (1,116,000)] e o o 116,128 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  [. 06/07/2017 |. 06/27/2027 |...cevvvveeeen |oennne 13,615,600 ER) [ e 138,611 ......... 424,800 ... 762,031 [oooeeeiiiiieeee [ [PZER:(0[0)) U RO RO 135,063 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/07/2017 |. 06/27/2027 |....eevvveeeeae |oennne 13,515,600 EUR) [ e 138,611 |......... 424,800 [..oovvveee | 762,031 [oooeeiieeees [ (244,800)].. e | oo 135,063 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ...ociiiiiiiiins D-1 e Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |....evvvvvveean |oennne 13,280,000 [GBP)  |eeeeeeeeeeiiiees forreeeeeeiien foee 83,181 ........ 577,000 [..oeeeennns fernns 1,548,671 [ooooeeiiieenne [ (620,000)f...ceeeeeenvreeee ferreeiiiiiineeees [ 138,325 | ......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond .....cceeeiiiiinns D-1 . Currency .... [BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 10/04/2017 |. 10/31/2027 |......eeeeeene. |...n. 29,216,000(GBP) | | |, 182,998 |...... 1,269,400 |..covveees |- 3,407,076 |.....ceveeenn | (1,364,000)]- . eeeeeeeeeeeee foiiiiieecieis |, 304,314] .......... 100 / QL ......
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Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ..o D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |...eeeveveaeees feennne 6,640,000 6BP) | e e 41,590 |......... 288,500 [..ovvveees |oernnee 774,336 |- | (310,000)f-.ceeeeeeeees fereeeieiiieeees [ 69,162 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap .. . |Bond . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/18/2017 |. 10/30/2024 |.... R O 17,664,000 |EUR) ...208,311 [...... 1,300,500 [.couvveees |onne 1,399,278 |... . (306,000)f.... 102,123 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/18/2017 |. 10/30/2024 |......eevveeeees |onnnne 17,664,000 EUR) | e e 208,311 |...... 1,300,500 [.covvveee |oennne 1,399,278 | o (306,000)..cceeereeeee fereeeeiieieeee feeeee 102,123 ...t 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.89 USD (1.81
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/18/2017 |. 10/30/2027 |....evvvvveeen |oennne 29,440,000 [ER)  feeeeeeieeeeeen [ [ 323,139 |...... 2,167,500 |..eveeeees fonnee 3,031,544 [ [ (510,000)f...ceeeeeevvreeees ferreeiiiiieieeees feeeeee 306,550 | ..eveennnn 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.9 USD (2.69
Currency Swap ......... Bond ..o D-1 s Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/27/2017 |. 11/15/2082 |.....evveeeeens |onnne 47,131,200 [GBP) e [ [ 308,554 |...... 1,400,400 [..cevvvvees |oenne 6,102,232 |-eeeeeeeeeeiies [ (2,282,000)-..cceeeeenens foreeeeeeieiiiens foeeeed 721,981 oo 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2024 |....ovvvvveein |oennns 5,827,500 ER) [ fo e 70,629 |......... 373,000 [.couvreees |oeennnes 419,064 |- | (102,000)f...ceeeeevieeee ferreeiiiiiiieens e 35,243 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/02/2017 |. 12/15/2024 |.....oovveeeeces |onnne 13,986,000 EUR) e e e 169,509 |......... 895,200 [...cuvvvens |onnne 1,005,755 |- o (244,800)]..c.eeeeeeeeees Joeeiieeee e oo 84,584 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.18 USD (2.03
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2027 |..evvvvveeeian |oennns 5,827,500 ER) [ foe e 66,040 |......... 373,000 [.coouvreees |oeennnns 568,831 [...ooooiiiiienn [ ({0700} P AP N 61,585 .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.18 USD (2.03
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE . 11/02/2017 |. 12/15/2027 |.... N 18,648,000 |EUR) e e [ 211,329 [ 1,193,600 [..oevvveees |oennne 1,820,261 |... . (326,400)..... 196,977 .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFAT6  [. 01/25/2018 |. 03/14/2082 |....cvvvvveeees [oeennne 7,140,000 6BP) e feeireeeeeens [ 62,243 |........ 788,500 [...ooeennns fonnns 1,716,235 | o (310,000)f..cceeeeevvireene ferreeiiiiiiiieees [ 105,374 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFA76  [. 01/25/2018 |. 03/14/2032 |....eevvveeeees [eennnne 7,140,000 6BP) | e e 62,243 |........ 788,500 [...oooounn fornnnn 1,716,235 | o (310,000)f-cceeeveeeee fereeeeiieeeeee feeeee 105,374 | .......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.28 USD (4.42
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2028 |.....evvvvveeen |onnne 20,638,800 JAUD) e foee e 32,303 |...... 1,979,600 [..cvvveees |oeenne PARVCNVCT RO R 7,200 [eeeeeeiiiienns [ [ 236,678 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 06/27/2018 |. 10/01/2030 |...ceeveveeeees foennne 7,371,000 [AD) s e o 9,123 ........ 707,000 [ ..oooevnnns feunennne 885,480 ......oooeeneeens [ 149,000 |-..evveeeeeeiins e o 99,305 [ ..eveennnn 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...cvvvvveeeee |oenne 11,056,500 [AD)  feeeeeeeeiees foreeee e 13,685 |...... 1,060,500 [....coennns fennns 1,328,220 | | 223,500 |.eooiiiiieeneein feeiiieeeeeens oo 148,958 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...eeevereerias | 5,159,700 JAUD)  feeeeeeeieiees e [ 6,386 |......... 494,900 | .evveerens o 619,836 [...ooeeeiiiiiens [ 104,300 |- o o 69,514 | ..ot 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Vel ls Fargo .4.27 USD (1.82
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [.07/12/2018 |. 10/12/2028 |........ceveeenn |onnne 16,342,200 EIR) [ fe 207,605 |...... 1,069,600 [........... [oees 1,962,991 | [ (285,600)[....cceeevvreene ferreeiiiiiiiieens [ 187,943 .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond ..o D-1 s Currency .... |Scotland ............ RR3QM [CINW [PCSBA4S074  [. 08/08/2018 |. 11/07/2028 |....eeeveveeeees [oennnne 7,720,200 16BP) [ e e 57,914 |.......... 98,400 [...ooovnnns founeannne 920,038 |- [ (372,000)...cceeeiieeees [ [ 89,381 ... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.24 USD (2.75
Currency Swap ......... Bond ...ociiiiiiiiins D-1 e Currency .... |Scotland ............ RR3QM ICII IPCSBA4S074 (. 08/08/2018 |. 11/07/2028 |....cevvvvveeees [evnnne 5,146,800 16BP) [ [ e 38,609 |.......... 65,600 [...ocoennns fernnnnne 613,359 | [ (248,000)....ccoonvvieeens [ e 59,588 | ...veeennn 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond .....cceeeiiiiinns D-1 . Currency .... [Scotland ............ RR3QM I CIHN [PCSBA4S074 |. 08/08/2018 |. 11/07/2028 |........eeeee.e. |...... 25,734,000(6BP) | | |, 193,047 |......... 328,000 |...cceees ... 3,066,793 |....oveeeeiiis [ (1,240,000)]- .. o o 297,938 .......... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 10/02/2018 |. 02/05/2039 |....ceevvveeeees foeennne 7,196,000 [AD) e e o 1,494 |......... 532,000 [..covvvee |oennne 1,158,459 |- oo 149,000 |-..evveeeeeeiies o ot 142,172 ......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 (. 10/02/2018 |. 02/05/2039 |.... PR O 7,196,000 [AUD) 1,404 1.........532,000 [ ..oooennns fonnns 1,158,459 |... ...149,000 |.... 142,172 -[100 7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 10/02/2018 |. 02/05/2039 |.....eevvveeeees [eeennne 7,196,000 [AD) e e o 1,494 |......... 532,000 [..covvvee |oennne 1,158,459 |- oo 149,000 |-..evveeeeeeiies o ot 142,172 .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..4.3USD (0.64
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/11/2018 |. 11/19/2026 |......eevveeecnn |oennnnns 9,095, 281[PY) e | fees 172,498 |...... 2,017,462 | .evveeeees e 1,732,592 [cevveeeiiiiien [ FATNC 72 FUUURUURUR RO N 83,753 | .veeeens 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 4.3 USD (0.64
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/11/2018 |. 11/19/2026 |.......ooeeren |oenenes 8,904,720 |PY) e e e 168,884 |...... 1,975,193 | vvveeeees o 1,696,291 |- o 697,075 [ oo [ 81,098 .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.39 USD (2.96
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/11/2018 |.01/10/2029 |......evvvveeenn |onnne 15,852,000 [GBP)  feeeeeiiiieens e 121,092 |........ 608,400 [........... foeens 2,263,146 |...oeeeeeeiinnnns fornennn (744,000)....ccoenmrreeee [ [ 186,505 .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.66 USD (3.21
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |.01/10/2034 |.......eoeeeeres |onnnne 10,568,000 GBP)  |eeeeieeeeiens o e 82,641 ......... 405,600 [...ovvvees |oennne 2,111,408 | | (496,000)....cceeeveeeee fereeeeiiieieeee [ 171,545 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.26 USD (2.84
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/11/2018 |.01/10/2029 |.....evvveeeenn |onnne 18,508,000 BBP)  |eceieiieeiiiins foerreeee e o 140,658 |......... 723,800 [.coovveens |onnne 2,632,495 [ [ (868,000)]....cceeeeeennins forreeineeiiiiinns forneennd 217,754 | eveeees 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap .. . |Bond . . |Currency .... |Scotland .... RR3QM CIHN [PCSBA4S074 . 10/24/2018 |. 01/24/2029 |.... N 17,106,000 [EUR) X ...223,906 |.........742,500 |.........o. ... 1,851,219 |... . (306,000).... .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |Scotland ............ RR3QW ICINW IPCSBA4S074  [. 10/24/2018 |. 01/24/2029 |....cevvvvveeees [oennne 5,702,000 ER) [ foee e 74,635 |......... 247,500 [.eevvienas | 617,073 [coeeeeiiiiiieee [ (102,000)f...ceeeeevieeee ferreeiiiiiiieens e 67,318 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.17 USD (2.79
Currency Swap ......... Bond ..o D-1 s Currency .... |Canada ............... ES7IP3USRHIGC71XBU1T  [. 02/15/2019 |. 03/19/2031 |.....eevveeerns |oenne 19,227,000 [GBP) [ e e 136,806 |......... 172,500 [ .ooooeinnn fouens 2,651,388 |...oveeeeeiiiies [ (930,000)[-.ccc e feeeeeeiiieeeeee feeeee 267,167 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 [. 11/07/2019 |. 11/15/2029 |....cevvvveeees |oennne 14,990,386 |PY) [ e 188,667 |...... 3,645,019 [....ooeuis fnns 2,189,590 |...evveeeieiiiins o 14,286 [ceeeeieece [ e 189,371 .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ..o D-1 s Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2029 |...eeevveeeees |onnnne 14,990,386 |PY) [ e 188,667 |...... 3,645,019 [....coonn fenenes 2,189,590 | o 1,140,286 [ [ e 189,371 ..o 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .3.07 USD (0.56
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 [. 11/07/2019 |. 11/15/2084 |.....ceeeveees |oennne 29,980,773 |PY) e [ [ 415,610 |...... 7,290,088 |..vveeeaen fonnnee 3,850,996 |...evvveriiiiiins o 2,282,572 [ceeeeeeiiiiienn [ e 505,830 [ ....eoe... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  |[. 11/27/2019 |. 12/04/2029 |.....eevvveeeens |oennne 13,745,000 ER)  feeeeeeee e 148,183 |........ 108,750 | .evveeeees [ 827,917 [eeeeeeiiiiee [ (255,000)]- . cvveeeeeees Joeeiieeee e oo 174,345 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/27/2019 |. 12/04/2029 |.....cevvvvveees |oennnne 8,247,000 ER) [ foe e 88,910 |.......... 65,250 |... 496,750 |- | [QEEKIVUL)) U IR N 104,607 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 11/27/2019 |. 12/04/2029 |...ccceevevreers feneennne 5,498,000 EUR) [ e e 59,273 | 43,500 [.covvveees oo 331,167 [oeeeeeeiiieeees [ (102,000)... oo [ [ 69,738 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ...ociiiiiiiiins D-1 e Currency .... |Scotland ............ RR3QW ICIHN [PCSBA4S074 [ 12/10/2019 |. 12/19/2031 |...ceevveeeeees |onne 14,951,250 ER) | e [ 153,421 |......... 224,100 [.eonvriens |oennne 1,180,739 [ooeeeeiiiieene [ (275,400)). v | oo 217,651 | ....oeees 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond .....cceeeiiiiinns D-1 . Currency .... [Scotland ............ RR3QM [CI [PCSBA4S074 . 12/10/2019 |. 12/19/2031 |.....ceeeeeeen. |oeeene 7,198,750 ER) | e e 73,870 |........ 107,900 |.evveeeens v 568,504 |....eeeeeeeeeii o (132,600 e e, 104,795 .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM ICIN [PCSBA4S074  [. 12/10/2019 |. 12/19/2031 |...eeeeieieeees [oennne 1,107,800 [ER)  feeeeeeeiieieeee oo feeees 11,365 |..ooeeeen 16,600 [..ovvvvees |oeeeeennn 87,462 | | (20,400)...ceeeieeee [ [ 16,122 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap .. . |Bond . . |Currency .... |Scotland .... RR3QW ICII IPCS8A4S074 [ 12/10/2019 |. 12/19/2031 |...evvvevieein | 4,430,000 [ELR) .. (81,600)f.... -[100 7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.19 USD (3.28
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 02/12/2020 |. 06/16/2040 |.......eeveeeees |onnne 17,535,180 JAUD) [ e e (13,154)f........ 208,780 [.....ooeuvs fornen. 1,805,890 [ [ 387,400 ..oeeeeiiiicie [ [ 361,235 | ......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2082 |.....evvvvveeen |onne 15,260,700 EUR) s forieeeeeeins o 105,483 |...... 1,079,000 |........... (i i0[0)) AU KRR RSN 233,191 | ..o 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2032 |.....eevvveeens |onnnne 20,543,250 [EUR) e e e 141,9% |...... 1,452,500 |........... (357,000).cceeeeeeee fereeeeeiieeeeee feeeeee 313,911 | e 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2082 |.....evvvveeeenn |onne 15,260,700 EUR) s foeeeeeeeeeins o 105,483 |...... 1,079,000 |........... (i i0[0)) AU KRR RSN 233,191 | ..o 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 02/12/2021 |. 07/23/2031 |....eevveeeees |onnene 16,571,520 EUR) [ e 147,636 |...... 1,626,190 | .evveeennn (279,480) e | oo 235,358 | ..oooennee 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Vel ls Fargo .2.91 USD (1.33
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [. 12/02/2021 |.03/02/2034 |.......eeeveres |oonnne 20,408,400 ER) e | 167,581 |......... 772,200 | ........... (367,200)[..cceeeneniieeee ferreeiiiiieieeee [ 333,467 | ... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.49 USD (1.88
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 02/25/2022 |.03/10/2029 |....eevvveeeeen onnnne 15,708,000 |EUR) X ...132,701 |.........435,400 | ... . (285,600).... 187,489 .[100 7 QL ......
Pay Fixed NOK Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.13 USD (4.52
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 03/29/2022 |.01/09/2032 |...evvvvvvevicnn |oennes 7,540,603 NOK) [ o e 18,148 |...... 1,486,940 | .ovvveeees |0 1,328,273 | o 576,419 | | oo 110,143 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP30 . 12/08/2022 |. 03/08/2035 |......eevvevenn |oeenien 5,122,951 |PY) e e [ 60,700 |......... 272,282 | eveeeeeen foeeeeenn 5,568 [ [ 487,952 |- oo e 87,601 ... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPPTAL {1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [MARKETS LLC ........ 0VEW8SEaX2D1J857GP30 [ 12/08/2022 |. 03/08/2035 |......eeevvvvcnn |oennnee 9,514,002 [PY) | | e 12,79 |......... 505,667 [..oouvvens |oereeenn 10,341 | | LU/ (7 U I RN 162,687 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0V6W8S60X2D1J857QP30 [ 12/08/2022 |. 03/08/2035 |.......evvveeren [|onnnne 19,759,983 [PY) | e [ 284,19 |...... 1,050,231 [ cevvveeens oo 20477 | e 1,882,102 [ [ e 337,888 | ..eeeennnn 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPPTAL - f 1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [MARKETS LLC ........ 0VEW8S6AX2D1J857GP30 [ 12/08/2022 |. 03/08/2035 |......evvvveeees [oeennne 7,318,501 |PY) [ e e 86,715 |......... 388,974 | .o | 7,955 | [ 697,075 [c.eeoeeiiiiiin [ [ 125,144 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP30 . 12/08/2022 |. 03/08/2035 |......eevvevenn |oeenien 5,122,951 |PY) e e [ 60,700 |......... 272,282 | eveeeeeen foeeeeenn 5,568 [ [ 487,952 |- e e 87,601 ... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPITAL - f 1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [MARKETS LLC ........ 0VEW8SEaX2D1J857GP30 . 12/08/2022 |. 03/08/2035 |......eevvvvecnn |oennnes 5,854,801 1PY) [ [ e 69,372 ........ 311,180 [ .oeeeeis [ 6,364 [ [ YA T/UN U I RN 100, 115 .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0V6W8S60X2D1J857QP30 [ 12/08/2022 |. 03/08/2035 |.......evvveeren [|onnnne 12,075,527 |PY) e e 143,079 |........ 641,808 [....ooounns ferneeee 13,125 [ | 1,150,174 [ e e 206,487 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPITAL - f 1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [MARKETS LLC ........ 0VEW8S6AX2D1J857GP30 . 12/08/2022 |. 03/08/2035 |......eevvevecnn |oennnee 512,951[RY) e e [ 60,700 |......... 272,282 | vveeeeeen e 5,568 [ [ 487,952 |- [ | 87,601 .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 5.67 USD (2
Currency Swap ......... Bond .....cceeeiiiiinns Currency .... [MARKETS LLC ........ 0V6W8S60X2D1J857QP30 . 12/08/2022 |. 03/08/2035 |.......eeeeeeune |onenneen 5,122,951 |PY) i | |, 60,700 |......... 272,282 |.eeeeeeeii e 5,568 [ [ 487,952 | | |, 87,601 .......... 100 / QL ......
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1 4 5 6 7 8 9 10 11 14 16 17 18 19 20 21 22 23
Cumulative
Prior
Year(s)
Strike Initial Cost Credit Hedge
Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
of Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap ......... Currency .... [COrp ..oocovveuunnnns 1VUV7VQFKUOQSJ21A208  |. 12/21/2022 |. 01/04/2032 |................ 26,462,500 [ER)  [eeeeieieeeeee [ [, 116,361 | (810,000)] (1,488,588)|.....covveeeeeaes | (510,000)f-.cceeeeeeee feeeeieiieeeeees feeeee 386,220 | ..oveennnn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap .. . . |Currency .... |Corp ... 1VUV7VOFKU0QSJ21A208  |. 12/21/2022 |. 01/04/2032 |.... 10,585,000 (324,000)] ... (595,435)|... . (204,000)f.... 154,488 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.22 USD (4.22
Currency Swap ......... Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 02/16/2023 |. 05/18/2033 |................ 19,211,400 ER) [ oo [0 20,691 (424,800) (884,330)....eeeeeeeees o (424,800)]- .. eeveeeeeees Joeeieeeee e oo 302,090 [ ..veeennnn 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .5.49 USD (5.57
Currency Swap ......... Currency .... [MARKETS LLC ........ 0VBW8S6aX2D1J857GP30  [. 03/15/2023 |. 03/31/2040 |.......cc...... 24,130,000 [GBP)  [eeeeeeieeieeei feeeiieeeeeen [ (18,537)). (1,276,000) (467,004).....ccovnnrnnnns fernes (1,276,000)]-.cceevvveeeeeenn | Joeiies 493,993 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/30/2023 |.07/11/2033 |................ 13,816,926 |PY) [ e e (42,128)] .evvvveees |oeees (42,421)]. e oo (59,053) ... vveeeeeees Joeiieeee e oo 218,883 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFAT6  [. 06/30/2023 |.07/11/2033 |................ 13,816,926 |PY) [ e e e (42,128)[ e | (772} F R (G} AR RN RS 218,883 [ .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/30/2023 |.07/11/2033 |................ 17,211,157 |PY) s oo o fes (52,660)(....ccuvns ferrannne (53,026)..ccceiieees fereennne (18,808)]-..eeeeeenere fereeeeeeeeeiiiees e 273,604 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap ......... Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/29/2023 |.07/10/2030 |................ 8,487 180 EUR) e e foreeeeeeeiiien foiee (21,840)( oo ferianne [CETRTAD R I (AT 70)) OO IR TN 112,538 | cveeenee 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap .. . . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/29/2023 |.07/10/2030 |.... 16,321,500 [ELR) X ...(42,000) ... ... (86,867)f... ...(42,000).... 216,420 .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2082 |.ccevvvvveeeicn |oennns 9,982,175 [PY) | | [l 157,320 2,221,105 | .ooeeeiis [t 1,652,288 [.ovveeeiiiiiiicns [ LU O I N 148,658 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 05/02/2017 |.05/11/2032 |..eeeveereeiis | 9,982,175 [PY) e e [l 157,320 2,221,105 [ .ooeeinns [ 1,552,288 [..oeeeeeiiiices [ 780,724 [ [ [ 148,688 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2027 |..evvvvvieeicn |oennns 4,991,087 |PY) [ e [ TT,669 | 1,110,852 [ e | 840,098 [...eooeeiiiiiinn [ 390,362 |-.ooeevrieeeeeen [eeeinieeeeees e 49,066 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2027 |...eeveeveeiis | 4,991,087 |JPY) e e [ LTT 669 [ 1,110,552 | covvvveee | 840,098 |...ooeeiiiiians [ 390,362 |-eeereeeeeees Joeeeiieeeeeees oo 49,066 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2027 |..evvvvveeeiann |oennns 4,991,087 |PY) e e [ TT,669 | 1,110,852 [ coevnieees | 840,098 [....oooeiiiiienn [ 390,362 |-.ooevvriieeeein [ e 49,066 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFAT6 |. 05/02/2017 |. 05/11/2027 |....evvveeeenne |onnnens 4,991,087 }PY) e [ L 77,669 . 1,110,562 | .oovvveeee | 840,098 [ [ 390,362 |- | | 49,066 | .......... 100 / QL ......
1019999999. Subtotal - Swaps - Hedgi Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 114,191,907 137,848,874 (15,148,230 18,726,643 [ XXX XXX
1049999999. Subtotal - Swaps - Hedgi Excluding Variable Annuity Guarantees Under SSAP No.108 114,191,907 137,848,874 (15,148,230 18,726,643 [ XXX XXX
1109999999. Subtotal - Swaps - Hedgi Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Basis Swap Receive
Float USD SOFR.USD/Pay Interest Goldman Sachs
Float USD SOFR.USD ... [Bond Portfolio Hedge Rate........... International ...... W22LROWP2 IHZNBB6KS28 [ 04/14/2023 |. 07/21/2023 |....evvvvveeeeen |oeeennns 250,000 ....... 5.088 USD [oeeeeveeineenin foeeeiiieeeeeis Joeiiieee e (20 i) RO F 20 [oeeeiiiiinns N OO R R R 300 [ cvveeennn 04 i
Basis Swap Receive
Float USD SOFR.USD/Pay Interest Goldman Sachs
Float USD SOFR.USD ... [Bond Portfolio Hedge Rate........... International ...... W22LROWP2 [HZNBB6KS28 [ 04/14/2023 |. 10/21/2023 |.....evveeeeees |oennnnees 250,000....... 5.088 USD [..oeeeeeeeiinens [ e (18 2 s | P73 TR 22 [ e | | 696 | ..o 04 ..o
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Basis Swap Receive
Float USD SOFR.USD/Pay Interest Goldman Sachs
Float USD SOFR.USD ... |Bond Portfolio Hedge |D-1 ........... Rate........... International ...... W22LROWP2IHZNBBBKS528 | 04/14/2023 . 07/21/2028 |.eevvenveeeennn foeeeeeeee 250,000 ....... 5.095 USD [eeveeenmeeeeenn formneeeemmneees Joeeeeeneees Q10 R L1 R IS 7 oot A7 e o e ot 300 [ cevvennnns 04 s
Basis Swap Receive
Float USD SOFR.USD/Pay Interest Goldman Sachs
Float USD SOFR.USD ... |Bond Portfolio Hedge |D-1 ........... Rate........... International ...... W22LROWP2|HZNBBBKS528  |. 04/14/2023 |. 10/21/2023 |...evvvnvivvnnnn foeiiiinns 250,000....... 5.065 USD [...ovvvvennniiiins Joniniiiiniinnns fovviinnnnns [(VA)) R, 1 TR I Il N 27 | forveviinncinns oo i 696 .......... 04 v
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (76 86| XXX 86 86 1,991 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (76 86| XXX 86 86 1,991 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 (76 86| XXX 86 86 1,991 XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 11,051,946 | 114,191,907 [ XXX 137,848,874 (15,148,230 18,726,643 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 11,051,869 114,191,992 | XXX 137,848,960 86 (15,148,230 18,728,634 [ 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.108 977,278 1,754,732 11,051,946 [ 115,519,812 [ XXX 144,715,071 (15,148,230 (1,120,745) 18,726,643 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other (76 86| XXX 86 86 1,991 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 977,278 1,754,732 11,051,869 115,519,897 | XXX 144,715,157 86 (15,148,230 (1,120,745) 18,728,634 | XXX XXX

Description of Hedged Risk(s)

(a) Code

© 0N OTA N

... | REBALANCES PORTFOLI0 DURATION
. | MANAGES CASH FLOW RISK .....
. | HEDGES THE EQUITY RISK OF A .
. |HEDGES THE INTEREST RATE RISK OF AN ASSET ..
. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
. [HEDGES THE CREDIT RISK OF AN ASSET ........
. [REPLICATION OF AN INDEX ......
. [HEDGES THE CURRENCY RISK OF AN ASSET ...
. |HEDGES THE CURRENCY RISK OF A LIABILITY ..

Financial or Economic Impact of the Hedge at the End of the Reporting Period

Qualitative Approach for Assessing Hedge Effectiveness
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
S&P 500 E-Mini Index |VAGLB: Equity Indexed Equity /
ESU3 ..o i 24 .......... 5,215,344 |Future Sep 2023 ...... Annuity Leeeeeeeeeee. N/A oo Index ........ .09/29/2023 .[CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/16/2023 .|...4,346.1199 |...4,488.2500 |............. 71,728 [oeeeeeeiiiiiiiiinnns oo 170,556 |.ovveeeeeiiininne |oeeeens 170,556 |.ovveveeeiiiiieee Jooeeeeeeiiieeeees o, 287,269 01 .oooovvennnnnnns [, 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 71,728 170,556 170,556 287,269 XXX XXX
1579999999. Subtotal - Long Futures 71,728 170,556 170,556 287,269 XXX XXX
S&P 500 E-Mini Index |VAGLB: Market Risk Equity /

=511 R 7,444 |.... 1,622,249,863 |Future Sep 2023 ...... Hedge ....oovvvvvivnnnnns N/A s Index ........ .09/29/2023 .[CVE .......evvvvnnnnen SNZ20JLFKBMNNCLQOF39 . |.06/20/2023 .|... 4,358.5434 |...4,488.2500 |....... (19,925,607) [...evvvvveneennnnnnns fooreiiiiiiiiiiins feviiiiiiiiiiiens oo ... (48,276,787)|... (48,276,787)|....... 89,101,199 |01 .ooooeeiiiiiii [ 50
S&P 400 E-Mini Index |VAGLB: Market Risk Equity /

{721V S 2,177 |....... 561,871,864 |Future Sep 2023 ...... Hedge ....oovvvvviinnnnns N/A s Index ........ .09/29/2023 .[CVE ......oevvvvnnnnen SNZ20JLFKBMNNCLQOF39 . |.06/19/2023 .|...2,580.9456 |...2,644.1000 |........ (3,611,913) [ o fois s ... (13,748,706)|... (13,748,706)[....... 26,057,672 |01 .ooooeeiiieii [ 100
MSCI EAFE Mini Index |VAGLB: Market Risk Equity /

MFSU3 ..ot foveenns 8,33 |....... 890,169,863 |Future ................. Hedge .....oovvvviinnnnns N/A s Index ........ .09/29/2023 [ CBT ...evvvvvnrnnnnnes 549300EX04Q20BFQTQ27  |.06/20/2023 .|...2,135.9805 |...2,155.5000 |....... [V LN 0ie(1) ) R FUUUUUUUURURUUUUI R N ... (8,134,762)|.... (8,134,762)[....... 99,766,052 |01 oo [ 50
Russel| 2000 Index
Mini Future Sep 2023 | VAGLB: Market Risk Equity /

RTYU3 ..o v 1,632 )....... 154,362,745 | .oveveeeeeiieieieeeeees Hedge ...oovvvvvvvvnnnnns N/A o Index ........ .09/29/2023 [CVE ......ovvvvnnnnnes SNZ20JLFKBMNNCLQOF39 . 1.06/20/2023 .]...1,891.7003 |...1,903.7000 |........... [ I ) O P AP OOy Rl TTTTTTTTPIPP FPPPPION (979, 175)]....... (979, 175)|....... 19,534,277 101 .oooiiiiiiiiiin e 50
1609999999. Subtotal - Short Futures - Hedging Other (34,492,745) (71,139,430)|  (71,139,430) 234,459,200 XXX XXX
1649999999. Subtotal - Short Futures (34,492,745) (71,139,430)|  (71,139,430)] 234,459,200 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 71,728 170,556 170,556 287,269 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (34,492,745) (71,139,430)|  (71,139,430)| 234,459,200 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 (34,421,017) 170,556 170,556 (71,139,430)|  (71,139,430) 234,746,469 XXX XXX

Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

T T o Y L LTI
Total Net Cash Deposits

0L o 0 I L N
HEDGES THE INTEREST RATE RISK OF A LIABILITY
... | REBALANCES PORTFOLIO CURRENCY EXPOSURE .....

. | REBALANCES PORTFOLIO DURATION .......
HEDGES THE EQUITY RISK OF AN ASSET .

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0100 wevvveennnnns Qualitative Approach for Assessing Hedge Effectiveness




803

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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 170,556 170,556 71,728 (34,492,745) 71,728 234,746,469 234,746,469
Bank of America NA . BATYDEB6GKMZ0031MB27 . |.... . 27,167,6% |.... .. 15,680,527 . (576,225)].... .. 14,112,914 .. (2,017,751).... ... 651,992
Barclays Bank PLC G5GSEF7VJP5170UK5573 . . 20,540,000 |[. 10,745,186 |.. .. (63,840)|. 18,790,663 ... (132,0838)). .2,187,563 |..
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . |. . 25,500,000 |[. 10,039,445 |.. . (1,940,700)). 24,798,351 (6,310,928)|. .3,898,553 |..
Citibank NA .... ... [ES70DZWZ7FF32TWEFATE . |.... . 52,914,000 |.... .. 45,528,710 . (6,373,038)].... .. 52,848,205 ...(3,914,297)]....
Credit Suisse Internationl .. . E58DKGMJYYYJLNBC3868 . |.... .. 79,011 |.... .. 20,778 .. 39,190
Credit Agricole Corp .... AVUVZVAFKUOQSU21A208 . |.eveeeeee Yo o Y o [ eeceniieees e . 540,708 |..

Deutsche Bank AG ......
Goldman Sachs International .
HSBC Bank USA NA .

JPMorgan Chase Banl
Mizuho Capital Markets Ccrporatlcn .
Morgan Stanley Capital Service ......
Morgan Stanley & Co. International Plc .
Royal Bank of Scotland ..
Royal Bank of Canada .
Societe General SA .
UBS AG .....
Vel I's Fargo

Cl

TLTWFZY1CNSX8D621K86 . |.
W22LROWP2 [HZNBB6KS28 .
. 11EBVN30JCEQV1H4RB04 .

THBGLXDRUGQFUS7RNE7 .
0VEW8SBEAX201J857QP30 . |
. |7331LVCZKOKXST7XVo4 . |.

4PQUHN3JPFGFNF3BB653 .
RR3QM I CIVW IPCSBA4S074 .
. ES7IP3U3RHIGC71XBU11 .
O02RNES IBXP4ROTDBPU4T . |.
BFMBT61CT2L1QCEMIKS0 . |.
KB1H1DSPRFMYMCUFXTO9 .

SRS SRS SRS sSsE

.'5.608,000 |.
18,960,000 |.

.14 103,000 |.
. 20,919,000 |.
. 10,440,000 |.
.. 2,880,000 |.
..830,000 |.
. 11,945,000 |.
. 20,860,000 |....

800

18 620,475 |..
. 387,952 |..
. 1,897,000 |..

.172,500 |..

~(1,134,000)| ...

~(3.276,000)|.

1,860,987
4517475

13 491 936
..2,336,564
..9,255,035
..2,651,388

007

(2,084,023)....

(467.004)|.

,41b

147,225 |..
1,001 ).

416 ..
1 776,716 |..
1,130,007 |..

. 238 ..
267 167 |..

1,776,716
“1.130.007

126,883,701

(11,363,803)

6,378,462

159,641, 198

(14,926,041)

18,728,634

2,906,723

0299999999. Total NAIC 1 Designation 247,246,707

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

0999999999 - Gross Totals 247,246,707 127,054,257 (11,363,803) 6,549,019 169,712,925 (49,418,786) 71,728 253,475,102 237,653,191
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 127,054,257 (11,363,803)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank of America Corp - CME/NYF/CBT SNZ20JLFKBMNNCLQOF39 .. | Security Abbott Labs St Nt ... oo 5,580,645 [.....ccoeiiiiiieenne 5,000,000 [-.eeevveeeeeiiiiieeenns 4,991,931 |....04/01/2039 ...|....... | DU
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security Cisco Sys Inc Nt .... . 13,279,764 |... .. 12,000,000 |... ...02/15/2039 ...|.
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. Conocophi I lips Nt ... . 11,528,350 .. 10,000,000 ...02/01/2039 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. Disney Walt Co Sr Nt .. .4,525,014 .5,200,000 ...01/13/2031 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. FHLMC Giant Pool #G08791 .9,078,656 .. 10,131,637 .. 10,265,636 |....12/15/2047 ..
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security FHLMC Gold Pool #G08803 .... .9,118,487 |... .. 10,176,088 |... .. 10,202,656 |....03/15/2048 ...[.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security FNMA Pool #AS5722 ... 11,795,988 |... . 12,717,470 |... .. 13,113,064 |....09/01/2045 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security FNMA Pool #BT1808 ... ...42,397 424 |... .. 43,838,136 |....06/25/2051 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBMNNCLQOF39 .. | Security Glaxosmi thkline Cap Inc Nt .. 25,000,000 |... .. 26,318,997 |....06/01/2029 ...|.
Bank of America Corp - CME/NYF/CBT . vov. SNZ20JLFK8MNNCLQOF39 .. | Security International Bus Machs Corp Sr Nt . ... 6,000,000 |... ....6,000,885 |....08/01/2023 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security International Bus Machs Corp Sr Nt .... .5,000,000 |... ....5,010,242 |....02/12/2024 ...|.
Bank of America Corp - CME/NYF/CBT . v... SNZ20JLFK8MNNCLQOF39 .. | Security International Bus Machs Corp Sr Nt .... .9,500,000 |... ....9,749,751 |....06/15/2026 ...|.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security Novartis Capital Corp Nt . .. 17,500,000 |... .. 18,043,915 |....05/06/2044 ...|.
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. Pfizer Inc Sr Nt .......... . 39,457,814 .. 31,700,000 .. 33,194,306 |....03/15/2039 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. Total Capital Intl SA Nt .. .4,925,110 .5,000,000 .5,010,842 |....04/10/2024 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. UnitedHeal th Group Inc Sr Nt .. 11,000,000 ...05/15/2030 ..
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security Wal-Mart Stores Inc Sr Nt .. 17,550,000 |... ...04/15/2038 ...|.
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. | Cash... Cash ..
Goldman Sachs International - OTC .. W22LROWP2IHZNBB6KS28 .. | Cash... Cash ..
Credit Agricole Corp - 0TC 1VUV7VQFKUOQSJ21A208 .. | Cash... Cash ..
Mizuho Capital Markets Corporation - OTC .. 0V618S60X2D1J857QP30 .. | Cash... Cash ..
Morgan Stanley & Co. International Plc - OTC .. 4PQUHN3JPFGFNF3BB653 .. | Cash... Cash ..
Societe General SA - OTC .... (O2RNE8IBXP4ROTDBPU41 .. | Cash... Cash ..
UBS AG = OTC ..uveeiiiiiisiiiiiseiiiiie e e e et e e e e e e s e e e e einieeees BFMBTE1CT2L 1QCEMIKS0 . | Cash Cash

0199999999 - Total 236,406,469 235,872,619 242,771,786 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Barclays Bank PLC - OTC ...
BNP Paribas - 0TC ...
Citibank NA - OTC ...
Credit Suisse Intl - OTC ..
Deutsche Bank AG - 0TC
Goldman Sachs International - OTC ..
JPMorgan Chase & Co - OTC
Morgan Stanley Capital Service - 0TC
Morgan Stanley & Co. International Plc - 0TC
Royal Bank of Scotland - 0TC
UBS AG - 0TC .........

Vel ls Fargo - 0TC
Royal Bank of Canada - OTC
Societe Generale - 0TC

Mizuho Capital Markets Corporation ......ceeieeesiieesiireniiieniiiiiiiiiiiiineiiianeeenes

... (G5GSEF7VJPSI70UKS573 ..

. ROMUNSFPUSMPROBKSP8S ..
.... ES70DZWZTFF32TWEFAT6 .

. ESBDKGMJYYYJLNBC3868 ..
TLTHFZY1CNSX8D621K86 .
... W22LROWP2IHZNBB6KS528 ..

. THBGLXDRUGQFUS7RNES7 ..
17331LVCZKQKX5T7XVE4 ..
4PQUHN3JPFGFNF3BB653 ..
. RR3QUWICHWIPCSBA4S074 ..
BFMBT61CT2L 1QCEMIKS0 .
. KB1H1DSPRFMYMCUFXTOO ..
ES7IP3U3RHIGCT1XBU11 ..
O2RNE8 IBXPAROTD8PU41 ..
0VB18Seax201J857GP30 ..

. 25,500,000

. 20,919,000
. 10,440,000
. 11,945,000
. 20,860,000

. 20,540,000 |...
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Collateral Pledged to Reporting Entity

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

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV),
Bank of America - OTC Security BATYDEBGGKMZO031MB27 . | Security U S Treasury Nb oo [rrrrre 178,339 |eeeeeeeiiiiiiies 175,800 ... 02/29/2024 ....|....... | [
Bank of America - OTC Security ... B4TYDEB6GKMZ0031MB27 . | Security U S Treasury Nt ... ... 97,877 |... .. 111,300 |... ... 08/15/2029 ....|. Vieeoroon
Bank of America - OTC Security BATYDEBGGKMZO031MB27 . | Security .. U 8 Treasury Nt 263,894 306,000 ... 02/15/2030 .. V.
Bank of America - OTC Security B4TYDEB6GKMZ0031MB27 . | Security .. U S Treasury Nt 416,190 457,000 ... 07/31/2025 .. V.
Bank of America - OTC Security BATYDEBGGKMZO031MB27 . | Security .. U 8 Treasury Nt 211,122 264,200 ... 08/15/2030 .. V.
Bank of America - OTC Security BATYDEBBGKMZO031MB27 . | Security .. U S Treasury Nt .1,354,195 .1,506,000 |... ... 01/31/2026 .. V.
Bank of America - OTC Security ... BATYDEBGGKMZO031MB27 . | Security U 8 Treasury Nt ... . 24,651,078 |... .. 28,926,400 ... 05/15/2081 ....|. V........
0299999999 - Total 247,246,707 31,746,700 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
04012M-AP-4 ......... Argent Securities Inc RMBS Ser 2006-M1 C ......eunvivermrnnneeermnnneeneemnnnnneeeennnanneene [ oo eeeemmee AR 02500095 | .250.095 | 07/25/2036 .......
36829J-AA-9 . .| GE Capital Commercial Mortgage RMBS Ser .........cccoveeviiiiiiininiiiiiiininnneeninnnnnennnnn | ooviiins e AN i e 88165 | 48165 o 08/25/2036 .......
362334-B0-6 . .| GSAA Home Equity Tr RMBS Ser 2006-3 CI A .. .. 03/25/2036 ..
36829J-AA-9 ......... GE Capital Commercial Mortgage RMBS Ser cevvrrneeeennneneeesnnenneeeens | ooniiiins e AR e 12,830 | 12,430 . 08/25/2036 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 313,042 313,042 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 313,042 313,042 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 313,042 313,042 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 313,042 313,042 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-000 ......... [ overnight Repos SEC LENDING ONLY ..vovvoieoiseiscicicssessessnssss st [ | [ 235,112,558 |ovvovvevereen 235,112,558 |....... 07/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 235,112,558 235,112,558 XXX
9999999999 - Totals 235,425,600 235,425,600 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ....3,707,690  Book/Adjusted Carrying Value $ .. ... 3,707,690
2. Average balance for the year ~ Fair Value $ - --280,276,545  Book/Adjusted Carrying Value $ --- ..280,276,545
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 235,425,600 NAIC2 $ ..o NAIC3 § i NAIC4 § . NAIC5 $ . NAIC6E $ .o
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STATEMENT AS OF JUNE 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E12



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

American Savings Bank ........... Honolulu, HI ooveeees [ s e e e, 7,374,022 ..o 150,650 |............... 984,256
Bank of America .........ccco...... Charlotte, NC ..ooooiericeees [ oo oo Joee e oo e (242 ,474)...coee. 41,507 |............. (355,311)
Bank of New York Mellon ........ New York, NY .o oo o foreeiee 55,945,138 |.......... 40,336,504 |.......... 36,348,927
Citibank .....cocooveveveiennes New York, NY oo foes oo oo e o [ 530,719 oo 530,719 oo 32,731
JP Morgan Chase .. . New York, NY ... (69,395,984)]........ (52,112,493)|........ 267,236,969
PNC oo Pittsburgh, PA o o foreee (876,336)|....ccnnve (869,051)|............. (859,179)
The Federal Home Loan Bank of
Gincinnati ..ocooveveeeiei Cincinnati, OH .o foin o oo e s e 249,860 |........ 167,750,906 |............... 219,901 |..
Wachovia Charlotte, NC ..o foren i oo foeneicicii | o, 1,014,639 |............ 1,235,900 |............ 1,180,043 |..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 285,056 91,587 259,170
0199999. Totals - Open Depositories XXX | XXX (5,115,360) 157,156,229 305,047,507
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 (5,115,360) 157,156,229 305,047,507
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(5,115,360)

157,156,229

305,047,507

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds
381410-32-3 ....... Goldman Sachs Fin Sq Treas Oblig Fd ‘ ‘ ........... 06/30/2023 .cveeve fovreerereereninieninienines 5000 |oueiiiiciiniiiies e [ 3,583,007 |..
825252-40-6 ........ S/T Investment Co Treasury Trust (AIM) ... e B T 06/30/2023 .......... 603,992 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 4,187,089
262006-82-8 ....... Dreyfus Cash Mgnt GOVT CM BOLD #6356 ‘ . ‘ ........... 06/30/2023 .veuve foveeereeiereneeienennennees 0.20B |oueiiiieiiieiiis cerieenieees [ 3,583,007 |..
825252-88-5 ........ S/T Investment Co Govt and Agency AIM . S T 06/29/2023 .......... 33,537,625 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 37,120,722

...................... [Nationwide Cash I L 00 eeuteieeeeeseeseeseesteseesteeeeseeseeseeeeeneeteeseeeeesestseeeeeseeeeeneeseeseeeeeneeseeeeeseseseessesseseesseseseseseeseeneeneseseneeseseesrenss |aseernenes |orereerens 08/30/2028 wovvereore JoueersnesnssesnereernenersDo080 [oovoruesresseneene sveeneenesnsane Jeeseensenesnenenenesorse 368,163,089 [oeoreerrreorenesmessossessoseeneessonies |oesesssnsensssesnesesseseecees 1,537,521
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 366, 163,059 1,537,521

8609999999 - Total Cash Equivalents

407,470,870

210,570

1,612,541
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