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STATEMENT AS OF SEPTEMBER 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 43,106,480,017 |..oceeeererirccieieirriee feovieinne 43,106,480,017 |.......... 40,207,837,621
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicietctceceee ettt [ere e seeneeens 49,507,815 | [ 49,507,815 | 30,406,163
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiiiecc e [resrenniens 3,527,010,762 |....c.ovevvrcieierirriiens foeveriinens 3,527,010,762 |............ 3,669,666, 104
3. Mortgage loans on real estate:
B ISt HENS .o [ 8,791,858,029 |....cocevrieriericnienes [ 8,791,858,029 |........... 8,362,541,753
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($ (69,522,543) ), cash equivalents
T J—— 859,688,155 ) and short-term
investments ($ ... 251,946,889 ) ..o [ 1,042, 112,511 [ e 1,042,112,511
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeeerenens 969,404,056 |................... 1,098,920 |................ 968,305,136
7. Derivatives ............... ..167,879,201 |.. ..167,879,201 |..
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 2,110,285,288 |....ccocevrvreeeeene 3,676 [ 2,110,281,612
9. Receivables fOr SECUMLIES .........cviiiiiiririiiceee s [rose s 846,731 [ e 646,731 oo
10. Securities lending reinvested collateral assets . ..287,030,372 |.. ..287,030,372 |.. 231,717,909
11.  Aggregate write-ins for iNVested aSSets ...........ccoveueveriiriiieeeieeseeeeeie s [ereeeeenines 29,052,453 | oo 29,052,453 151,668,594
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 60,081,267,235 |........c.co....... 1,102,596 |.......... 60,080, 164,639 |........... 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 559,326,927 |...covrieienn 3,939,220 |.....ccooc.... 555,387,707 |..cvvvevnnne 585,116,497
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 34,884,076 |.....cocovvvereernne 118,074 |...ooev 34,766,002 |.......ccvnnnene 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 18,959,452 |..voeeeeeeeeeeeeeeeees e 18,959,452 |...coccveee 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 , , . ..589,087,896
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,240,841 oo o 1,240,841 |..cocvv 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 ..............cccovevevvvreeveies foorerererinininnnns 6,709,001 |.ovoviiiiiieeeeeeiees [ 6,709,091 |............... 226,288,446
24. Healthcare ($ ..coooooveveeeenieeeces ) and other amounts receivable ...... [ i [ [
25. Aggregate write-ins for other than invested assets ............cccoceveeireireeeees fooreeccnnnns 302,659,514 |...ccovvennee 84,640,451 |.....c..c..c.. 218,019,063 |................ 81,054,840
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 61,832,608,560 |................ 213,348,196 |.......... 61,619,260,364 |.......... 58,600,437,640
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ..ottt [senerens 105,356,218,497 |....c.oviviiicirrcins o 105,356,218,497 |......... 102,807,850,581
28. Total (Lines 26 and 27) 167,188,827,057 213,348,196 166,975,478,861 161,408,288,221
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 29,052,453 |.ovieiieenenene oo 29,052,453 |..coviinne 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) 29,052,453 29,052,453 151,668,594
2501. Accrued fees and other assets ... [, 151,255,597 | ..oooorrcrrnens 7,390,947 |.oovrrrcrrnens 143,864,650 |......oocrrreeees 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 ... [ 49,937,745 |......coeonne. 49,937,745 ..o o
2598. Summary of remaining write-ins for Line 25 from overflow page ...99,923,533 |... .. 27,311,759 |... 72,611,774 |... ..4,942 675
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 302,659,514 84,640,451 218,019,063 81,054,840




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

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ .......... 43,962,967,841 1€SS$ woveeeveeeeeeeeeeeeenn. included in Line 6.3
(including $ oo 63,407,362 MOGACO RESEIVE) .....o.vuviieeiiiiiescaete ettt s bttt sss bt eb b s s s
Aggregate reserve for accident and health contracts (including $  ......cccc.c..... 13,469,630 Modco Reserve)
Liability for deposit-type contracts (including $  ....cccovvvenennene 146,591 Modco RESEIVe)..........cocvvervvereicieieieveeveen
Contract claims:
B LIFE o b bR bbbt b et b bbb
4.2 Accident and health
Policyholders’ dividends/refunds to members $ ..........ccccceueuee 202,516 and coupons $ ...ccoovevevevevrieeieins due
E= TaTe U aT o= o PP RP PP
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. 589,480
1T Lo ) I RS RPRRN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ....
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ......
Amount provisionally held for deferred dividend policies not included in LiNE 6 ...........cccocuiiiiiieiiiiiiieeee e
Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .ovovoveeeeeeiienns 20,087 accident and health premiums .........ccc.c...........
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCelEd CONMFACES ..........oiuiiiiiiiiieee ettt e e et e b e e b e e b e e e e e st e eneeeneeeneenneenaes

9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act

453,500 accident and health

is for medical loss ratio rebate per the Public Health

9.3 Other amounts payable on reinsurance, including $ .........ccccceceeve
(7= L= USRS

9.4 Interest Maintenance RESErve ...........coceviiiiiiiiii i
Commissions to agents due or accrued-life and annuity contracts $

$ 7,672,794 and deposit-type contract funds $  ....coccveieneee 3,659,880 ..
Commissions and expense allowances payable on reinsurance assumed .............cccocee..e.
General EXPENSES AUE OF ACCIUEBM .......ccuieiuieiiieiieieeiteiteesteesteesteesbeebeesbeessesssesseesseesbeesbeebeenbeenseenseassesssesseesbeesbeesbeenbeenbeensennsennns
Transfers to Separate Accounts due or accrued (net) (including$ — ......... (1,413,346,925) accrued for expense

allowances recognized in reserves, net of reinsured allOWaNCES) .........cuciiiiiiiiiiieeee e
Taxes, licenses and fees due or accrued, excluding federal iNCOME taxes ...........cccoveiiiriiiieiiiicicieeeeeee
Current federal and foreign income taxes, including $ ................ 107,696,740 on realized capital gains (losses) .
Net deferred tax HADIlILY ..ottt ettt ettt neas
Unearned iNVESIMENT INCOME ...

Amounts withheld or retained by reporting entity as agent or trustee .
Amounts held for agents' account, including $

Current
Statement Date

2
December 31
Prior Year

43,962,967 ,841

............ 4,269,668, 172

72,937,293
103,514,466

202,516

20,700,366 |..

41,503,661,568
21,695,758
............ 4,189,483,393

76,869,046
99,335,192

159,980

................. 21,694,188 | ... 26,256,313
................... 2,603,011 [ ........3,361 114
................. 33,275,950 |.............. 37,078,390
.......... (1,546,94,660)|....... (1,597,847, 125)
......... 7,064,529 |............5,319,225
206,026,988 |. 3,089,229
3,511,800 [ 3,136,910
7,887,157 | 6,183,453

19.  Remittances and items not allocated ..o
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ............cc.ccooiiiiiiiiinnnn.
22. Borrowed money $ ......ccccciiiiiiiiiiiiee and interest thereon $§  .................
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .........ccccoooveiiiiiiccns
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceveeiieienienicceeee
24.06 Liability for amounts held under uninsured plans
24.07 FUNAS Neld UNAEI COIMSUIANGE .........ccoovvviieueterieieeeeeeeeteteteseseassee st et ettt essss s et ssesesesesesese s esssesesesesesessesssssesssesesessasasasssanas|erenenenenes 1,541,529,514 |.......... 1,607,648,883
24,08 DEIVALIVES .......ovveeceieieieiiete ettt ettt e s sttt e s et e s e s es s s s st s et e s eseasa s e s s st et esesessssa sttt et et esesessasasasesesesesessanssnnesesesens [eeeneneeananeneeas 2,989,672 |...covne 6,877,317
24.09 Payable for securities ........... ..370,485,275 |.. ..322,738,139
24.10 Payable for securities 1eNdiNgG .........ccccoeriririeeeeceeenreeeeene . 286,540,180 |.. ..231,768, 177
24.11 Capital notes $ .....cceceveveuene and iNtErest tNErEON $ ...o.ocviiiiciciciiiiies et sere s eeeeee et saeeerees |eeeeee et
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 348,675,045 316,767,888
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 50,746,971,215 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 105,356,218,497 |......... 102,807,850,581
28. Total liabilities (Lines 26 and 27) ... . 156,103, 189,712 151,212,926,273
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 ..........ooiiii ettt bbb e bbbt et e en et ene e sheesheenbeenteens
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt sb e b s [oeesaesa e s s et
32, SUIPIUS NOES ...c.ouviiieeieiriec et ..1,100,000,000 |.. ..1,100,000,000
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cueueuiuieiiieiietetetetceeeeee ettt ettt esese e et eaesesesess s esssesesesesesess s esssesesesesessnssesssasasesesa|esesenennnes 2,398,489,816 |............ 2,308,489,816
34. Aggregate write-ins for SPECial SUMPIUS UNDS ...........cocooviveieieicececc ettt e s s s s seseseas [eseneenennenenas 67,669,099 |...ovoeiereeeeee
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 7,302,315,455 |............ 6,783,057,353
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 298 ... ) e fee e [
36.2 shares preferred (value included in Line 30§ ...ooooveeiiiiicciiciieee ) e e | e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 10,868,474,370 10,191,547,169
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 10,872,289, 149 10, 195,361,948
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 166,975,478,861 161,408,288,221
DETAILS OF WRITE-INS
2501. Derivative liability aCCrued INTEIEST oot [oeseaeieeeeseeeenas 266,621 ..o 4,951
2502. Loss recognition reserve .. ..6,600,000 |.. ..6,400,000
2503. Reserve for escheat funds .........ccccocoviiinnniciniiccne ...49,888,452 |.. ... 42,540,717
2598.  Summary of remaining write-ins for Line 25 from OVEIfOW PAGE ........c.cvveiviueuiiiiieiieieieiieieeeete et [eee e eeeenes 291,919,972 | 267,822,220
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 348,675,045 316,767,888
0 ) KRR PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed interest MaintenanCe FESEIVE ...t oeseneecaeienes 67,669,099 |......coovmiiee
1C OO TTTTSETN) KT OPT TR PR RS ROTRPS PR TOPPRRPRTRORRN
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
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) 67,669,099




STATEMENT AS OF SEPTEMBER 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 .................cccoceeeee o 10,761,387,566 |............ 9,173,331,573 |......... 14,534, 162,952
2. Considerations for supplementary contracts with life contingencies...............cccccceeeveveveverevecceceeeee e 537,840 | 826,576 |.oooeeiecieeenns 832,607
3. Netinvestment INCOME ..o .2,117,133,311 |.. ..1,410,802,710 |.. ..2,019,159,193
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. . (5,950,584) ... (607,000)|.. ..(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 90,042,907 |.coueveeenene 102,664,516 |................ 141,863,021
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveuiuiuieiieeeeeeietesesee et es st e eneeenes (1,871,721) e (7,156,418)|....cenvee. (15,759,296)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........c.c.ovveueueueiiieeieeesesiesesese et sss st ssssesens [essesenacans 1,518,473,367 |............ 1,470,665,942 |............ 2,051,394,670
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 143,287,314 131,501,514 179,657,287
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 14,623,040,000 12,282,029,413 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 1,578,990,719 |........... 1,505,567,471 |............ 2,066,483,006
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 3,103,112 | 3,017,162 |...cooviee 4,013,290
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer et
15.  Surrender benefits and withdrawals for life contracts ..................... 10,658,916,756 ..8,983,016,650 |.. 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 ...............ccceeeeeeeeieiereveecreeeseeee e 138,492,348 ... 57,170,298 |....coeeenee 95,861,511
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 1,716,382 | 1,827,469 |...ocooeeee. 2,351,930
19. Increase in aggregate reserves for life and accident and health contracts 2,585,249,746 1,680,199,259 2,525,168,448
20.  Totals (LINES 10 10 1) wuuiiiiiuiueieeeieiesceeeeeeeeeeeseteeees e esssesesese s esssssesees e ssesesesesesssssesesesesssnnssesesessanas esannnnns 15,452,431,950 |.......... 12,727,708,948 |.......... 18,488,057,423
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) 1..vvviiiiecte ettt ettt bbb bbb ss et bbbt s s b b s s [ecseeeeennicaas 575,268,911 [..coeeeene 586,414,763 |............... 803,903,262
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 5,240,669 |..cooccueernne 4,698,086 |.................. 6,182,474
23.  General insurance expenses and fraternal EXPENSES ..........c.ccoceeveveveveueeeeeeeeeeieseseseseessesese e e 357,929,681
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 65,194,769
25. Increase in loading on deferred and uncollected Premiums ............cccooveveveueuecieeieieieieeeee e e (641,310)].. ..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceuereeeveiereeeieeeeee e e (2,710,959,387)].......... (1,973,884,155)|........... (1,634,708, 175)
27. Aggregate write-ins for deductions ... (51,424,291) (80,936,563) (101,950,848)
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 13,693,040,992 11,583,706,175 18,036,804,864
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 929,999,008 |.......ccouvc.. 698,323,238 |....cconveeee. 863,347,109
30. Dividends to policyholders and refunds to members 19,569,054 21,211,750 29,127,961
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceiviiiriuireriiiiiceeteieisessesese s essesese st ss st s |oescecseesnenas 910,429,954 |............... 677,111,488 |................ 834,219,148
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............ccccccevevevrvevererennes 94,916,364 105,656,498 100,844,282
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) ..........cccceveveieieueuererenns froccccnead 815,513,590 |...cocceuenes 571,454,990 |............... 733,374,866
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ ... 3,872,841 (excluding taxes of $  ...c.ccevviuriiinenes 390,283
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (254,285, 165) 369,067,241 240,311,970
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 561,228,425 940,522,231 973,686,836
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, NELINCOME (LINE 35) ..uueieiiiiucieieeeeeieeaeeee e e e eses e e essseseseeeeassssesesesessnsesesesesasssssesesessnsssesesesass fersnnnansneen 561,228,425 |................ 940,522,231 |.oocene 973,686,836
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,494,386 ..(88,112,887)].. ..119,995,983 |.. ..(32,842,506)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 1,100,010 |.. ... (2,673,701)|.. ... (7,352,952)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ..101,895,793 |.. ... (1,544,586)]|.. ... 27,890,008
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ...80,286,481 |.. ...85,915,960 |.. ..(32,906,076)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........ccoevvvevevereeeereeeee oo (60)/.. ..1,004,766 |.. ..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:
LS T - o o TPV I ...90,000,000 |..
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 (111,000) (213,000) (40,550,723)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 676,927,201 1,344 ,610,332 1,103,970,611
55. Capital and surplus, as of statement date (Lines 36 + 54) 10,872,289, 149 10,436,001,669 10,195,361,948
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ...ttt e e eae e eaeeeeae s eeneneeeneeenseeennanaoeeeeeeneanneas 143,287,314 |............... 131,501,514 | 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) 143,287,314 131,501,514 179,657,287
2701. Reserve adjustments on reinsurance assumed . (105,804,484)|.. (112,930,255)|.. (161,067,227)
2702. Change in contingency reServe ........cceeveveoeeeeeevereveveeennns ... 13,947,607 |. o (2,179,866) ... 6,193,219
2703. Net investment earnings on funds withheld by ceding company .. ... 39,947,308 |.. ... 36,263,451 |.. 52,273,400
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ...........ccoceeevevevivereuereeieeeeeeeevesesese e 485,278 |..oeeee (2,089,893) .. 649,760
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (51,424,291) (80,936,563) (101,950,848)
5301. Adjustment to surplus for initial reinsurance transaction gains .........cccocooioveiioeeiecee e (111,000) .. (213,000) .. (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) (111,000) (213,000) (40,550,723)




STATEMENT AS OF SEPTEMBER 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 ...........cuiiirieiiicirieieieieee sttt [reseinens 10,774,015,257 |........... 9,184,591,824 |.......... 14,545,039,422
2. NetiNVESIMENT INCOME .....c.iuiiiiiiiiei ittt [eeannenenes 2,154,612,488 |........... 1,567,173,695 |............ 2,064,357,347
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 1,223,364,343 2,317,543,445 3,178,357,338
4. TOtal (LINES 110 3) oottt 14,151,992,088 13,069,308, 964 19,787,754,107
5. Benefit and 10Ss related PAYMENLS ..........c.cceeieieiiiiiieieeceiee ettt sesnn s enans [oesnnnas 12,990,472,288 |.......... 11,035,820,252 |.......... 15,962,467,478
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............cc.c.. oeeeeenne (2,761,856,852)|.......... (2,016,841,707)|.......... (1,658,308,690)
7. Commissions, expenses paid and aggregate write-ins for dedUCtions ...............ccccoveveveveveueceeeeieienens e 963,049,862 |................ 878,501,078 |............ 1,275,458, 127
8. Dividends paid t0 POIICYNOIAETS .........c.covcveveeieiiieieeeeee ettt ettt s s s sessan s [esenee e e neen 20,790,283 |...ccvreenne 21,911,183 | 29,955,582
9. Federal and foreign income taxes paid (recovered) netof $ ............... (4,236,698) tax on capital
GAINS (IOSSES) ..evuveiiietiet ettt bbb (123,808,271) 245,496,946 261,135,451
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 11,088,647,310 10, 164,887,752 15,870,707,948
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 3,063,344 ,778 2,904 ,421,212 3,917,046 ,159
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,649,553, 183 2,177,153,116
12.2 Stocks .............. ... 35,965,245 |.. ... 14,004,738 |.
12.3 Mortgage loans ... ..498,277,154 |.. ..963,897,135 |..
124 REAI ©STALE ... [ ere e [
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 81,500,788 |......ccenuee 140,128,206 |................ 406,318,388
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceeees |oevveeininnencne 3,183,381 [ 3,935,745 | 16,342,024
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 174,925,815 935,529,647 650,309,494
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 2,443,405,566 |............ 4.234,648,587 |........... 5,674,468,019
13. Cost of investments acquired (long-term only):
T = T T OO RSO 4,575,175,414 |........... 3,993,550,786 |............ 6,024,353,596
1312 STOCKS ...ttt |eeterne s 26,353,712 |...ccovveene. 496,994,946 |............... 901,448,401
13.3 MOMGAGE [0BNS ......ueeiriiiiiiieiciet ettt bbbttt esiens[eesesinessnens 955,256,890 |..........c..... 968,061,075 |............ 1,305,370,664
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiiciiei ettt nienne[eesesineesinens 480,224,892 |................ 683,332,181 |......co.cc. 852,850,201
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 276,261,718 126,212,987 203,115,976
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 6,313,272,626 6,268,151,975 9,287,138,838
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 35,752,359 10,799,803 19,487,491
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (3,905,619,419) (2,044 ,303,192) (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 90,000,000 |......cccev.. 260,472,542 |........c.c... 310,472,542
16.3 BOIOWED fUNGS ...ttt [eosesinesasnenenes 8,850,000 |.....ccrveunee. (8,375,000) f...ceoeeeeieeireieene
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns 80,184,779 |.coeee 430,221,227 |.coveennee 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 84,166,387 115,296,045 (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 263,201,166 802,614,814 700,015,380
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..... (579,073,475)|............ 1,662,732,834 |............... 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) 1,042,112,511 2,299,015,591 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

................ 348,582,780
................... 1,360,020

R 3,060, 166

4,772,381 |..




STATEMENT AS OF SEPTEMBER 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
................ 479,041,604 |...............491,269,676 |............... 691,598,622
............ 6,051,891,300 |............4,034,601,305 |............ 6,338,689,807
............ 1,536,793,446 |................926,497,357 |............2, 781,658,243
............ 3,202,539,661 |...........4,292,108,062 |............5,487,576,460
................ 339,119,704 |................317,485 411 |...............422,233,293
................... 1,692,975 |.......oo........ 1,464,928 ................... 2,401,050
.......... 11,611,078,690 |.......... 10,063,426,739 |.......... 15,724,157 475
.......... 11,611,078,690 |.......... 10,063,426,739 |.......... 15,724,157 475
............ 8,390,725,000 |............ 7,546,541,331 |.......... 10,272,116,331
20,001,803,690 17,609,968,070 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 SEPTEMBER 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 by $(27,190,079) and $21,651,016 for the periods ended September 30, 2023
and December 31, 2022, respectively, and the Company’s statutory surplus changed by $1,284,989 and $29,340,102 as of September 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 $157,749,690 and
$231,716,470 as of September 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 $(1,071,694,017) and
$(1,070,536,498) as of September 30, 2023 and December 31, 2022, respectively. The prescribed practice related to NLAIC guaranteed risks
changed the Company’s subsidiary valuation of Eagle by $1,051,021,673 and $952,955,562 as of September 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
September 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 $ 561,228,425 $ 973,686,836
(2) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 4 3 (9,191,079) 42,626,269
Reserves for indexed annuities 51 4 19 (25,226,743) (15,219,919)
Tax impact 101 4 32 7,227,743 (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 $ 588,418,504 $ 952,035,820
Surplus
Nationwide Life Insurance Company state basis (Page 3, Line 38,
(5) Columns 1 & 2) XXX XXX XXX $ 10,872,289,149 $ 10,195,361,948
(6) State Prescribed Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation - Eagle: NLIC risks ceded 51 2 8 (1,071,694,017) (1,070,536,498)
Subsidiary valuation - Eagle: NLAIC risks ceded 51 2 8 1,051,021,673 952,955,562
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 19,813,394 30,099,453
Reserves for indexed annuities 51 3,4 1,19 (18,186,826) 7,039,917
Tax impact 101 2,4 18,2, 32 (341,579) (7,799,268)
51, 86,
Subsidiary valuation - NLAIC 101 2 2.2 157,749,690 231,716,470
(7) State Permitted Practice that is an increase/(decrease) from NAIC SAP
Subsidiary valuation - NLAIC: Olentangy 20 2 2.2 67,000,000 67,000,000
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 10,666,926,814 $ 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 SEPTEMBER 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, except for the following.

On August 13, 2023, the Statutory Accounting Principles Working Group adopted INT 23-01, Net Negative (Disallowed) Interest Maintenance Reserve
(INT 23-01), a short-term solution related to the accounting treatment of an insurer’s negative interest maintenance reserve (IMR) balance. INT 23-
01 allows an insurer with an authorized control level risk based capital greater than 300% to admit negative IMR up to 10% of its general account
capital and surplus, subject to certain restrictions and reporting obligations. As of September 30, 2023, the Company adopted INT 23-01. See Note
21 C. for additional information on the Company's admitted disallowed IMR balance.

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.

2.

4.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
Not applicable.

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) (5) (6) @)

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
84751PLP2 § 1,636,363 $ 1,382,230 $ 254,133 § 1,382,230 $ 938,102 Q1'23
12644@CM5 $ 2,800,000 $ 2,239,160 $ 560,840 $ 2,239,160 $ 2,239,160 Q2'23
46627MAA5  $ 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
12669GTD3 $ 3,198,719 $ 2,710,672 $ 488,046 $ 2,710,672 $ 2,684,873 Q3'23
93935HAJE  $ 3,347,284 § 3,027,496 $ 319,787 $ 3,027,496 $ 2,095,778 Q3 '23
Total $ 2,492,013

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 $ (10,383,380)
2. 12 Months or Longer $ (415,178,103)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 933,507,911
2. 12 Months or Longer $ 5,137,020,005

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.
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Dollar Repurchase Agreements and/or Securities Lending Transactions
1-2.There were no changes that were considered significant to the Company from prior year end.
3. Collateral Received
a. There were no changes that were considered significant to the Company from prior year end.
b. Not applicable.
c. There were no changes that were considered significant to the Company from prior year end.
4-7.There were no changes that were considered significant to the Company from prior year end.
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

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

a. Maximum Amount

Open - No Maturity -
Overnight $361,387,791 $319,287,115 $360,831,916 $-
2 Days to 1 Week - - - -
> 1 Week to 1 Month - - - -
> 1 Month to 3 Months - - - -
> 3 Months to 1 Year - - - -
>1 Year - - - -

Nooakrwdh =

b. Ending Balance

Open - No Maturity -
Overnight $275,796,223 $235,112,558 $286,728,796 $-
2 Days to 1 Week - - - -
> 1 Week to 1 Month - - - -
> 1 Month to 3 Months - - - -
> 3 Months to 1 Year - - - -
>1 Year - - - -

Nooakrwdh =

4. Not applicable.

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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount $368,615,547 $325,672,857 $368,048,554 $-
b. Ending Balance $281,312,147 $239,814,809 $292,463,372 $-

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $- $292,463,372 $- $- $- $- $- $292,463,372
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f.  Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -
i. Total Assets - FV $- $292,463,372 $- $- $- $- $- $292,463,372
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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 $360,831,916 $-

2. Securities (FV) - - - -

3. Securities (BACV) - - - -

4. Nonadmitted Subset (BACV) - - - -
b. Ending Balance

1. Cash $275,796,223 $235,112,558 $286,728,796 $-

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 $286,728,796 $286,728,796
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

coop

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.
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Note 8 — Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives
1-7. There were no changes that were considered significant to the Company from prior year end.
8. The Company has no premium cost due in each of the following four years and thereafter.

B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees
Not applicable.

Note 9 — Income Taxes

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

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

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

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

In accordance with INT 23-02, the controlled group of corporations of which the reporting entity is a member has determined that it does not expect to
be liable for CAMT in 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 September 30, 2023, the Company has received capital contributions from its parent company, Nationwide Financial Services Inc., totaling
$90,000,000.

On September 29, 2023, Company made a surplus contribution of $10,000,000 to Eagle.

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. On August 10, 2023, the Company received a dividend distribution of $205,000,000
that was declared on June 30, 2023.

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 September 30, 2023, NWSBL had outstanding borrowings of $237,500,000. Subsequent to the reporting date, NWSBL made draws
on the revolving line of credit agreement, increasing the outstanding borrowings to $272,500,000 as of the subsequent event date.

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

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

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

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

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

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 $ 136,635,922 $ 136,635,922 $ -
(d) Excess Stock $ 2,521,678 $ 2,521,678 $ -
(e) Aggregate Total $ 159,157,600 $ 159,157,600 $ -
(f)  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 $ -
(f) 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 $ -3 -9 -9 - $ -3 -
Class B $ 20,000,000 $ 20,000,000 $ - $ - $ - $ -
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) $ 4,238,771,560 $ 4,985,715,177 $ 3,092,803,011
2. Current Year General Account Total
Collateral Pledged $ 4,238,771,560 $ 4,985,715,177 $ 3,092,803,011
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
1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3) $ 4,238,771,560 $ 4,985,715,177 $ 3,092,803,011
2. Current Year General Account Maximum
Collateral Pledged $ 4,238,771,560 $ 4,985,715,177 $ 3,092,803,011
3. Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 4,314,590,288 $ 4,583,558,366 $ 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
3,092,803,011 $ 3,092,803,011 $ $ 3,092,803,011
- $ - $ $ XXX
3,092,803,011 $ 3,092,803,011 $ $ 3,092,803,011
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 September 30, 2023:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value

Bonds $ -8 5,959,765 $ 561,724 $ -8 6,521,489
Preferred stocks unaffiliated - 43,777,974 5,729,841 - 49,507,815
Common stocks unaffiliated 61,643,976 159,157,600 - - 220,801,576
Securities lending collateral assets - 301,576 - - 301,576
Separate account assets 97,397,431,640 1,761,637,602 56,367,867 5,704,505,061 104,919,942,170

Total Assets at Fair Value/(NAV) $ 97,459,075,616 $ 1,970,834,517 $ 62,659,432 $ 5,704,505,061 $ 105,197,074,626
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The following table presents the rollforward of Level 3 assets held at fair value during the period ended September 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
6/30/2023 3 Level 3 | Income Surplus Purchases |Issuances Sales Settlements| 9/30/2023
Assets at Fair Value
Bonds $- $688,522 $- $- $(154,064) $27,266 $- $- $- $561,724
Preferred stocks
unaffiliated 3,032,454 - - - 1,463,200 1,434,845 - (200,658) - 5,729,841
Separate account
assets 52,923,066 - - - 3,981,744 - - (536,943) - 56,367,867
Total Assets at
Fair Value $55,955,520 $688,522 $- $-  $5,290,880 $1,462,111 $-  §(737,601) $- $62,659,432

Transfers into Level 3 during the period ended September 30, 2023 are due to changes resulting from application of the lower of amortized cost or

fair value rules based on the security’s NAIC rating.

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 September 30, 2023:

Net Not
Asset Practicable
Aggregate Fair Value  (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 (NAV) Value)
Assets
Bonds $38,411,326,346  $43,099,958,528 $1,190,656 $33,125,629,073  $5,284,506,617 $- $-
Mortgage loans, net of
allowance 7,510,803,107 8,791,858,029 - - 7,510,803,107 - -
Cash, cash equivalents and
short-term investments 1,042,112,511 1,042,112,511 16,388,661 1,025,723,850 - - -
Policy loans 968,305,136 968,305,136 - - 968,305,136 - -
Derivative assets 168,155,870 167,879,201 - 158,151,791 10,004,079 - -
Securities lending collateral
assets 286,728,796 286,728,796 286,728,796 - - - -
Separate account assets 386,624,156 436,276,327 4,245,408 300,722,464 81,656,284 - -
Total Assets $48,774,055,922  $54,793,118,528  $308,553,521 $34,610,227,178 $13,855,275,223 $- $-
Liabilities
Investment contracts $3,103,254,180 $3,080,165,264 $- $-  $3,103,254,180 $- $-
Derivative liabilities 3,513,143 2,989,672 - 3,513,143 - - -
Total Liabilities $3,106,767,323  $3,083,154,936 $- $3,513,143  $3,103,254,180 $- $-

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.

D-I.

As of September 30, 2023, the pension risk transfer reserves for guarantees of the separate account contracts and supporting assets in the
general account were $11,492,781.

As of September 30, 2023, the Company has capital and surplus of $10,872,289,149, including admitted disallowed IMR of $67,669,099 in the
general account. The admitted disallowed IMR represents 0.6% of capital and surplus in the general account. There is no admitted disallowed
IMR in the separate accounts. Fixed income investments generating IMR losses comply with the Company's investment policies. There are no
deviations from the investment policies and sales were not compelled by liquidity pressures. The Company has not allocated gains or losses to
IMR from derivatives that were reported at fair value prior to the termination of the derivative.

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 November 2, 2023, for the statutory statement available to be issued on November 7, 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 November 2, 2023, for the statutory statement available to be issued on November 7, 2023.

Effective October 1, 2023, Jefferson National Financial Corporation (JNFC), a holding company and wholly-owned subsidiary of the Company,
completed a merger agreement with the Company. Pursuant to the merger agreement, the operations of JNFC were merged with and into the
Company, with the Company continuing as the surviving corporation. As a result of the merger, JNFC's wholly-owned subsidiary, Jefferson National
Life Insurance Company, became a wholly-owned subsidiary of the Company.
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Effective October 1, 2023, Eagle has been granted a permitted practice from the Department that will impact the Company's subsidiary valuation of
Eagle. The Company continues to evaluate the impact of the permitted practice.

Effective October 1, 2023, Olentangy terminated its permitted practice from the State of Vermont.

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

Note 23 — Reinsurance

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

B. Uncollectible Reinsurance
There were no changes that were considered significant to the Company from prior year end, except for the following.
On July 18, 2023, Scottish Re U.S. (SRUS) was declared insolvent and ordered liquidated by the Court of Chancery of the State of Delaware
(Court), resulting in termination of the reinsurance agreements between the Company and SRUS on September 30, 2023 and recapture of the
ceded liabilities. The Company has accrued adequate provisions as of September 30, 2023, in accordance with SSAP No. 5R, Liabilities,
Contingencies and Impairments of Assets, related to SRUS reinsurance recoverables. Assets held in a trust that secure the annuity reinsurance
recoverables are still in place. The Company will continue to work with the SRUS liquidator and the Court to resolve when the Company will be
able to access the trust assets.

C-H. 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 Losses 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.

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 SEPTEMBER 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? ........o . ittt b et ettt e eae e ekt e eh e e eh e e b e e b e e b e e a bt e ab e ea bt eeeesheeeheeabeeabeebeenbeenbeannennne
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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-

Yes[ 1 No[X]

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

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.

Order #8 (Additional Services) was written and became effective September 29, 2023. Order #8 provides for additional development
resources, professional services, and corresponding additional fees to successfully convert Retirement Solution’s Emerging Markets Plans
from Keynote to SS&C’s TRAC platform. Order #8 is not technically an amendment but does revise and supplement some terms in Orders #1
=T a T I SRRSO

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

12/31/2021

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

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
61 OSSR T SRR PT PPN

05/31/2023

By what department or departments?

OH ettt ettt ettt ekt h et h e £t oA £t H £t e h et e s £t eh et et e e e eh oA £ et e £t e R £t e h £t ek et eh e e b et et e R bt e R et s e e st e bttt e ettt e et et
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMIMENTS? ...........oooueeoieeeeeeeeeeee et e e e et e e e e e e e s e e e s s e e e n s s et es s s s neeee e e neneen Yes [
Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)
Nationwide Trust Company, FSB Columbus,
Nationwide Investment Services Corp. ... Columbus,

Nationwide Investment Advisors, LLC ....cocooovvioioeiecieceeeeveee Columbus,
Nationwide Securities, LLC .... Columbus,
Nationwide Fund Advisors .... Columbus,
Nationwide Fund Distributors, LLC Columbus,
Nationwide Asset Management, LLC Columbus,




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

GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................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.
9.11 If the response to 9.1 is No, please explain:

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

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

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

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

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

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

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

3,306,209, 186
....237,500,000
.... 163,075,326
311,853,867

.3,430,719,829
.167,500,000
184,053,261
200,290,612

LOLLLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ....3,982,563,702 ...4,018,638,379
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........ccoiiiiiiiiiiieiieeeeeeee et e e D oo e
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiccee e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccceoiiiiiiiiciens Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.
NA

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...287,030,372
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...287,030,372
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveverecueueeeieeeeceeeeeeeeeeecee et eeeee et $ 286,540,180

8.1



17.3
17.4

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

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

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

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

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

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

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

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

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

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

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

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

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

8.2.1



STATEMENT AS OF SEPTEMBER 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 8,791,858,029
1.14 Total Mortgages in GO0 StANGING .......c.c.ovvreeeeeeeeeecceeee et e eaeaete e e s saeae s et es s s e seteseses s aesesesesasasaseesesessasssassesassssansssesannans $ 8,791,858,029

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 $ 8,791,858,029

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 278.000 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieeiiieietetetcteeeeee et et e te s et eseses et st et eseseseseseases et et et et et esesess s ss et es et esesesses s e s es et et et esessas s es s e s et et et esess s ssas e s e s e et s eseseeesesene e e s eseseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eivviiiiiuetetieieeteeetetetetesesese s et et e setesesessas et et ssesesesesessss s ssesesesesesessas 2aeseasaseseseseseneneseasesesesesenens 50.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? .............ccueveieieececee et et ee ettt ee s saeae et esenssaetetesesenssseaesesesensssesetesesenssanaenas 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.cccccocevevuee.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? .......cvvieieiecieieiiieeeeete ettt ettt sttt s et s s s s s e b s st s st et e s et s s snsnseses 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.cvvicucueieeeeeeceee ettt s st s s s ssasaesesensananeesnas 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[ 1 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 SEPTEMBER 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

... 93572 ..
... 16484 ..
... 37273 ..
... 20370 ..
... 20370 ..
... 61883 ..
65870 ..
23680 ..

. |RGA Reinsurance Company ... . .. . . [Authorized..
. | ACE Group Insurance, Inc. . . . <ve... |Unauthorize
. |Axis Insurance Company .... R . .. . Authorized..
. | Axis Reinsurance Company . X . .. . Authorized..
. |Axis Reinsurance Company . R . .. . Authorized..
. |Manhattan Life Insurance and Anni . . . .CO/1... ..OH. .| Authorized..
. [Manhattan Life Insurance Company R . . .. OH. . [Authorized..
.. . .| 0dyssey Reinsurance Company . .. . <eve... |Authorized..
..52-1952955 ...01/01/2023 .. |Renaissance Reinsurance US Inc. ........... Authorized

..84-4427431 ...05/01/2022 .. [Tactical Risk Solutions LLC Unauthorized




STATEMENT AS OF SEPTEMBER 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

1 Life Contracts 4 5 6 7

2 3 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. AlADAMA .o AL e L o 6,614,772 |.......... 87,931,829 |........... 4,636,473 |.o.ooeeeiciiiiins o 99,183,074 [....veveiciins
2. AIASKA .ot AK e L o 173,383 |........... 6,403,977 |...ooeeee 117,818 | o 6,695,178
3. Arizona ..... .. AZ ...18,366,300 |. 341,442,533 |. , 745, .. .. 367,554,033 |..
4. Arkansas .. o AR e L o 1,905,504 |......... 27,169,400 |. ... 2,383, EPTRRRRRURR RUSRRN 31,458,126 |..
5. California .. ... CA .288,847,642 |..... 1,164,621,452 |.......... 18,832,865 |.......coceovveircns e 1,472,301,959 |..
6. Colorado ...... ... CO .9,891,637 |........ 137,178,771 |. . 151,780,039 |..
7. Connecticut .. . CT ...24,909,363 |........ 169,608,844 |. ..203,815,418 ..
8. Delaware ............. ... DE 342 193,682 |. ..20,419,433 |. ,326, .. .. 363,939,592 |..
9. District of Columbia . DC |oeeeeee b e 763,921 |. ..10,462,143 |. , EPTRRRRRURR RUSRRN 11,582,726 |..
10. Florida .. ........ 980,983,851 |. ..10,844, PPN RO ,100,348,831 |..
11.  Georgia o 122,927,442 | ..15,920, RTPURRRRURR RO 155,190,767 |..

..24,209,640 |.
..33,260,482 |.

....26,715,315 |..
....38,727,178 |..

12.  Hawaii ..
13. Idaho ....

14.  lllinois ... ........ 310,206,901 |. .. 369,702,001 |..
15.  Indiana . ........ 132,275,090 |. .. 193,202,089 |..
16. lowa ..... ..56,666,658 |. ....78,197,017 |..
17. Kansas. ) . ,227, . ..57,954,201 |. .67,597,720 |..
18, KeNtUCKY ...vvvecececcieeeeeccee e ,710,958 |.......... 44,413,577 oo 3,225,928 | o 52,350,463
19, LOUISIANA ... ,016,028 |.......... 82,794,272 |........... 2,382,083 |...cocvovrreiiriiieens foeennes 89,192,363
20. Maine ....... ..28,110,277 |. ....30,881,056 |..
21.  Maryland ) . 175,182,614 |. .. 196,969,935 |..
22, Massachusetts ..........ccoceeevveereeereereeceieeees. MA - e Lo e ,687,548 |........ 226,686,609 280,429,959
23, MIChIgan .......coecoieiiieieieeeee e ML e b [ 13,486,210 .. 244,104,645 264,692,889
24. Minnesota . .. MN ........ 108,884,345 |. .. 153,575,288 |..
25.  Mississippi .. MS . ..33,985,802 |. ....41,569,790 |..
26, MISSOUM w.voveeeriieieieieeieie e MO |eoeee b [enn.... 10,046,585 ... 88,750,077 102,384,126
27. MONtaNa .....ocooveveveeeeeeeeeeeeeeeeeeeeeneneeeees. MT o Lo o 751,673 o 17,598,866 1825 | o 18,358,364
28. Nebraska .. ..34,196,265 |. .38,760,299 |..
29. Nevada........ . . ..38,992,030 |. .79, .. .43,013,329 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH ,027,326 |.......... 45,332,130 1,206,636 ..o [ 50,566,092
31, NEW JEISeY ...oeoveeeieeeieieieieieie e NJ oo L o ,926,875 |........ 307,164,581 |.......... 17,508,954 553,600,410
32.  New Mexico . . NM | b fo ,206 |.......... 22,612,190 |. 02,353,716 v [ 25,246,112 |..
33. New York ..... . NY . 323,440,120 |..... 1,391,312,217 |. ..13,458,411 |.. ,728,210,748 |..

34.  North Carolina .. .NC ...70,567,790 182,284,347 |. 5,002,108 |.. 257,944,240 |..
35.  North Dakota .ND 11,204,775 |..........24 473,484 |. ...170,817 |.. ....36,539,076 |..
36. OO ...ccuueuee . OH 40,361,384 501,398,031 |..........30, 102,046 |.. .. 571,861,461

37.  Oklahoma . ... OK .. 74,795,598 |.......... 1,075,018 |.. ... 17,781,3% |..
38. Oregon......... ... OR , eeen.08,125,077 [ 813,643 |.. ....82,351,802 |..
39. Pennsylvania ... PA 76,191,568 |........ 370,804,009 |.......... 13,075,089 |.. ..460,070,666 |..
40. Rhode Island .... RI [ b o 4,615,539 ..35,024,138 |............... 599,909 |.. ....40,239,676 |..

41.  South Carolina . ... 11,487,630 .. 72,361,217 |. 4,810,581 |.. .88,659,428 |..

42.  South Dakota ... .. SD ....284,829 |........... 8,856,734 . .... 49,850 |.. ..9,191,413 |..
43. Tennessee ... . TN ...12,492,428 |. 116,883,271 |........... 8,477,550 |.. .. 137,853,249 |..
44. Texas ....... TX ...82,739,419 |........ 510,209,294 |..........49,138,476 |.. ..642,087,189 |..

45. Utah ..... . uT 3,387,712 |. .. 73,441,628 |. ... 4,986,178 |.. ....81,815,518 |..
46. Vermont VT ....872,194 |. .. 14,526,980 |. ... 1,749,208 |.. ....17,148,382 |..
A7, VIrGINI@ ceeeeecieieieeceee e VA |l f 17,937,783 |........ 137,520,172 |........... 6,046,952 .....coovvviirinirnien foeeene 161,504,907
48.  Washington ........cccceeevirieiriereeceseeseeeees WA | L ol 9,469,342 |........ 143,949,414 |............ 875,000 |.....ccovrvvvererciriens o 154,293,756 |...ocvoveveveeiiiene
49.  West Virginia e 28,309,589 |. ....44,046,761 |..
50. Wisconsin .... . . 164,138,699 |. ... 4,655, .. .. 172,498,476 |..
51, WYOMING eoveeeeeeeeeireneeeeeeeeeeeseneneneeeeeenes. WY o L 3,013,411 | 4,770,753 ... 1,478,022 | o 9,262, 186
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS e Ne o 29,934 | e [ e 29,934
53.  Guam ....cccco... .. GU 2,991,426 |. ..2,991,530 |..
54. Puerto Rico ...... ... PR . 143,815,716 |. e |- . 144 006,361 |..
55.  U.S.Virgin Islands .........cccoccovveinneniicnnnnens VI e b 8,331 o 475,000 [ooveeecne 38 [ [ 483,369
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT X .. ..
59.  Subtotal ... e XXX 0. 2,006, 976,242 .. 9, 254 430,962 |........ 340,802,284 |......ccvviririnnn ... 11,602,209,488 |..... 8,390,725,000
90. Reporting entity contributions for employee benefits

Plans. ... 0 0 P O S PPN
91.  Dividends or refunds applied to purchase paid-up

additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 10,005,148 |...oooviciciciiees oo [ [ 10,005,148 |..cooveiiiieiiecne
92. Dividends or refunds applied to shorten endowment|

or premium paying period............cccccceueeeeeeciinnnes foneees 0,0 O e
93.  Premium or annuity considerations waived under

disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. ....... . ..
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... .2,019,721,363 |..... 9,254,430,962 |. ....11,614,970,730
96. Plus Reinsurance Assumed. XXX e [ 10,082,780 |.......... 44,882,901 |. , EPTRRRRRURR RUSRRN 61,247,979 [...ooveieiie
97  Totals (All Business).... . .2,029,804,143 |..... 9,299,313,863 |....... 347 100,708 |.. ... 11,676,218,709 |..... 8,390,725,000
98. Less Reinsurance Ceded.........c.oovvrrereevencnenenenencforeens XX oo e 106,542,316 |....... 457,715,160 |........ 346,946,638 |........oooeerciiinns o 911,204,114 oo
99. Totals (All Business) less Reinsurance Ceded XXX 1,923,261,827 8,841,598,703 154,065 10,765,014,59 8,390,725,000

DETAILS OF WRITE-INS

58001. Foreign - other alien ... 1,195,489 |. 517 | ...1,470,931 |..

58002. ..oooiririeiiieiieieis e XXX e foremieeieeieeeeee e fo
58003. ..ooiiiiiriiriie e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiiieee e e D, &GN U U AU AP U RRRRRP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 274,925 1,195,489 517 1,470,931
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiieiiiiieeee e e D, &GN U U AU AP U RRRRRP RN
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...........cccccocverinr weeene 54 4. Q- Qualified - Qualified or accredited reiNSUrer...............ocevveerieeieeeieies eeeeneas
2. R - Registered - Non-domiciled RRGS..........ciiiiiiiiieiiicceeeeee e aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 3
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

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

ALLIED INSURANCE
COMPANY OF AMERICA

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)

|Common Stack: 21,000 Shares

‘ommon Stock; 33,600 Shares

Single Member Limited

Common Stock: 20 Shares

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

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:12,963 Shares|

|Common Stock: 10,000 Shares

Common Stock: 1 Share

Casualty-100%

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

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

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VPI)

Common Stock: 6935,387
Shares

Depositors - 4.23%

SIC-100% OH

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

Common Stock: 1,000 Shares

Victoria Fire-100%

OH

— Solid Line
= DoubleLine

Limited Liability Company - - Dotted Line

September 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 SEPTEMBER 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

September 30, 2023 Page 2



STATEMENT AS OF SEPTEMBER 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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SCHEDULE Y

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC .... Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1015 Long Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC .. . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .............. ..|NWD Investments, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 245 Parks Edge Place, LLC .. ..|NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1486309 .. 275 Rivulon Boulevard, LLC . . [NRI-Rivulon, LLC .... . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 300 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 343 N. Front, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 400 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, LI NWD Investments, LLC .. [Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 410 Rivulon Boulevard, LLC . [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 425 \lest Nationwide Boulevard, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 500 Neil Avenue, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 38-4118665 .. 515 Kilbourne Street, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 75 Rivulon Boulevard, LLC . |NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 775 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 780 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 795 Rail Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 808 Yard Street, LLC . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 820 Goodale Boulevard, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 825 Junction Way, LLC .... . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 828 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 840 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 840 Yard Street, LLC .. . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 845 Yard Street, LLC .. GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 855 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 860 Third Avenue, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 875 Flrst Avenue, LLC .... GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 880 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 880 Yard Street, LLC .. .. |GVY Residential, LLC ................. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-4939866 .. 895 W. Third Avenue, LLC . |NRI Equity Land Investments, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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0140 ...|Nationwide ... ...| 20-4939866 .. 950 Dorchester Way, LLC .....cceeeeeeeeeenenennnns GVY Residential, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... ...| 20-4939866 .. 950 Goodale Boulevard, LLC ......cceeeeeeeeeennns 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 . . [NRI Cavasson, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18655 Claret Drive, LLC .... . NRI Cavasson, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18700 Hayden Road, LLC .......ccovvivveriiienninnns . NRI Cavasson, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18750 Hayden Road, LLC .....covvvvveveiieiiieeeennns . NRI Cavasson, LLC ........eevvvevevvvveeninnnnnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1580283 .. AD DORA, LLC oo 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 ... .|27-0114983 .. ALLIED Insurance Company of America ........... Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
ALLIED Property and Casualty Insurance
0140 ...|Nationwide ... . [42-1201931 .. Company .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 42-1527863 .. ALLIED Texas Agency, Inc. . .| AMCO Insurance Company ..............eeeeveevenns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 42-6054959 .. AMCO Insurance COmpany ..............ccccceeeeenns Nationwide Mutual Insurance Company .... Ownership.. .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) ........ Nationwide Life Insurance Company ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 86-2502912 .. American Tax Credit Fund 2021-B, LLC ......... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 87-1349942 .. American Tax Credit Fund 2021-C, LLC ......... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
American Tax Credit Fund 2023-B, LLC (fka
0140 ...|Nationwide ... ..| 87-4753681 .. American Tax Credit Fund 2022-A, LLC) ........ Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
American Tax Credit Fund 2023-C, LLC (fka
0140 ...|Nationwide ... ..| 87-4771309 .. American Tax Credit Fund 2022-B, LLC) ........ Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 92-1389304 .. American Tax Credit Fund 2023-A, LLC . .. [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1580283 .. Arena District CA I, LLC .............. .|NWD Investments, LLC ............ . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
.......... ...[90-0280710 .. Arena District Owners Association ..............|.. Other non-Nationwide | Other non-Nationwide ..........cccuvennnn
0140 ...|Nationwide ... ..| 31-1486309 .. Cavasson Hotel, LLC ......ccooommmmnniiiiiines Cavasson Hotel Holdings, LLC . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. Cavasson Hotel Holdings, LLC ... .. |NRI Cavasson, LLC ....... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-1618232 .. CNRI-Cannonsport Condominium, LLC . | CNRI-Cannonsport, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-1618232 .. CNRI-Cannonsport, LLC .....ccevvvvvnnees . [Nationwide Realty Investors, Ltd . [Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 74-1061659 .. Colonial County Mutual Insurance Company .... Other non-Nationwide contract .. Other non-Nationwide .........cceevveeenes
0140 ...|Nationwide ... . | 68-0066866 .. Crestbrook Insurance Company ... Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. Crewville, Ltd. . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 84-5052608 .. Danforth, LLC .. . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|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 e |2 OHe Other non-Nationwide .........cccoceeeeriiinns [N/a ] .. 0,000 ... | Other non-Nationwide ............ccoc.... - NO...... 2 .
0140 ...|Nationwide ... 33-0096671 .. DVM Insurance AGBNCY .......cccceeeeevvvunnnnnnnnns .. CA..... Veterinary Pet Insurance Company .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide ... . [47-4523959 .. Eagle Captive Reinsurance, LLC .................. . OH..... Nationwide Life Insurance Company . . [Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ... [...NO.....f.ccee ...nn
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0140 ...|Nationwide ... 26-3260559 .. E-Risk Services, L.L.C. ..cccovuvrrunnnnnnn Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... .. | 75-6013587 .. Freedom Specialty Insurance Company .. Scottsdale Insurance Company .................. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . onnn
0140 ...|Nationwide ... ...| 20-4939866 .. Grandview Yard Hotel Holdings, LLC ............. . NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee unn
0140 ...|Nationwide ... ..| 20-4939866 .. Grandview Yard Hotel, LLC ..........ceeeeeiiiiins . Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide ... 20-4939866 .. GVY Residential, LLC ...ccoeeeeeeeeeeeeeiieeieeeenns NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... . [41-0417250 .. Harleysville Insurance Company .................. . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oeen
Harleysville Insurance Company of New Jersey
0140 ...|Nationwide ... e [28-2253669 .. | e | e | e e .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |23-2864924 .. Harleysville Insurance Company of New York . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |38-3198542 .. Harleysville Lake States Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |23-2384978 .. Harleysville Preferred Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 04-1989660 .. Harleysville Worcester Insurance Company .... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 20-3289512 .. Jefferson National Financial Corp. ............ Nationwide Life Insurance Company ........... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 75-0300900 .. Jefferson National Life Insurance Company ... Jefferson National Financial Corporation . |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
0140 ...|Nationwide ... . [47-1180302 .. New YOrk ..o Jefferson National Life Insurance Company [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... [....NO......|..... .....
0140 ...|Nationwide 31-1486309 .. Jerome Village Company, LLC . Nationwide Realty Investors, Ltd. .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 74-1395229 .. Lone Star General Agency, Inc. .................. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 38-0865250 .. National Casualty Company .............ccceeeen. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ... Nationwide ..oooeeeeeeeeeeeeeieeieeeeeeeeeeeees | ] e National Casualty Company of America, Ltd. . .|National Casualty Company ...................... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.....
0140 ...|Nationwide 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance Company ...............eeeeeveenns Ownership ..87.300 ....|Nationwide Mutual Insurance Company ... |....YES..... 1.
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... ...|42-1154244 .. Nationwide Advantage Mortgage Company COMPANY e e e e e e e e e e e e e e e e e e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ... [ R
0140 ...|Nationwide .. .| 42-1154244 .. Nationwide Advantage Mortgage Company Depositors Insurance Company Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ... [ R
Nationwide Affinity Insurance Company of
0140 ...|Nationwide . | 48-0470690 .. LT e TN L OH] s IA........ Nationwide Mutual Insurance Company ........ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance
0140 ...|Nationwide ... 47-1923444 .. Agency, INC.) wivviiiiiiiiiiiiiiiiieeeeeeeeeee s . OH..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. |42-1015537 .. Nationwide Agribusiness Insurance Company ... |.. IA..... Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1578869 .. Nationwide Arena, LLC NRI Arena, LLC .oovvvviiiiiiiiiiiiiiiiieeeeeeeeeees Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . | 95-0639970 .. Nationwide Assurance Company ... Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1036287 .. Nationwide Cash Management Company . . [Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-4416546 .. Nationwide Corporation ..........ccceeevvuuunnnnnnn Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1667326 .. Nationwide Financial Assignment Company ..... Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 23-2412039 .. Nationwide Financial General Agency, Inc. ... |..PA... ....... |INFS Distributors, Inc. ........... . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust |..DE.....|...... NIA....... Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 52-6969857 .. Nationwide Fund Advisors Nationwide Financial Services, Inc. . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 31-1748721 .. Nationwide Fund Distributors LLC . NFS Distributors, Inc. . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ....|31-1399201 .. Nationwide Indemnity Company ..........ccccceeee. . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |95-2130882 .. Nationwide Insurance Company of America ...... . .|Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .[31-1613686 .. Nationwide Insurance Company of Florida ...... Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 41-2206199 .. Nationwide Investment Advisors, LLC . . [Nationwide Life Insurance Company . . [Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 73-0988442 .. Nationwide Investment Services Corporation .. |.. Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance Company
0140 ...|Nationwide ....oooeeeeieeeeeeeiiiiiiieeeeeee e 92657 ... | 31-1000740 .. | .iiiiiiiiiiiis | eirrirriiririnne | euiuiiiiiiiiiiiiiiiiiiiiiiiiiiee | e L OH ] IA........ Nationwide Life Insurance Company ........... OWNership..cooeeeeeeieiiiieieeeeeeeeeee | .100.000 ...[Nationwide Mutual Insurance Company ... [...NO.....f.ccee ...
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. 0140 ...[Nationwide .....ccooeevveiiiiiiiiis | e 66869 ....|31-4156830 .. | ..ecovvvviiiis | eereieiiiiiiiie | e Nationwide Life Insurance Company .............. LOH ] 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...... TP I
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...... UV R
0140 ...[Nationwide ......ccooveverirviniiiiiiiinins [ e 54-2113175 .. LOHL ] NIA....... Nationwide Life Insurance Company ... ..0.010 .... [Nationwide Mutual Insurance Company ... |....NO...... TP I
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...... UV 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...... TP I
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-0745965 .. | .eeeerrrrriinn | e LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... UV 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...... TP I
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-2303694 .. | .eeeerrrriiinn | i, LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... UV 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...... TP I
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 20-2450960 .. LOH ] NIA....... Nationwide Life Insurance Company ... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... UV R
L0140 L..[Nationwide .ooooveeeeeeeeeeieieeeeiiieieeeeeees | eeveieees e 20-2774223 .| eereeeiiininn | e, LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... UV R
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 21-1288836 .. | .eevvvrrrrrnnn | e LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... UV R
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 27-1362364 .. | evvvrrrriinnn | e, LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... UV R
Nationwide Life Tax Credit Partners No. 1,
L0140 ...INationwide ooooeeeeeeeeeeeieieeieiieeieeeeeees | evveieees e 450469525 .. | ieiiiiiiiiinn | erereeririiiinen | e | PP LOH ] NIA....... Nationwide Life Insurance Company ........... Other.ceeeeeeieieeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... UV R
. 0140 ...[Nationwide .....cccoeeoioiis | e 42110 ... | 751780981 .. | cooeiiiiiiiiis | eeeeieiiiiiiiiee | e Nationwide Lloyds .....cooovveeieiieiiiiiiinins JURN U R 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 LOH ] NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide . [31-4177100 .. Nationwide Mutual Insurance Company ........... L OH] e UIP....... Other non-Nationwide 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 ... |....




Vel

SCHEDULE Y

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1630871 .. NFS Distributors, Inc. ............ Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 82-5195340 NLIC REO Holdings, LLC ... . [Nationwide Life Insurance Company ... .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 82-5194959 NMIC REO Holdings, LLC . [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-3762545 NNOV8, LLC ..eeeeeeeeeees .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 North of Third, LLC . . |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Arena, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Brooksedge, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Builders, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Cavasson, LLC ... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Corporate Housing, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Cramer Creek, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 NRI Equity Land Investments, LLC .. . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}..80.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-0212217 NRI Equity Tampa, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Office Ventures, Ltd .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NRI Telecom, LLC ..... .|NWD Investments, LLC ........c.eueeeee .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. NRI-Rivulon, LLC Nationwide Realty Investors, Ltd. ... .. | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
0140 ...|Nationwide 90-0729552 .. NTCIF-2011, LLC Nationwide Mutual Insurance Company ........ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| .... 1.
0140 ...|Nationwide .. ..| 27-4700627 .. NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company ... . |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO.. 2
0140 ...|Nationwide 46-0741029 .. NTCP 2012-A, LLC .. Nationwide Life Insurance Company ... Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... L2
0140 ...|Nationwide 46-3309896 .. NTCP 2013-C, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO...... L2
0140 ...|Nationwide .. ..| 46-4111078 .. NTCP 2014-A, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO.. 2
0140 ...|Nationwide 47-1404116 .. NTCP 2014-B, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO......[.... 2 ...
0140 ...|Nationwide 47-1413242 .. NTCP 2014-C, LLC .. Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... [....NO......[.... 2.
0140 ...|Nationwide .. ..| 47-3909345 .. NTCP 2015-A, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO.. 2
0140 ...|Nationwide 47-4148470 .. NTCP 2015-B, LLC .. Nationwide Life Insurance Company ... Other.... ... [Nationwide Mutual Insurance Company ... [....NO...... L2
0140 ...|Nationwide 81-3836925 .. NTCP 2016-A, LLC .. Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 82-2015065 .. NTCP 2017-A, LLC .. . [Nationwide Life Insurance Company .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-1969518 .. NW Fyrebyrd, LLC NNOVB, LLC e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 85-3363961 .. NW Next, LLC NNOVB, LLC oo Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 81-0936428 .. NW Private Debt, LLC . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 26-1903919 .. NW REI, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-1294202 .. NW-Adams, LLC NWRET, LLC ooeeeeeeeeeee e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-1087011 .. NW-Asheville, LLC . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-3942108 .. NW-Beloit, LLC .... N REI (NMFIC), LLC weeeeeeeeeeeeeeeeeeeenees Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-2674633 .. NW-Brandon LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-0847675 .. NW-Broadway at Surf, LLC . |NMIC REO Holdings, LLC . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 88-2152576 .. NW-Col fax, LLC NW REI (NLAIC), LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-0292630 .. NW-Conroe, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3648595 .. NW-Corazon, LLC . [Nationwide Life Insurance Company .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-2920247 .. NW-Cranberry, LLC ... NW REI (NLIC), LLC wevereeeeeeeeeeeeeeeeeeeeans Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 86-3529884 .. NW-Englewood, LLC .... NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 84-4388876 .. Ni-Escalante, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-1538532 .. NW-Escalante |1, LLC .. NW REI, LLC .... .. | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-3310596 .. NW-FSU, LLC Nationwide Life Insurance Company ... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 205 Vine, LLC . |NWD Investments, LLC .. . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 225 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 230 West, LLC NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 240 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 250 Brodbelt, LLC . . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
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0140 ...|Nationwide 31-1580283 .. NWD 250 West, LLC ... NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1580283 NWD 265 Neil, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 275 Marconi, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 300 Neil, LLC .... ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 300 Spring, LLC .... ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 355 McConnel |, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 425 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD 500 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena Crossing, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District |, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District MM, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District PW, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District V, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD Athletic Club, LLC ... . |NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 88-2975730 .. NW-Boise, LLC Nationwide Life Insurance Company ... . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD Brodbelt, LLC NWD Investments, . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 30-0876022 .. NWD Franklinton, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-4118665 .. NWD HP, LLC NWD Investments, LLC . | Ownership ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NID Investments, LLC ... Nationwide Realty Investors, Ltd. ... Ownership ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. NWGH, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3124154 .. Ni-Gallatin, LLC .. Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 85-1262262 .. NW-Gator Walk, LLC NW REI (NMFIC), LLC vooeeeeeeeeeeeeeeeeeeeeeeens Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. .| 92-2943602 .. Ni-Holly Springs, LLC . . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-2431839 .. NW-Hub13, LLC N REI, LLC woeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-3558072 .. Ni-Huntersville, LLC ... Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 47-2482818 .. NW-Jasper WAG, LLC .. . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3767006 .. NW-Kingsbury, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-5146596 .. NW-Logan, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-1565013 .. Ni-Midtown, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 85-1246853 .. NW-Oakbrook, LLC NW REI (NLAIC), LLC . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 88-2595124 .. NW-0G, LLC ....... NW REI, LLC .ooeeeeeeeeeiieeeeens . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 83-2260477 .. NW-ORBPD, LLC . |NW REI' (NVFIC), LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 93-1728625 .. NW-Pleasant Prairie, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-2449044 .. NW-Promenade at Madison, LLC .... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|83-2173918 .. NW-Radius, LLC .... . |NW REI (NLIC), LLC . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-1367836 .. NW-Rancho, LLC .... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 88-1405151 .. NW-Riverchase, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 86-3702669 .. NW-RPG Cranberry, LLC . . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-0890277 .. NW-Ruby, LLC NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-3273918 .. NW-San Marco, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3289289 .. NW-San Pablo, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-4326171 .. NW-Southbank, LLC ... NW REI, LLC .... .. | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-3212025 .. NW-Springfield, LLC NWRET, LLC ooeeeeeeeeeee e Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|93-2022585 .. NW-Spring Hill, LLC . . [Nationwide Mutual Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-2878794 .. NW-SR-16, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO......[..... .....
0140 ...|Nationwide 85-0536537 .. NW-Sweetwater, LLC .. NW REI (NLIC), LLC .... Ownership ..|Nationwide Mutual Insurance Company ... [....NO......[..... .....
0140 ...|Nationwide 92-0677233 .. NW-UNCC, LLC NW REI (NLIC), LLC .... Ownership .100.000 ...[Nationwide Mutual Insurance Company ... [...NO.....f.ccee ...nn
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Nationwide Life and Annuity Insurance
0140 ...|Nationwide 81-1603024 .. NW REI (NLAIC), LLC COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..|81-1619428 .. NW REI (NLIC), LLC .. Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 81-1861190 .. NW REI (NMIC), LLC .. . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-0947092 .. OCH Company, LLC .... U Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
........................................................... 26-0263012 .. 0ld Track Street Owners Association, Inc. ... |..OH.....]......OTH....... [Other non-Nationwide .........ccoovrrrieieieeeas IN/@ ceneiiieeiiieeiieeeeeeeeeeeeeeeeeee b eeees neeen.. | Other non-Nationwide ...oooevvnneennnnnnn,
Nationwide Life and Annuity Insurance
0140 ...|Nationwide .. |27-1712056 .. Olentangy Reinsurance, LLC ............cccceeeees VT IA........ COMPANY ..eeeiieee e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide ... ...| 31-1486309 .. Perimeter A, Ltd. ..ooovviiviiiiiiiiiiiiiiiiiiiieeeens LOH ] NIA....... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide ... ..| 20-4939866 .. Rail Street Parking, LLC e [ OHof s NIA....... NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Registered Investment Advisors Services, Inc.
0140 ...|Nationwide ... ..| 75-2938844 .. Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 82-0549218 .. Retention Alternatives Ltd. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |31-1117969 .. Scottsdale Indemnity Company ... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... [31-1024978 .. Scottsdale Insurance Company .................... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 86-0835870 .. Scottsdale Surplus Lines Insurance Company . .| Scottsdale Insurance Company .................. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1610040 .. The Waterfront Partners, LLC ... Nationwide Realty Investors, Ltd. .... . [Ownership.. ..50.000 ....|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 86-0619597 .. Titan Insurance Company ....... Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-1284530 .. Titan Insurance Services, Inc. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 33-0160222 .. V.P.1. Services, Inc. ....cceeeee Veterinary Pet Insurance Company .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |95-3750113 .. Veterinary Pet Insurance Company .| Scottsdale Insurance Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company ............... Nationwide Mutual Insurance Company ........ OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ...
Victoria Fire & Casualty Insurance Company
0140 ...|Nationwide ....cooeeeeeeeeeeeeeiie | e 10105 ... [ 341777972 .| eeeeiiiiiiiie | eeeeeeenieieieen | Victoria Select Insurance Company .............. L OHe] e T e OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen
0140 ...|Nationwide ...coooeeeeeeeeieeeieiiiiiiiiieeeees | rviiiies e 31-1486309 .. | .eevvvvviirins | ervrrrrireiiines | e Wellington Park, LLC ...ccoovveeeeeeeeiiiiieieeens LOH ] NIA....... Nationwide Realty Investors, Ltd. ........... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
Asterisk Explanation
) T For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-0wned by @ NationmWide BNtity. ...ooooeiiiiiii oottt e e e et e et e e e te e e e s e e e saseeeaseeeeaseeeaseeeasseeenseeeasseeaaseeeasseeeasseeeasseeanseeenseeansseesnseeensseeensseennseeennseennnnen
2 e Other ownership indicates a non-ounership CircUMSTANCE DY @ NationWide @Ntity. ..ottt ettt e bt e bt e s bt eaeeea e e eaeeeaeesa e e b e ea b e ea s e ea s e em e e ea e e eheeos e e st e e e ea s e em s e ea e e oa et oe e e ea e e a e e et e a s e em s e ea s e emeeee e e eeeeee e e e e e a e e ea s e eaeeeaseoaeeoa e e ea e e Rt e aeeaseeaseen e e em e e ea s e ea e e Aa e e b e e b e em s e ea s e ea b e en s e em e e eh e e naeenbeebeenbeenbeenneannennnennns




STATEMENT AS OF SEPTEMBER 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. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

6 6 8 6 9 2 0 2 3 4 9 0 0
6 6 8 6 9 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 6 8 6 9 2 0 2 3 4 4 5 0 0 03
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 6 8 6 9 2 0 2 3 4 4 17 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 6 8 6 9 2 0 2 3 4 4 8 0 0 0 0 3

o
—

0 3
0 3

o
—

o
— T E—
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STATEMENT AS OF SEPTEMBER 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. Admitted disallowed interest maintenance reserve ... Jooveeeeie 67,669,009 |....ooiiiieee s e, 67,669,009 |....ccoiiiiiieeeeeeeeee,
2597. Summary of remaining write-ins for Line 25 from overflow page 99,923,533 27,311,759 72,611,774 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 ....cooiiiuiiiiiicceeiee ettt ssenens oesesesssanaeans 7,609,519 [ 4,794,248
2505. Reserve for rate stabilizations ..... 16,732,951 ... 16,447,672
2506. Tax credit commitment liabilities .. ...55,403,135 ... 49,335,713
2507.  Contingency reserve ................ . 210,554,051 . 196,606,444
2508.  Deferred gain [HabiliTies .ottt sttt b st st s b tesese e s snnn [erenenennetenenas 1,620,316 |.ovoveeeinnennd 638,143
2597. Summary of remaining write-ins for Line 25 from overflow page 291,919,972 267,822,220
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 ... oot 285,278 |l (2,389,893) ... 249,760
2705.  Change in 0SS recognition FESEIVES .......ccccciiiioieiiiieiieietetceeeee ettt |oreseseseseaesnnas 200,000 f.ooooeeeieee 300,000 oo 400,000
2797. Summary of remaining write-ins for Line 27 from overflow page 485,278 (2,089,893) 649,760
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STATEMENT AS OF SEPTEMBER 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 acquisition

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 ........ B PR W PN DR BN B W BEN eevvereerrn S R R

6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... ... A ... B U ... B ..o [ o

7. Deduct current year’s other than temporary impai

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 ime OF ACQUISITION .........coviiieeeecececceeeee ettt e s es e e eas s s seseseseaesnesnnnssnsnanns |reeeeseneenees 872,446,434 |............ 1,292,113,685
2.2 Additional investment made after acquisition . e 82,810,456 |................. 13,256,978

3. Capitalized deferred interest and other ............. I 4,772,381 | 3,396,508

4. ACCTUAI Of QISCOUNT ...t e ettt b ettt

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

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccooeveieniniencncnenes foovmne e
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccciiiiiiiiiiiiii e [reeseesee e eeienies [eeee e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..8,863,527,749 |............8,401,336,749
12, TOtal VAIUGHON BIIOWANCE ........veeieiaieiaiteia et s et s ettt [ronesnineenineas (71,669,724)|.......c.c...... (38,795,000)
13.  Subtotal (Line 11 plus Line 12 IO 8,791,858,025 |............ 8,362,541,749
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 8,791,858,025 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 82,667,687 |......c....... 132,788,918
2.2 Additional investment made after acquisition . U IR 396,197,185 |...ccoenve. 719,241,778

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

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

5. Unrealized valuation iNCTEASE (ECTEASE) ............cccueueueveeeeceeteeeeeeeesceeaetesesesssaeaesesesesssaesssesesessssesesesesensssssesesssnsssssssasssnssansasans [eesesesseneiesens 37,893,514 .o 77,259,965

6. Total gain (I0SS) ON QISPOSAIS ........c.ceeuiieiereececeeeeeieee et ettt ettt eae et s et e s es e s s s st es et et essasasas s sesesesesssnsssnsseseseseananas |oeeseseseaeaeaenenaes (61,210) [ 3,156,064

7. Deduct amounts received on disposals . o [ 81,500,788 |.......ccee.... 406,318,388

8. Deduct amortization of premium and dEPreCIAtION .............cccccviviviueueuieiieeieietetetet ettt es e esessss s s s s sesesesnannes |oeeeeeeeeaeeeiens 17,240,184 |......c.coo.c. 27,460,647

9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueveueuiieeeieeieietesceceee e seesete e sesesss s sessassenans[oeseeeeseneeesenenens (367,186) [....cocvevrrnnee (544,280)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveeeveviveuerereeieieee ettt eseses s es s enens [eeeseseeeneneeeeas 3,981,980 [
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..2,110,285,288 |... ..1,696,678,250
12.  Deduct total nonadmitted amMOUNES ...........cceceieirieerieieieeeee s e feee e 3,676 o
13.  Statement value at end of current period (Line 11 minus Line 12) 2,110,281,612 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 year ... I SO 43,907,909,919 |.......... 40,947,100,936

2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 4,953,172,072 |............ 7,277,609,862

3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 46,572,193 | 32,294,486

4. Unrealized valuation iNCrEaSE (AECIEASE) ............ceuivriiieieireriiitieesitesessssssesesese st sssss st s st sssssste s st sssss et ebesassssssesesesesssnsesesasassnns [eoenscacecees (110,389,243) ... (196,137,940)

5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ... (1,335,934)[... ....(139,695,011)

6. Deduct consideration for bonds and stocks disposed of . I 2,034,633,503 |........... 3,817,629,791

7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns [P PSS 47,339,537 |...cere 66,008,634

8. Total foreign exchange change in book/adjusted CarryiNg VAIUE .............cccuvvieiueueiiiiiieeeeeeieiseeeeseie et sssese s snsssens[ecseesessenacaas (26,903,570)|.....cuvev.. (109,728,352)

9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 4,586,068 |................. 26,272,186
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeereneens focieiiiiicccs 532,296 |....cccoevneee. 6,376,549
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceerrrrrrrieiririeieieieeeeesesesieienes [oeeens 46,682,998,625 |.......... 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) 46,682,998,625 43,907,909,919
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STATEMENT AS OF SEPTEMBER 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 a bbbt b e e 22,467,456, 777 |.............. 569,669,550 |................ 362,324,683 |.......cone. 140,148,133 |.......... 22,216,058,092 |........... 22,467,456, 777 |.......... 22,814,949,777 |........... 21,073,383,226
2 Y [ - SO SO SRR TP RUSRR 18,207,322,667 |................ 707,190,890 |....ccvveneeee. 338,990,280 |.............. (155,467,968)|.......... 18,475,062,689 |.......... 18,207,322,667 |.......... 18,420,055,309 |.......... 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 1,177,887,260 |.....coovnneee. 48,055,831 |...oooovnveeee 20,965,042 |............... (15,702,862)|............ 1,281,162,824 |........... 1,177,887,260 |............ 1,189,275,187 |........... 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 567,394,738 |.......cccoec... 68,573,963 |.......ccenvn. 33,948,560 |............... (37,644,277 |.....cooec... 606,432,323 |....ccovnvee. 567,394,738 |................ 564,375,864 |............... 511,888,584
5. NAIC B () ittt [ 101,178,174 | 4,497,303 |....ccovveinee 2,402,177 | 15,184,003 |....ccocvneevee 83,153,183 |.coiene 101,178,174 |............... 118,457,393 | 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 11,784,559 590,857 2,619,683 11,960,647 11,784,559 13,813,385 12,553,687
7. Total Bonds 42,533,024, 175 1,397,987,537 759,221,599 (50,863,198) 42,673,829,758 42,533,024, 175 43,120,926,915 40,207,837,620
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b et b [rre e TT0,216 [ Jerereeeneeieieiseseneenisninens [oeseeenesiseneneeeneeens 2,052 | 1,246,550 |..cooveiiicinnne 770,216 [ 772,268 |
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 15,838,391 | 2,571,365 | 200,658 |...ccooviecenne 1,529,878 |..covene. 14,280,761 |..oovveeeene 15,838,391 | 19,738,976 |...oocvnnne. 14,970,333
TO0. NAIC 3 bbb e bbbttt b ettt [sere e 14,197,612 oo 2,397,931 | 1,704,775 ..o (59,282) ..o 14,825,153 | 14,197,612 .o 14,831,486 |......ccconee 7,739,924
TR 72 (PSSO TR SETSRRSTSRSTTRRPRY NSRS 8,716,786 |.....cccccvnnene. 2,811,876 ..o oo 89,096 |....ccvvveeeee 7,469,658 |........cceenn. 8,716,786 |......ccoevnv. 11,217,758 | 6,230,423
T2, NAIC B bbbt b ettt b ettt eas [seeee et 2,585,216 | e [ [ 82,235 | 1,721,375 | 2,585,216 |oeerrne 2,667,451 | 818,913
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 354,060 (74,183) 649,947 354,060 279,877 646,570
14, Total Preferred StOCK ..o 42,462,281 7,381,172 1,905,433 1,569,796 40,193,444 42,462,281 49,507,816 30,406, 163
15. Total Bonds and Preferred Stock 42,575,486,456 1,405,368,709 761,127,032 (49,293,402) 42,714,023,202 42,575,486,456 43,170,434,731 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:
NAIC1T $ .o 14,446,899 : NAIC2 $ oo i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oie




STATEMENT AS OF SEPTEMBER 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 251,946,899 XXX 251,888,104 4,926,820
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 338,811,358 |.....ccocec 242,500,000
3. ACCTURN OF GISCOUNL .....teeeereceeeeeee i eaeteeeee e csseeeeee e eseseseeeee e eseseeeeeee 2 eseseeeeee e e seseseeeeSaeseseeeeeeeaeseseseeee s e sesesesessansnsesesessnnsnseseen [oemanacicanessenanacaas 307,279 |
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 (56,847) ...
6. Deduct consideration reCeived 0N ISPOSAIS ................ceueuiuiiiieieieietetetesieeeeseete et sessse s s s sesesesesesessesssssesesesesesesssssssasesesesessanas |oeesesesennnens 254,614,891 |............... 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 251,946,899 |......cc.c... 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) 251,946,899 167,500,000
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STATEMENT AS OF SEPTEMBER 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) ........ccviveeiuerereiriesiaetesessessesesesssssessesesesassssssssesessssssssesesesassssssssesasassssns sesesesessssses 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 2,833,3%
Unrealized Valuation INCrEASE/(AECIEASE) .............cvveueueueiieeeseseteisssesesesesssssssesesesssssssesesesssssssesesesssssssses et s sssaesesese s s s seses et s sansss et et s ssnsesesesesnsnans A6tstbebesesnsataneeeesennees 11

SSAP NO. 108 AUJUSEMENES ...ttt bbbt bbb bbb E bR E £ E £ b E e E £ E e E £ E £ E e E £ b E £ b e AR AR e e b e e b e bbbt bt e bbb nn b nre e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cueviviiiieieiteteieiieseeete et ees st te st ses s te s et st st sesese s s s esesese b s ss e ses e b e b st sese s e bbb s e s eb et bbb s sebeb st ssnsebebesases Haetstsebesesnentssees 40,000
Considerations received/(Paid) ON tEIMINALONS .............cc.ceuiieuiuetetiieeeete ettt see e se s st s s ses et s s s s s esese s ssssssesesesssssssesesesssssassesese s sanseaesesesasanans | Sbebesasstsseetesasnenes 40,000
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 (2,514,076)
................. 28,250,252
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvueuiveieiiieeieieiieeiesesesssssse ettt ssesesesessssanses stsesesesssnenes 164,889,537

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMIIEA @SSELS ......ccueiiiiiitiitiiii bbbt b ettt a et h et h et o bt oo b e e b e e b e oo b e e et e eae e eh b e 4h e oAb e e b e e bt e bt e et e e ab e ebe e s b e e sb e e nbeeabeeate eeabeeabeeateenreateaeeaeearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viiueuiiiiiiiietetsiic ettt ettt ss ettt es b b s ss st bbb s s snsebebesessnns thebesssseasees 164,889,537

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc. ittt ettt ettt ettt e et e e e e e aeeesee e st e eaeesseeaaeeseenseenneans Sheesseesssesseeiaesaesaeaaaeas 1
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............ccoccueueieriereceeeeieeeeesecaes ceeseeeeeeneneenas 5,090,545
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............cccccoveieieiecies covrerererereeeeeeens (287,377)
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvcvevieieeeeeieereieteseeseee e esesesessnes eseseesesesssseseees (266,508) ....cocveveenee (20,869)

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS .............ccccceeveieeees cevverererenens 101,127,845

3.14 Section 1, Column 18, prior year 78,375,083 ................. 22,752,762 ... 22,731,893

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinNUS ............cccccoveveiiiecies covrenerereseeneeeens (287,377)
3.22 Section 1, COIUMN 17, PHOT YEAN .......cucvevieeeeeeeeeeieeeteseeeeee e seseseseannes eseeesesessssesens (266,508) ....cocoevereenne (20,869)
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS .............cccceeeieeieee cevverererenens 101,127,845
3.24 Section 1, Column 19, Prior YEAr PIUS ............cveveueveeeeeeeeeieiereaeeiseseeenes ereresessesenees 78,375,083
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiieieietetctceie ettt teteseas s s ssess esetasaesesaeaetesene e e aesssaene sesseteseseneeas 22,752,762 ............... 22,731,893
10 o) o) =TI (g TR i o T U T I L= 0 RO
Cumulative variation margin on terminated contracts during the year ...
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM .....cuiiiiiieiiieiieeie ettt e e es shessaessbessbessreasbesessaas i
4.23 SSAP NO. 108 @QJUSTMENES .....cotiiiiiiiiiiiie ettt be b se s sbe e s be s abe s beesbeesbeeassassassaassreesreas
5103 o) =TI (g Lo oy o g UL I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PIIOT YA .........oiuiiitiiiiee ettt sttt ettt ettt e eh et sheesheesh e e ehe e bt e beea bt ea bt ea et ea e e sheeeheeebeeabeeabeen Seeseeeneesaesaesaesnesaaeeaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PrIOT YA ..ottt e et e eae e s Sesseesaeesaessaesaesaesaaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeeeeeseeessaesesesesesasaesesesesssssesesesesssssssesesasnanas <eesassssssesasanns 5,090,546
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e h e o e e e e e e s e e e R e £ R e £ R e SRt £ R oo R e £ R e SR e e R e e R e e R e e R e e e e eeeee e s aeeeeseeseesae s maeemeeseenseneeseeseneeneeneenes

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.oveucueueieeeeeeeceeteteeeesecaeteteseeeescaete et essssaesesesessssassesesesssseaesesasessssssesesesesssssassasasansnes Sassesesesesasnns 5,090,546
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 ... cuiuieiiieereeseeeeee e eeseesee e see s eeseeseesees e s e e e £ 8 £E 284584282 s ettt nrens | eesessensensinns 164,889,534

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................cceueueeeieieieieieeieees erererenesesseeeens 4,803,168

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt as s st et esessssssnsssesesesesesensnsnensnenesensnenenes s 169,692,702
Part D, SECHON 1, COIUMN B ......ouieeerereeseececeee e esees s ees s e e e ee e ee e e es e s e s es s e e e e e e e e e e s eese s eseanes eeseesssscnaions 172,682,374

Part D, SECHON 1, COIUMN 7 ... eee s s ese s ses s e e e e e s e s s s e e e e e e et e s s eesees e eesessnnnes eeeessenssniinni (2,989,672)

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt st st sbe e sttt besnesnesnnsnesiees

Fair Value Check

Part A, Section 1, Column 16 158,622,631

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt ettt ettt et et et et et et et et et et et et et e e e e e e et e e eeee e e eeanee etnereesesreaneas 11,244,882

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s st et et easas s s sesesesesssnnensnsseneseseninenenee e 169,867,512
Part D, SECHON 1, COIUMN G ...t ceeeee s ees s ses s e e 22 s e s e st e e ee s e e eenanes | eeseessnscnaiens 181,874,003

Part D, SECHON 1, COIUMN 10 ....euieeeeereereeaeeeeeeeeeee s eeseesees s eesees e e e e e eeees e e s es s ees s e s e e e e e e e e eeeee e s et s s e s eeseeseentnes eeseessssenaions (12,006,491)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ......uuieieiiiieeieeseisetet ettt se bbb bbbttt eniee sosessnsnainiis 18,374,188
Part B, SECHON 1, COIUMN 20 ......cuuvuiureeceseeseeseesaeeesssesessesesessasesessesesesse e sseseessesesesse e st s st s st s st st s st sensesteens | sosesessssnsens 201,062,964
Part D, SECHON 1, COIUMN 12 .....cuiiuiiuieeiirceeeseeeeesese s se s ss st tenies | seiesesssinieas 219,437,152
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiceeee et e e nennennenens i
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STATEMENT AS OF SEPTEMBER 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 eqUIVAIENTS ACGUITET ..........c.ccoeiieieeeeeecececcee ettt et s e s sttt eseses e s s s s sesesesessansnnsesens [eeneenes 44,883,222,260 |........... 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 (2,725) | ceeeeeeeeeeeeeeene
6. Deduct consideration received 0N ISPOSAIS ................c.eueueviuiieiieiiiietetesesisee et seeteseseses et ssssesesesesessssesssesesesesesesssesssssssesesesenns |oeseesees 45,199,952,505 |.......... 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) ..........cccceemruirieieeerereieeeeeeeeeieeseesesnas [ereeeeeneeeeeas 859,688,155 |........... 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) 859,688, 155 1,176,402,949
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

[AVE|

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
00-1103515 ... BIRMINGHAM ... .07/11/2023 .. 11,850,000 |...
00-1103556 ... GREENVILLE ... . 08/23/2023 .. 38,500,000 |...
00-1103562 ... CINCINNATI ... . 07/26/2023 .. 13,500,000 |...
00-1103569 ... WINCHESTER ... .08/07/2023 .. 18,000,000 |...
00-1103570 ... SOUTH JORDAN . . 08/11/2023 ..
00-1103571 ... KNOXVILLE .... .07/27/2023 .. .
00-1103572 ... CAMBRIDGE .. .08/11/2023 .. 15,200,000 |... .
00-1103573 ARLINGTON . 07/24/2023 .. .. 20,000,000 .. 31,928,615
00-1103576 DELRAN .08/10/2023 .. .. 29,290,000
00-1103577 HOUSTON . . 07/25/2023 .. .. 29,164,000
00-1103581 ... PHILADELPHIA . .07/01/2023 ..
00-1103583 ... BLOOMINGDALE . . 09/27/2023 .. .
00-1103588 . MOUNT PLEASANT I .. s . 09/12/2023 .. . . ....7,000,000 |... . .
0599999 Mongages in good standlng Commercial mortgages-all other 229,230,000 5,946,367 468,725,399
99-0000097 L RN L ) F 02/1172022 oovvvi | L0 2,766,329 |...covvnniiiiiii e 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 ... . 02/03/2023 ..
99-0000110 ... SAN ANTONIO .. .06/15/2023 ..
99-0000114 ... NASHVILLE .... . 07/12/2023 .. .
99-0000116 ... HOLLYWOOD .. . 08/22/2023 .. .111 870,000
99-0000117 SAVANNAH .09/01/2023 .. .. 61,700,000
99-0000118 . SAN DIEGO . o] .. coe]s . 08/24/2023 .. . ....1,860,445|... . . 128,900,000
0699999 Mortgages in good standlng Mezzanine Loans 40,162,445 22,827,267 916,618,016
0899999. Total Mortgages in good standing 269,392,445 28,773,634 1,385,343,415
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 269,392,445 28,773,634 1,385,343,415
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
00-1101650 ....vvvvvvvennnnineens 1210 0 ) RNl R AU RN 09/26/2008 .....[...... 09/27/2023 .....|ccceeneen {72 LS TR R R RN (RN RPN (RN R, 496,089 L 1T R R R
00-1101951 ... WOODLAND HILLS FPRN PR RN 09/03/2013 ....08/25/2023 ...7,026,727 |.
00-1101984 ... WEST VALLEY CITY .. . 04/26/2019 ....08/04/2023 eeeenn... 5,526,592 |
00-1101993 ... ROCHESTER e | 5 10/01/2013 ...09/29/2023 VU4 e e e e o e e 22,384,846 |.
00-1101996 .. | MIDDLEBURG HEIGHTS .. OH. ... 07/17/2013 .. .08/25/2023 5,271,000 5,149,037 |.

00-1102009 .. [AVON ... ..OH. .08/22/2013 ..
00-1102016 . | ANN ARBOR E ML 08/01/2013 .. .07/27/2023 4,715,155 |. X 4,535,311 |. .4,535,311
00-1102117 ... 06/02/2014 ....09/21/2023 20,101,367 |.... U JUR OO R 19,820,677 |........ 19,820,677 |... N .
00-1102125 12/18/2013 ... ...... 08/22/2023 .....|........ 37,400,000 |..oeeeevvninieniinn foriiiiiiiiiiii o s e e e, 37,400,000 {........ 37,400,000 |..ooeevveiiiiiiinn foreiiiiiiiiiiiii o

.08/17/2023 27,117,785 |. . 26,626,512 |. 26 626,512
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STATEMENT AS OF SEPTEMBER 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
00-1102147 ... WALNUT CREEK .. 09/29/2014 ....09/29/2023 26,156,844 |..eevvvviiiiiiiiiiins foonniiiiii e s o e [ 25,806,397 |........ 25,806,397 |...
00-1102727 ... CHARLESTON 05/22/2017 ....08/31/2023 14,237,885 [...vvveeniiiiiiiiiin Jooeeiiiiiiiiiiis e fo e s o 13,876,810 |. .
00-1100265 ....ooeeeeeeiiiiiieinnn ALTAMONTE SPRINGS .....evvvvvvvvrrennnnnees 12/18/2003 ... ...... L O O R P O P AP LETP PP PO FPP P P (TTPPPPPPON (472,216)|........... (472,216)
0199999. Mortgages closed by repayment 171,757,952 168,648,999 (472,216) (472,216)
00-1000929 ... CRANBERRY TOWNSHIP ... 07/22/2004 ...9,443,120 |.... .. 451,957 |...
00-1000958 ... 06/18/2002 ... foeeeeiiiiins ceeeeeeeen e
00-1001038 ... . 10/08/2002
00-1001244 .. | PITTSBURGH ....02/08/2005 ..
00-1001279 . |PITTSBURGH .. ... 01/26/2016 ..
00-1100046 GLEN CARBON . .01/05/2004 ..
00-1100047 ... SAINT LOUIS ... 11/14/2003
00-1100067 ... JOHNSON CITY .. 10/31/2003
00-1100068 ... 01/26/2016
00-1100154 ... 10/22/2003
00-1100163 ... 01/26/2016
00-1100173 ... ALBUQUERQUE ... 08/31/2004
00-1100174 ... SIQUX FALLS ... 11/12/2003
00-1100195 ... HOUSTON ... 11/21/2003
00-1100196 HOUSTON 1172172008 ..
00-1100197 . | HOUSTON ... 01/26/2016 ..
00-1100233 .| ITHACA .... .. 01/26/2016 ..
00-1100272 ... WILSONVILLE ... 01/26/2016
00-1100296 ... CINCINNATI .. 01/26/2016
00-1100346 ... FARRAGUT ... 05/04/2004
00-1100365 ... WENATCHEE ... 08/09/2004
00-1100369 ... HIGHWOOD ... 05/17/2004
00-1100371 ... ANDERSON .. 12/21/2004
00-1100406 ... EDISON ... 05/18/2004
00-1100420 ... ORMOND BEACH .. 06/15/2004
00-1100464 .. | GAINESVILLE .06/24/2014 ..
00-1100475 .. | ITHACA . .06/25/2004 ..
00-1100649 . | KNOXVILLE .11/04/2004 ..
00-1100677 LAS VEGAS .02/18/2005 ..
00-1100738 CHULA VISTA .01/28/2005 .. .
00-1100756 ... LAKE OSWEGO ... 11/08/2006 105 940 |...
00-1100773 ... SIMI VALLEY 01/27/2016 ... 156,504 |...
00-1100806 ... 01/27/2016 .. 133,238 |...
00-1100807 ... ELLENIOOD ... 01/27/2020
00-1100822 ... LAS VEGAS ... 08/18/2015 JUR RN
00-1100867 ... CARSON ... 01/27/2016 N O 2,043,830 |....
00-1100868 REDMOND ... ... 01/27/2016 .. . 14,189,879 |.
00-1100917 W. BABYLON .02/05/2008 ..
00-1100918 . [ TONIA .. ... 01/27/2016 ..
00-1100928 .. | TAMPA ... 01/27/2016 ..
00-1100999 .| SOUTH JORDAN .. .. 11/07/2005 ..
00-1101048 ... BERKELEY HEIGHTS ... 12/01/2005
00-1101137 ... FRANKFORT ... 04/23/2007
00-1101197 ... COLUMBUS ... 02/06/2007
00-1101509 ... 07/31/2007
00-1101634 ... 04/18/2008 B O
00-1101695 07/15/2010 oo feeemmnnnnes s | <L O O O S O 1 .72 PP .1 AP FETPPTT O PPPPTT




¢'c03

STATEMENT AS OF SEPTEMBER 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
00-1101700 ... HOUSTON ... 09/01/2010 ... 105,124 |...
00-1101703 ... GLENSHAW . 01/27/2011 I .. 190,749 |...
00-1101727 ... ... | WEST BABYLON 02/15/2011 oo feeeeiiiii e [ 2 001,324 |....
00-1101729 .. |UPPER ARLINGTON . ... 07/15/2011 ..
00-1101743 . | CHAPEL HILL . ... 1171572011 .. .
00-1101747 IRVINE .... .05/02/2011 .. 198 429
00-1101756 ... NASHVILLE ... 01/27/2020 ... 132,445 |...
00-1101776 ... ORANGE .... 09/29/2011 .. 149,19% |...
00-1101784 ... SEATTLE ... 09/30/2011
00-1101799 ... MIDDLE RIVER .. 02/02/2012
00-1101802 ... 12/01/2011
00-1101807 ... 12/14/2011
00-1101808 ... GAITHERSBURG .. 12/13/2011
00-1101822 ... BROOKL INE 04/11/2012
00-1101825 . | REISTERSTONN 06/01/2012 ..
00-1101830 PITTSBURGH .05/08/2012 ..
00-1101831 COMMACK ... .04/25/2012 ..
00-1101832 ... CENTEREACH .. 06/29/2012
00-1101835 ... BRENTWOOD 05/08/2012
00-1101841 ... FORT WRIGHT ... 10/12/2018
00-1101863 ... MULLICA HILL .. 06/20/2012
00-1101865 ... 08/09/2012
00-1101881 ... NASHVILLE ... 09/10/2012
00-110189%5 ... CHARLESTON .. 11/13/2012 . .
00-1101912 ... COLUMBUS 01/27/2020 433,927 |. .. 433,927 |...
00-1101921 .. | MAPLE VALLEY .01/14/2013 .. 167,146 |. 167,146
00-1101929 .. | IRVINE . .01/03/2013 .. .49,59% |. ..49,59%
00-1101946 .. | MCLEAN ... .08/02/2013 .. 68,561 |. . 68,561
00-1101953 .. | FREDERICKSBURG .03/20/2013 .. .40,542 |. ..40,542
00-1101954 .| WEST DES MOINES . .04/24/2013 .. .59,580 |. ..59,580
00-1101956 ... 04/11/2013 ... 81,161 . .. 81,161 [...
00-1101963 ... PORT ORANGE . 04/11/2013 ....99,821 .
00-1101964 ... BELLMORE .... 04/24/2013 41,991
00-1101966 ... HUNT INGTON BEACH 07/01/2013 ....60,755 |.
00-1101970 ... KNOXVILLE 07/03/2013 ....93,281 .
00-1101971 ... ... | FARMINGTON HILLS ... 08/20/2013 ....69,829 |.
00-1101973 .| CAMERON PARK ..... .08/28/2013 .. ,190, .70,825 |.
00-1101976 CITY OF INDUSTRY .07/09/2013 .. . 14,257,403 |. .. 476,309 |.
00-1101980 . |NASHVILLE ... .07/02/2013 .. . 40,044,656 |. 323,976
00-1101990 .. | LADY LAKE ... 01/27/2016 .. . 17,965,935 |. .. 157,642
00-1101995 . | MENLO PARK .. 01/27/2016 .. . . 23,450,767 |. .. 205,408 |.
00-1102003 ... JUPITER 09/17/2013 N 13,620,257 |.... 101,853 |. ... 101,853 |...
00-1102006 ... GREEN (UNTONTONN) . 06/28/2013 .. 159,946 |. .. 159,946 |...
00-1102010 ... MANSF IELD 11/25/2013 R IO ... 11,623 .
00-1102011 ... MANSFIELD ... 11/25/2013 [ R 17,134,485 |.... 308,502 |.
00-1102013 ... 09/25/2013 [ IO 16,881,402 |.... 124,429 |.
00-1102015 ... BOSTON ... 07/30/2013 ) 10,905,562 |....
00-1102021 ... EVANSTON .. 09/09/2013 ..o feniiiiiinn cevriiees feeeeennaa 1,902,533 |....
00-1102024 ... LAS VEGAS ... 0172772016 ..o foeeeeiiiens s | 1,476,374 |....
00-1102027 . | OWASSO . .. 10/10/2013 .. . . 13,937,521 |.
00-1102028 ... MOORE .. 10/10/2013 ..o ]oveiiiieees e | 10,901,949 |.... .. 256,447 |...
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STATEMENT AS OF SEPTEMBER 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
00-1102029 ... BROKEN ARROW .. 10/10/2013 .. 153,631 |. .. 153,631 [...
00-1102030 ... LOS ANGELES ... 09/03/2013 I ....43,575 |.
00-1102031 ... 09/03/2013 ... feeeeeeieiinn e [ 1 898,954 |.... ...20,750 |.
00-1102035 .. |HIGHLAND PARK . ... 07/17/2013 .. . 11,449,928 |.
00-1102038 .. |LONE TREE ... 01/27/2016 .. . 16,938,730 |.
00-1102041 . | SPARTANBURG . .10/23/2013 .. . 3,947,109 |. 149,267
00-1102045 ... DENVER 02/13/2014 [ R 31,773,889 |.... ... 223,654 |...
00-1102046 ... EAST ISLIP 01/27/2016 R IO 9,680,104 |.... ... 156,052 |...
00-1102051 ... GAINESVILLE ... 11/01/2013 ) 11,424,837 |.... . 78,714 |...
00-1102067 ... 01/27/2016
00-1102068 ... PIKESVILLE .. 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 11/12/2013 ..
00-1102106 CARROLLTON .12/26/2013 ..
00-1102107 ... ADDISON 04/26/2019 R IO . .
00-1102108 ... WAUKEE ... 12/20/2013 [ R 14,221,130 |.... ... 101,709 |...
00-1102109 ... BROOKLYN .. 12/20/2013 [ IO 10,290,942 |.... e 16,717 |
00-1102110 ... PITTSBURGH 06/05/2014 [ R 18,021,323 |.... .. 184,017 |...
00-1102111 ... FORT COLLINS .. 01/23/2014 [ U 6,907,627 |.... . .
00-1102116 ... CHARLOTTE 01/22/2014 44,033,926 |.... 317,369 |. ... 317,369 |...
00-1102121 ... AUBURN HILLS .. 01/29/2014 N 14,621,454 |.... 122,095 |. .. 122,09 |...
00-1102128 ... ONTARIO 04/22/2014 ....65,363 |.
00-1102130 .. | LONG BEACH 10/12/2018 .. .21,6% |.
00-1102132 .. |PITTSBURGH .. .03/31/2014 ..
00-1102133 .. | BALTIMORE ... .03/10/2014 ..
00-1102138 .. | CANONSBURG .. .03/12/2014 ..
00-1102139 . | ONTARIO ... .04/10/2014 ..
00-1102142 ... ENGL [SHTOWN . 08/11/2014
00-1102149 ... ANNAPOLIS ... 06/10/2014
00-1102152 ... 06/12/2014
00-1102156 ... LOS ANGELES ... 05/16/2014
00-1102161 ... FULLERTON 07/15/2014
00-1102163 ... STERLING . 01/27/2016
00-1102164 .. | ITASCA ... .07/20/2014 ..
00-1102165 .. | FRANKLIN PARK . .07/29/2014 ..
00-1102169 .|ST. LOUIS ... .08/22/2014 ..
00-1102170 . | WATERLOO . .08/22/2014 ..
00-1102173 . | LEXINGTON .09/12/2014 ..
00-1102179 ... COLUMBLS ... 01/02/2015 R IO ....34,509 |. .
00-1102184 ... CHEVY CHASE ... 07/29/2014 [ R 11,526,605 |.... 125,311 |. ... 125,311 ...
00-1102185 ... CHEVY CHASE ... 07/29/2014 [ IO 11,526,605 |.... 125,311 |. ... 125,311 ...
00-1102192 ... SEATAC .... 09/05/2014 JUR 8,167,951 |.... 269,053 |. ... 269,053 |...
00-1102193 ... 09/11/2014 N 16,613,111 |.... 178,945 |. ... 178,945 |...
00-1102196 ... 12/15/2014 ... 16,140 |. .. 16,140 |...
00-1102197 ... 12/15/2014 ...28,4%8 |.
00-1102198 ... 12/15/2014
00-1102199 .| SAN DIEGO 07/10/2014 ..
00-1102208 ... SANTA CLARA ... 12/04/2014 .. 189,220 |...
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00-1102214 ... LONG BEACH .. 09/24/2014 ) 14,617,247 |.... ... 16,297 |.
00-1102215 ... LEXINGTON ... 11/03/2014 .| s [ 6,018,603 |.... LGA1127 |
00-1102223 ... AMERICAN CANYON ... 11/03/2014 .. 66,617 .
00-1102224 .. | CHESTERFIELD .. .09/17/2014 .. 70,826 |.
00-1102232 .. | REHOBETH BEACH .12/08/2014 .. .85,154 |.
00-1102235 . |LOS ANGELES .09/17/2014 .. 1,709,320 |. 18,660 |.
00-1102238 ... COLUMBUS ... 09/30/2014 o |eeeeennnn9,226,306 |....
00-1102243 ... ROCKVILLE ... 11/14/2014 [ IO 23,305,871 |....
00-1102246 ... SAN DIEGO ... 12/08/2014 [l R 4,231,793 |....
00-1102249 ... 12/19/2014 12,957,267 |....
00-1102253 ... WASHINGTON .. 12/01/2014 22,232,984 |....
00-1102256 ... DALLAS ... 12/18/2014 ...4,663,175 |....
00-1102258 ... STANTON ... 12/04/2014
00-1102259 ...eevveeeeeeeneeeeee [WALTHAM e e WA e s 01/27/2016
00-1102260 .. | BRANDYWINE ... 10/12/2018 ..
00-1102263 .. | DERBY .. .12/01/2014 ..
00-1102265 . | FONTANA .12/03/2014 .. .
00-1102266 ... SARTELL e eeeeeeeeeeeenneeeeeeen Jeemmeeeeeeeee BN e et 06/11/2015 128 086 |...
00-1102267 ... RIVERSIDE ... 03/12/2015 .. 157,868 |...
00-1102268 ... WESTPORT ... 12/11/2014
00-1102269 ... WOODLAND .. 12/04/2014
00-1102271 ... COLUMBUS .. 02/17/2015 R IO .
00-1102272 ... COLUMBUS ... 09/17/2015 [ R 12,686,611 |.... 204,939 |.
00-1102274 ... EL SEGUNDO .. 04/01/2015 N 20,707,005 |.... . .
00-1102275 ... BURKE .. 12/16/2014 45,940,841 |.... ... 309,194 |...
00-1102290 .| TULSA .. .08/02/2015 .. 9,522,347 |. ..73,104
00-1102292 .. | RICHMOND .06/19/2015 .. . 27,384,202 |. 190,270
00-1102293 .. | SEATTLE ... .12/30/2014 .. 9,070,278 |. 287,224
00-1102294 .. | CHESAPEAKE .07/30/2015 .. . 21,502,634 |. 169,293
00-1102296 .| CLIVE .. .06/22/2015 .. . 14,655,142 |. . 101,827
00-1102299 ... CANTON ... 04/30/2015 11,312,853 |.... 176,543 |. .. 176,543 |...
00-1102312 ... MIRA LOVA ... 10/12/2018 22,943 |.
00-1102316 ... ROCKVILLE ... 01/27/2020 . ...43,251 [
00-1102318 ... GRANDVIEW HEIGHTS . 03/23/2020 36,782,528 |.... . .
00-1102322 ... CINCINNATI 09/17/2015 20,462,893 |.... 188,637 |. ... 188,637 |...
00-1102323 ... ANN ARBOR ...eeeeeeeieeeeemmieeeeemnnnn Jeemmeeeeeenee M e [t 07/01/2015 145,222 |. .. 145,222 |...
00-1102324 .. | CANONSBURG ....02/27/2015 .. 111,314
00-1102325 . | WILMINGTON ... 10/12/2018 ..
00-1102326 .. |BURKE ..... .06/22/2015 .. . 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 N 15,798,209 |.... 148,540 |.
00-1102337 ... CHATSWORTH .. 04/08/2015 ...84,152 [
00-1102341 ... CINCINNATI .. 10/12/2018
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 . | CHEEKTOMWAGA 10/12/2018 ..
00-1102362 ... FEDERAL WAY ... 04/30/2015
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00-1102364 ... CUYAHOGA FALLS .. 05/28/2015 ...7,286,160 |.... .. 116,908 |...
00-1102366 ... WILMINGTON 06/18/2015 \eeeen....0,760,727 |....
00-1102367 ... SAN FRANCISCO ... 05/1172015 oo feeeeiiiii e [ 6,799,056 |....
00-1102369 .. | VANCOUVER ... 1273172015 .. . 11,050,397 |.
00-1102373 .. | MARYSVILLE .. .05/08/2015 .. 1,994,750
00-1102379 .| SAN ANTONIO . .05/29/2015 .. 4,744,903 .
00-1102380 ... SAN ANTONIO ... 05/07/2015 18,303,459 |.... 105 636 |...
00-1102381 ... BEVERLY HILLS . 06/26/2015 21,276,275 |.... .. 223,85 |...
00-1102385 ... LAS VEGAS 09/01/2015 JUR R 4,824,865 |....
00-1102386 ... ST SIMONS ISLAND ... 06/26/2015 [ IO 10,704,078 |....
00-1102387 ... 07/01/2015 [ R 2,831,881 |....
00-1102388 ... 09/18/2015 ...3,250,516 |.... .
00-1102391 ... FISHERS ... 09/09/2015 ... 170,423 |...
00-1102392 ... SACRAMENTO .. 07/07/2015 ... 31,001 |...
00-1102394 .. | ANN ARBOR .07/31/72015 .. . 27,962,132 |. 282,373
00-1102397 .. | DRAPER ... .07/30/2015 .. 9,214,353 |. ..82,690
00-1102409 .| SAN BERNARDINO 11/13/2015 .. 5,817,017 |. ..39,253
00-1102423 ... 11/18/2015 oo |oeeeennnn9,043,290 ...
00-1102429 ... GARDEN GROVE 11/12/2015 JUR R 2,411,060 |....
00-1102436 ... FARMINGTON HILLS ... 03/07/2016 N 15,734,364 |....
00-1102461 ... MIDDLETOWN .. 11/24/2015
00-1102462 ... 03/28/2016
00-1102465 ... SAN DIEGO ... 04/26/2019
00-1102468 ... PITTSBURGH .. 12/17/2015 R IO
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 .. 2,634,842
00-1102491 .. |MERIDIAN . ... 02/01/2016 .. 8,209,060
00-1102512 .. |LAKESIDE . ... 11/01/2016 .. 7,500,535
00-1102519 . | ROCKVILLE ... ...04/26/2019 .. 2,614,037
00-1102529 ... FARMINGTON HILLS 11/30/2016 ...8,412,978 |....
00-1102530 ... COLUMBUS .. 07/07/2016 15,148,277 |....
00-1102531 ... COLUMBUS .. 07/07/2016 13,254,742 |....
00-1102532 ... COLUMBLS ... 07/07/2016 [ P 9,467,673 |....
00-1102535 ... CINCINNATI .. 09/30/2016 21,878,094 |....
00-1102536 ... FAIRFIELD ... 05/18/2016 10,682,682 |....
00-1102542 .. | MAUMEE ... .07/25/2016 .. ..12,415,445 |.
00-1102546 .. | CERRITOS .. .05/02/2016 .. . 10,215,774 |.
00-1102558 .. | FULLERTON ... 06/30/2016 .. . 20,278,118 |.
00-1102561 .. | ANAHE IM ... 06/30/2016 .. 6,226,118 |.
00-1102563 .| COSTA MESA .. 06/30/2016 .. . . 13,187,262 |.
00-1102565 ... COSTA MESA .. 06/30/2016 N 19,845,749 |....
00-1102566 ... LAGUNA HILLS .. 06/30/2016
00-1102573 ... LAS VEGAS 12/01/2016 R IO
00-1102583 ... ATLANTA ... 05/27/2016 JUR R 9,723,451 |....
00-1102584 ... EMERYVILLE 06/10/2016 [ IO 26,685,793 |....
00-1102587 ... DALLAS .... 09/30/2016 [ R 9,477,217 |....
00-1102589 ... ROMULUS ... 05/27/2016 11,918,185 |....
00-1102590 ... CHARLOTTE ... 06/06/2016
00-1102595 . | MILWAUKEE .05/19/2016 ..
00-1102596 ... BROOKFIELD .. 05/19/2016
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00-1102598 ... NOVATO ... 07/12/2016 B 13,873,684 |.... .. 123,021 |. .. 123,021 |...
00-1102601 ... RICHMOND .. 06/30/2016 .....foeeeeeeiiies e [ 2,355,574 |.... ... 22,257 |.
00-1102603 ... 10/06/2016 .oou|oeeeeeeeeees s [ 18,110,212 |.... ....93,613 |.
00-1102604 .. | BALTIMORE ... 10/03/2016 .. . 47,747,143 |. 392,400 |.
00-1102605 . | CHARLOTTESVILLE . ... 03/08/2017 .. 3,790,170 |. 86,190 |.
00-1102606 CHARLOTTE ... .. 07/12/2016 .. 7,143,906 |. 47,952 |.
00-1102609 ... ONTARIO 07/01/2016 10,800,000 |.... ....34,281 |.
00-1102616 ... HOUSTON ... 08/18/2016 32,983,817 |.... .. 160,764 |.

00-1102620 ...
00-1102621 ...
00-1102622 ...

PORTLAND ..
COLUMBUS ...
CHARLOTTE ...

08/25/2016
10/12/2018
12/09/2016

....46,591 |.
....34,200 |
.. 270,902 |.

.. 270,902 |...

) I 14,042,872 |....

00-1102624 ... INDIANAPOLIS .. 12/20/2016 . .. 129,248 |.
00-1102625 ... CHATTANOOGA ... 10/14/2016 N R 6,741,781 |....
00-1102626 ... 07/21/2016 ) I 10,927,789 |....
00-1102627 .. [HIGHLANDS RANCH . ... 02/06/2017 .. 7,098,258
00-1102638 .. | MARIETTA . .04/26/2019 .. 7,829,310
00-1102639 . | GAINESVILLE .. 08/08/2016 .. E . 10,466,552 |.
00-1102640 ... WAKE FOREST ... 08/08/2016 [ F 7,746,896 |....
00-1102642 ... DURHAM ... 10/25/2016 B PP 7,782,088 |....
00-1102661 ... BURBANK ... 01/27/2020 18,372,236 |....
00-1102671 ... CHICAGO ... 10/11/2016 ...6,541,306 |....
00-1102680 ... AUSTIN ... 12/19/2016 ..31,395,248 |....

00-1102681 ... VANCOUVER ... 06/16/2017 12,969,968 |....
00-1102689 ... 02/06/2017 10,055,443 |....
00-1102690 ... WAYZATA 01/05/2017

00-1102691 .. |ROCKVILLE ... ....04/03/2017 ..

00-1102702 .. | PALM BEACH GARDENS ... 04/11/72017 .. . 13,597,679 |.
00-1102705 . [TUSTIN ... ... 10/12/2018 .. 3,072,583 |.
00-1102707 SEATTLE .. 04/11/72017 .. . 10,483,304 |.

.. 03/10/2017 ..
03/10/2017
09/01/2017
04/17/2017

. [ CORONA .
CARSON ...

00-1102709
00-1102710 ...
00-1102711 ...
00-1102713 ...

HAWTHORNE ...

00-1102714 ... ONTARIO ... 09/01/2017 . .
00-1102721 ... BROOKLYN .. 06/01/2017 11,500,969 |.... ... 200,8% |...
00-1102731 ... 06/01/2017 ...5,284,958 |.... .. 167,324 |...
00-1102734 . | WASHINGTON ...05/31/2017 .. ..23,282,892 |. 131,532

. [MEMPHIS .. 08/16/2017 ..

00-1102740 . . . 12,229,811 |. 122,475
00-1102742 .. | LAWRENCE . ... 09/08/2017 .. ..14,422,824 |. ..71,385
00-1102758 .. |WOOD DALE ... 08/01/2017 .. 3,842,872 |. . 41,066
00-1102759 . |MOBILE ....... AL ... 08/08/2017 .. . 11,874,510 |. ..98,002

00-1102771 ... RANCHO DOMINGEZ . 10/12/2018 ) IO 4,286,961 |....

) P 12,889,587 |....

00-1102772 ... NORTHBROOK 08/10/2017

00-1102802 ... MOUNT PLEASANT .. 06/10/2019 .....

00-1102805 ... SUN PRAIRIE . Wi. POV T R 11/15/2017 ...

00-1102811 ... R PPN R 01/08/2018 .....

00-1102813 ... BEDFORD ... 03/15/2018 .....

00-1102825 ... NAPLES .... 12/06/2017 R .

00-1102831 ... PHOENIX ... 02/12/2018 o feveeii e s 16,880,105 |.... ... 186,804 |...
00-1102835 | MIAMT . .02/02/2018 .. . 15,400,000 |. ..67,931

00-1102836 ... WHITTIER .... 12/18/2017 vt ]eeeiiiees e o 19,171,535 |.... .. 161,774 ...
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00-1102841 ... RALEIGH ... 01/31/2018 ) 11,593,171 |.... ... 58,816 |. .. 58,816 |...
00-1102845 ... LAS VEGAS 02/28/2018 ..o fooeeiiiiiinn e [ 3,511,551 |.... ....70,652 |.
00-1102848 ... JERICHO ... 07/17/2018 oo foeeeieiiies s | 15,344,663 ...75,636 |.
00-1102857 .. |NEW YORK . .04/12/2018 .. 9,665,482
00-1102858 ..| INDIANAPOLIS .. .04/25/2018 .. 9,538,005
00-1102864 .| SAN FRANCISCO . .05/09/2018 .. . . 18,347,933 |.
00-1102869 ... 06/22/2018 [l R 5,700,927 |....
00-1102872 ... 04/13/2018
00-1102878 ... 05/31/2018 JUR RN
00-1102879 ... 06/26/2018 [ IO 22,536,280 |....
00-1102882 ... HILL AIR FORCE BASE .. 07/06/2018 JUR R 4,509,268 |....
00-1102887 ... COLORADO SPRINGS 06/29/2018 [ IO 13,770,736 |.... .
00-1102888 ... WARMINSTER 06/25/2018 JUR R 9,303,3%4 |.... ... 108,143 |...
00-1102892 ... SALT LAKE CITY .. 04/26/2019 N 18,202,784 |.... .. 114,682 |...
00-1102893 .. | INDIANAPOLIS ... 08/14/2018 .. . 18,128,322 |. 124,751
00-1102905 .. | RICHMOND .. ... 07/27/2018 .. . 16,411,489 |. . 68,748
00-1102907 . | WESTERVILLE .. 09/07/2018 .. . . 14,633,212 |.
00-1102908 ... SUWANEE 10/02/2018 R IO 9,801,924 |.... . .
00-1102011 ... 09/05/2018 [ R 23,169,885 |.... 123,570 |. ... 123,570 |...
00-1102914 ... PATCHOGLE ... 10/12/2018 [ IO 27,021,988 |.... 204,338 |. .. 204,338 |...
00-1102920 ... ENFIELD ... 09/28/2018 ) 16,249,663 |.... ... 75,946 |.
00-1102927 ... SANTA ANA 02/01/2019 ..... ....49,175 .
00-1102028 ... LAKE FOREST ... 03/18/2019 ..... ....29,373 |
00-1102929 ... CARSON 03/11/2019 ..... ....27,340 |.
00-1102936 ... SENECA ... 12/21/2018 ..... ...62,444 .
00-1102942 .. | NEW YORK . 12/12/2018 ..
00-1102945 .| COCONUT CREEK . .02/28/2019 .. . 30,842,794 |.
00-1102953 .. | ORLANDO ......... .03/18/2019 .. 3,677,436 |.
00-1102965 .. | COLORADO SPRINGS .02/28/2019 .. . 14,017,860 |.
00-1102966 .| SAN JUAN CAPISTRANO .02/28/2019 .. | . 13,694,741 |.
00-1102968 ... PHOENI X 02/27/2019 [l R 9,724,518 |....
00-1102970 ... OAKWOOD ... 04/12/2019
00-1102971 ... ATLANTA ... 04/12/2019
00-1102978 ... 04/11/2019
00-1102083 ... MISSION VIEJO . 05/22/2019
00-1102990 ... BOSTON 06/06/2019
00-1102991 .. | SPRING HILL . ... 08/16/2019 ..
00-1102992 .. | COLUMBUS .. ... 08/16/2019 ..
00-1102097 . | PITTSBURGH ... 08/01/2019 .. . 26,418,548 |.
00-1103007 LOVELAND . .07/31/2019 .. 4,699,196 |.
00-1103008 MASON ... .07/31/72019 .. . . 10,674,298 |.
00-1103011 ... COLUMBUS .. 09/20/2019 R IO 2,337,849 |....
00-1103015 ... KNIGHTDALE .. 10/28/2019 [ R 20,110,279 |....
00-1103031 ... 07/31/2019 [ IO 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 ... CORAL GABLES .. 09/09/2019 IR .
00-1103052 ... SALT LAKE CITY .. 12/13/2019 oo oo e 5,664,142 |....
00-1103056 . |NASHVILLE ... .09/27/2019 .. . . 14,663,167 |. .
00-1103057 ... SCOTTSDALE .. 12/13/2019 Lo foeeeiiiiiis e 27,619,402 |.... ..256 926 |...
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00-1103061 ... SOUTH BRUNSWICK .... 02/11/2020 15,295,774 |.... .... 80,609 |...
00-1103073 ... 01/10/2020 40,000,000 |.... .. 195,799 |...
00-1103079 ... 01/28/2020 ...8,097,067 |....
00-1103082 . | ALBUQUERQUE . .09/30/2020 .. 3,586,871 |.
00-1103086 TALLMADGE TOWNSHIP .12/06/2019 .. 4,717,846 |.
00-1103087 HOUSTON ... .12/23/2019 .. . 19,827,585 |.
00-1103093 ... OAKLAND ... 12/16/2019 22,632,489 |.... 126,273 |.
00-1103098 ... COMSTOCK PARK ... 12/06/2019 R IO 8,478,871 |.... ...48,021 [.
00-1103100 ... NEWPORT NEIS 11/21/2019 [ R 13,433,874 |....
00-1103102 ... NEW YORK .... 12/09/2019 [ IO 18,728,933 |....
00-1103103 ... FAIRFIELD ... 01/10/2020 JUR R 4,615,048 |....
00-1103108 ... PHILADELPHIA .. 02/14/2020 [ P 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 ... 08/31/2020
00-1103187 ... 11/23/2020 R IO
00-1103191 ... 10/30/2020 [ R 11,980,035 |....
00-1103200 ... MOUNT PLEASANT .. 12/15/2020 N 10,000,000 |....
00-1103201 ... SHORENOOD HILLS . Wi, 12/09/2020
00-1103210 .. | SAN DIEGO ...... ..CA. .12/22/2020 ..
00-1103212 .. | SIMPSONVILLE .. SC. .03/3172021 .. . 11,305,803 |.
00-1103214 .. | MANCHESTER .. ..CT. 12/14/2020 .. 8,929,303 |.
00-1103219 .. | PRINCETON N .01/15/2021 .. . 22,041,548 |.
00-1103225 .| AUSTIN ... L TX .08/01/2021 .. ..24,336,284 |.
00-1103226 ... GREENFIELD .. Wi, 02/18/2021 ...2,955,570 |....
00-1103227 ... SCOTTSDALE ...eeeeeeeeeeeeenieeeeeeenes Jeemmieeeeeeene A e s e 03/01/2021 ...4,000,000 |....
00-1103231 ... FAIRFIELD ..evvviiiiiiiiiiiieeciivineeees v Ndecs e e 02/12/2021 ...5,285,618 |....
00-1103232 ... SAN DIEGO ..eeeeeeeeeeeeenneeeeeeeneies Jeemmmneeeeeenes A e s e 04/08/2021 13,674,318 |....
00-1103243 ... (6121012120 ) RN R AU RN 04/22/2021
00-1103249 ... RANCHO CUCAMONGA ...evveeeeeeemnneeeeeen Jeemmmneeeeeenes CAe e [ s [ 05/04/2021
00-1103262 .. | IRVINE .... .04/30/2021 ..
00-1103263 .. | CORONA . .06/21/2021 ..
00-1103268 .. | SUNNYVALE 06/07/2021 ..
00-1103275 .. | BRISTOL ... .06/24/2021 ..
00-1103276 . | CONYERS ... .07/15/2021 ..
00-1103278 ... JEFFERSONVILLE ..o eeeeeeeeeeeeen Jeemmeeeeeeeee N [ e 08/26/2021 R IO
00-1103279 ... ELKRIDGE ....ovvvenviviinnninieeinnnineneens eevninneeeeenen Mo e e e 06/28/2021 [ R 12,021,615 |....
00-1103282 ... LEHI e eeeeeieeeeeeen Jeemmeeeeeeeee U e e e 06/03/2021 [ IO 22,601,837 |....
00-1103285 ... CINCINNATL weeiiiiiineeceeiiineeecnnnnn Jevvnnneeeeeene O e e e 08/05/2021 JUR R 9,534,540 |....
00-1103287 ... RIDGEWOORD .....eeeeeeeeneeeeemmnnneeeeenn Jeemmmneeeeemn N o s e 07/14/2021 [ IO 31,156,748 |....
00-1103288 ... 06/30/2021 ) 14,200,000 |....
00-1103294 ... CINCINNATI .. 08/23/2021 19,864,024 |....
00-1103300 ... FAIRHOPE 07/09/2021
00-1103301 | MESA ... .08/05/2021 ..
00-1103304 ... DRAPER ... 09/03/2021
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SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
00-1103312 ... ST. LOUIS ... 08/05/2021 B 30,953,765 |.... .. 218,140 |...
00-1103313 ... NASHVILLE ... (0L V{0R V7174 R O R 5,846,945 |....
00-1103318 ... 11/05/2021 oo e [ 55,904,722 |....
00-1103319 .. | PLAINVILLE ... 10/01/2021 .. ..14,923,282 |.
00-1103324 .. | CARSON ... ... 1171072021 .. 7,814,575
00-1103325 . |LOS ANGELES ... 1171072021 .. 6,107,043
00-1103326 ...ovvvnnvevevnnnneeenns [SANTA ANA Lo e A e s 08/17/2021 ...6,324,310 |....
00-1103327 ..evvvvvnnnnnnnnnneneenns [ IRVINE Lo e CAis [ i [ 12/1072021 12,718,028 |....
00-1103328 ... CHATTANOOGA ....ovvvvvvnnnnereinnnnneeernnns Jevvneneeeeevnees TNeccccns [ e e 09/09/2021 JUR 5,741,286 |....
00-1103334 ... [0 Y RN o s AR AP N 11/23/2021 N O 9,209,251 |....
00-1103337 ... CINCINNATL weeviiiiiineeceeiiineeecennnn Jevvnnnnneeeeenes O e s 11/23/2021 16,459,086 |....
00-1103339 ... DES MOINES ..o [ A e s e 08/31/2021 11,306,060 |.... . .
00-1103340 ... GARDEN CITY veiiiiiiiiiceiiineeecevniens Jeevneneeeeeeen N e e e s 1171972021 14,590,824 |.... ... 105,797 |...
00-1103343 ... GREENBORO ... 11/04/2021 29,797,731 |.... .. 167,626 |...
00-1103348 .. | SALEM ..... ... 1171872021 .. 7,817,130 |
00-1103349 .. | CHARLOTTE ... ... 10/07/2021 .. . 45,872,318 |.
00-1103351 .| GRANDVIEN HEIGHTS . 1071572021 .. 5,491,284 |.
00-1103356 ... CINCINNATI 1171972021 15,402,133 |....
00-1103361 ... MEMPHIS ... 11/04/2021
00-1103377 ... LINCOLN ... 11/30/2021 .
00-1103387 ... ADAIRSVILLE ...vvvvviiiiiiiniieeeniinnnnes fevvninneeeeenen G [ e el 02/09/2022 19,978,925 |....
00-1103403 ....ovvvnvnnnmnmnnnnnnnns [SANDY oo e DT e i [ 03/15/2022 12,875,045 |....
00-1103434 ... o ) N | SO FSUUURSUUUUIR R 04/28/2022 16,808,784 |....
00-1103435 ... NAPA oo e G e [ 09/01/2022 [ 5,724,211 |....
00-1103476 ... HUNTINGTON BEACH ...evvvivviiiiiiiniinnnn Jvvninneeeeennn A e e e 08/01/2022 ) 23,381,894 |....
00-1103477 .. | REDWOOD CITY .. .08/01/2022 .. . 14,427,126 |.
00-1103480 .. | DALY CITY .08/01/2022 .. . 22,884,407 |.
00-1103481 .. | MODESTO ... .08/01/2022 .. . 14,427,126 |.
00-1103488 .. | HOUSTON .08/25/2022 .. 9,860,743 |.
00-1103495 . |MELVILLE .... 1072172022 .. ..31,044,723 |.
00-1103505 ... FARMERS BRANCH ......cevvvvmeneriirininens Jevvnnnneeeevnes Tevniinnviinins fooeeeees e s 10/20/2022 ...2,796,451 |....
00-1103519 ... CLOSTER ...vvvvvvvvernvnnnnnnnnnnnnnnnnnnnnnns fervennmmmmmnenene Meviiiinii s s o 01/31/2023
00-1103523 ... =115 V21 ) R | SR FSUUOISUUUURIR R 02/15/2023
00-1103526 ......ovvvvnmmnmmmnnnnnnn [NEW YORK oo e W e s s [ 03/02/2023
00-1103529 ... STATEN ISLAND ...vvvvvvvnniieiinnninenenns Jevvneneneeeeen N e e e el 03/30/2023
00-1103530 ... Y o - R AP N 02/28/2023
00-1103531 . EXTON .ovvvveinniiiiininnneccniinnneeenns Jevennnneeeenens P oo 03/23/2023 .. T
0299999 Mortgages W|th partlal repayments 4,465,569, 736 44 404,903 44 404,903
0599999 - Totals 4,637,327,688 213,053,901 213,063,902 (472,216) (472,216)
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 5 10 11 12
3 4
Commitment
Type Additional for
CusIP Name of Vendor and Investment Made Amount of Additional
Identification Name or Description City State or General Partner Strategy After Acquisition Encumbrances Investment

.| Ares Capital Europe V

.. |HPS Specialty Loan Fund V, L.P. ..........
.. |HPS Specialty Loan Fund V-L, L.P. ..
..[0BDC Senior Loan Fund LLC
.| TCW Rescue Financing Fund LP

Ares Private Credit Solutions Il (Sub Debt)
GSO Capital Opportunities Fund 11 LP ..

Vista Credit Opportunities Fund II, L.P. .

Wilmington ....
Wilmington .
Wilmington .
New York ...
New York ...
New York ...
Los Angeles ..
Wilmington ....

.|Ares Management ....

Ares Management .
Blackstone ........

.|HPS Investment Partners ..
..|HPS Investment Partners ..
..|Blue Owl
.| TCW Group
.|Vista Equity Partners ..

.2
.2
2
2
2
3
2

....781,956
. 4,500,000
. 1,150,927

... 1,020,676 |...

1799999. Joint

ot Assigned by the SVO - Unaffiliated

€03

Venture Interests - Fixed Income - NAIC Designation 9,531,346 53,075,672
....................... Advent International GPE X, L.P. ..coverviiriiiniiiiiineiinecnneeenneens | Grand Cayman ..oeeeevenvvvnnieinieiinenins CYM.......... ] Advent International ........cocevuiiiiniiiiiniiiiiiiieenans P O Y 728 1 0 N veveeneneee. 1,700,000
.| Alplnvest Co-Investment Fund (Onshore) VIII, L.P. . Wilmington . L[AlpInvest Partners .....coceeeeeeeiiiniiiiiieiineeiieeeiieeeiiees evieeeens eeeneens [ 1071172021 Lol . 1,396,417 2,029,363 |...

.. [Altaris Health Partners V, L.P. .....ccccevvinnnnnnnns
.. | AMCP 111 Mechanical Syndication Partners, LP ..
.. | Ampersand 2018 Limited Partnership
.| Ampersand 2020, L.P. ....

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

. |EQT Infrastructure V
. [Fundamental Partners IV LP ..
..|Global Infrastructure Partners IV, L.P. ..
.| GTCR Fund XIT, L.P. weeeiiiiiiiiiiieciiiiens

.| GTCR Fund X111

..|L Catterton IX Offshore, L.P. .
.. [MBK Partners Fund V
..|\B Specialty Finance Fund |11, LP
..|Northleaf Infrastructure Capital Partners (US) IIl LP ..
.| One Rock Capital Partners 111, L.P. .oooevuiiiniiiiieennns

Ampersand 2022, L.P. ....
Berkshire Digital Infrastructure Fund, L.P.
BIF IV Renewable Sidecar-B, LP ...........

. |Blackstone Capital Partners Asia Il L.P. . .
.|Blackstone Infrastructure Partners (Supplemental Account I1) L.P.
..|Blackstone Infrastructure Partners, L.P. ...cooeuiiniieniiniiniininnnns
..[Blue Owl GP Finance Investors (US) LP ..
.|BPBB Co-Investor, L.P. ..ccovviunennennnens
. [Brookfield Infrastructure Fund IV .
..[Brookfield Infrastructure Fund V ...
.|Clearlake Capital Partners V, L.P. ...

Clearlake Capital Partners VI, L.P.
Clearlake Capital Partners VII, L.P
EETF Sidecar |, L.P. ....ccovnieeiinnns

GTCR Strategic Growth Fund I, LP ...
H.1.G. Europe Middle Market LBO Fund, L.P.
H.1.G. Middle Market LBO Fund IV, L.P. .
HPS Strategic Investment Partners V, L.P.
ICG Europe Mid-Market Fund .....

Palms Co-Investment Partners, L.P. ......ccccccoirvuvinnnniiinninnnnnnnns

. [New York

. [New York ...
Wilmington .

Boston
Boston ...
Boston
Boston
Toronto ..

Dover ....
Opelika ..
Toronto ..
Toronto ..

Dover .
New York
New York
Houston ..
Dallas ...
Stockholm

Chicago ..

Miami ...
New York

Greenwich

Toronto ..

Cayman Islands .
New York ...
New York ...

Santa Monica ....
Santa Monica .

Wilmington ....
New York ...
New York ...
New York ...

Grand Cayman .

Grand Duchy

Grand Cayman .
Wilmington ....

DOVer \ovviiiiiiiiiiiiiiiii

.[Altaris Capital Partners .
.|Alvarez & Marsal Capital ....
.| Ampersand Capital Partners .
.| Ampersand Capital Partners ....

..|Blackstone
.|Blackstone ..
..|Blackstone ..
.|Blue Owl
.|Berkshire Associates, LP .
..|Brookfield Asset Management ...
..|Brookfield Asset Management ...
.|Clearlake Capital ..

..|EnCap Investments ....
..|EQT Group
.|Fundamental Advisors
.|Global Infrastructure Partners ..

..|L Catterton
.|MBK Partners
..|Neuberger Berman ...
..[Northleaf Capital Partners .
.|One Rock Capital Partners ...

Ampersand Capital Partners
Berkshire Partners ...
Brookfield Asset Management

Clear lake Capital
Clearlake Capital
EnCap Investments .
EnCap Investments .
EnCap Investments .

HIG Capital .
HIG Capital ...
HPS Investment Partners
Intermediate Capital .

Clearlake Capital .icvoveiviiiuiiiiiiiiiiiiiiiieiine e ciineees

W WL WWLOINN LWL DWW WWWWWHWwWowWewoweowaowTNnowowowaowowowao wowwww

....308,004

.... 108,333

.... 744,000
....652,205
. 7,329,758
. 6,818,629
... 265,952
.. 255,585

. 1,343,750
....861,490
. 2,000,000
. 1,213,418

.617,237 |..
761,725 |..

....230,058
. 9,000,000
....881,637
....703,801

. 1,781,624 |..
.522,267 |..

. 353,289 |..

.429,100 |..

5,684,126
2,092,164

...862,185 ...
.. 1,201,112 |
2,573,200
3,726,707
.. 11,562,500
.. 14,655,317
2,028,933

3,937,266 |...
2,186,493 |...
5,170,242 |...
.. 11,040,998 |...

.. 19,529,623 |...
4,074,081 |...

1,068,979 |...
... 2,116,441 |...
..40,000,000 |...
... 5,339,901 |...
... 1,432,340 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
. | Peppertree Capital Fund IX, LP Chagrin Falls ... .|Peppertree Capital Management .... ....03/24/2022 ... . 3,150,000 6,850,000 |... ..1.700
Peppertree Capital Fund VIII, L.P Chagrin Falls Peppertree Capital Management . ..01/27/2020 . .190,000 |.. ...931,000 1.930
PPC T LP oo Dover ... Pritzker Private Capital . ..09/21/2021 . .. 30,748 |.. 2,691,611 0.290
..|Public Pension Capital, LLC . New York ..|PPC Enterprises .|....05/10/2022 ... 4,345,192 |...
..|RiverGlade Capital Il, L.P. ....cccoccunnnnennnne Chicago .|RiverGlade Capital o |----09/27/2023 ... 6,724,390 |...
..|Riverside Strategic Capital Fund I, L.P. .... New York ... .|Riverside Company, The .... .|....05/23/2017 ... ... 332,513 ... 740,730 |...
..|Silver Lake Partners VI, L.P Wilmington . .|Silver Lake ... . |--..01/06/2021 ... ....265,322 ...795,089 |...
..|Siris Partners IV, L.P. ...... New York ... ..|Siris Capital . . |--..03/15/2019 ... ... 375,029 ...713,625 |...
..|Sound Point Strategic Capital Fund II, LP Hackensack . .| Sound Point Capital ....07/14/2023 ... ..11,891,421 |...
.| Sugar PPC Holdings LLC . | Dover ..|Pritzker Private Capital . .|....09/29/2023 ...
.| Temple Holdings | LP .... Dover .[Whitehorse Liquidity Partners ...07/29/2022 ... ... 155,641 |...
TPG Asia VIII (A), L.P. Fort Worth . TPG Capital ... 09/01/2023 7,299,597
TPG Healthcare Partners 11, L.P. ... Fort Worth . TPG Capital . 08/17/2023 1,908,585
TPG Healthcare Partners, L.P. & Affiliated Partnerships Fort Worth . TPG Capital . ..10/01/2019 ... 402,093
.| TPG IX Evergreen Cl |, L.P. ccoeiiiiiiiiiiiiiiiiiee e .. | Dover ..| TPG Capital ... o |----09/27/2023 ...
.| TPG Partners IX, L.P. coviiiiiiiiiieieiceeeie . [Fort Worth . ..| TPG Capital ... .|....09/27/2023 ...
..| TPG Partners VIII, L.P. & Affiliated Partnerships . Fort Worth . ..| TPG Capital ... .|....10/01/2019 ...
..|VEEF Il Co-Invest 4-A, L.P. ...... . |Wilmington .... .|[Vista Equity Partners .. .|....08/23/2023 ...
..|Veritas Capital Fund VIII, L.P. . . |Wilmington .... .|Veritas Capital .|....07/01/2022 ...
..|Veritas Capital Vantage Fund, L.P. ...... Wilmington . .|Veritas Capital .|....07/01/2021 ... -
..|Vista Equity Partners Fund VIII, L.P. .. Austin .|Vista Equity Partners .. .|....03/28/2023 ... .. 4,381,599 |...
.|Vista Foundation Fund IV, L.P. ... Dover ... .|[Vista Equity Partners .. ...07/24/2020 ... 111,212 )
Warren Equity Partners IV, L.P. . . | Dover . Warren Equity Partners . 01/24/2023 6,064,128
Whitehorse Liquidity Partners |11 LP Wilmington . Whitehorse Liquidity Partners 10/30/2019
Whitehorse Liquidity Partners IV LP .. Wilmington . Whitehorse Liquidity Partners 11/25/2020
.. |Whitehorse Liquidity Partners V LP Wilmington . Whitehorse Liquidity Partners ..02/25/2022
.| YCP IV New Era Aggregator LLC . Wilmington . Yukon Partners ..07/31/2023 .
S ZMC T, LPe i, New York ... ...01/03/2020 ... ...230,
1999999. Joint Venture Interests - Common Stock - Unaffiliated 50,496,080 204,333,841 XXX
....................... |Eag|e Captive Reinsurance, LLC ... |Co|umbus .|Nationwide Life Insurance Company .... ..08/11/2015 ... |eeeeeee e [ ... 10,000,000 .. 100.000
2099999. Joint Venture Interests - Common Stock - Affiliated 10,000,000 XXX
Almanac Realty Securities VIII, L.P .. Dover . .DE.. Almanac Realty Investors . ..12/21/2018 . .561,135 |.. 8,191,382 1.140
Ares US Real Estate Opportunity Fund 111, L.P. Wilmington . Ares Management . 04/15/2021 . 247,452 |.. 2,075,156 0.350
..[Bell Institutional Fund VII, LLC ... Dover . Bell Partners . ..10/30/2019 ... .. 81,634 |.. ... 492,865 0.840
..|Bell Value-Add Fund VII1, L.P. Dover . Bell Partners . . 11/28/2022 ... .803,218 |.. .. 14,103,231
..[Blue Owl Real Estate Fund V LP ... Dover .... ..|Blue Owl o |-...11716/2020 ... ....935,000
..|Blue Owl Real Estate Fund VI . | Dover ... ..|Blue Oul .. o|e-e 1272172022 .. . 2,349,461
..|Blue Oul Real Estate Net Lease Property Fund | .. . [Dover .... .Blue Oul .. . |....04/06/2021 ... .... 534,298
..|BroadVail Fund Il Sidecar I, L.P. ...... Dover .... .|Broadvail Capital Partners .... .|....05/24/2022 ... .... 487,620
..|BroadvVail Growth Equity Fund I11, L.P. . . | Dover .... ..|Broadvail Capital Partners .... .|....06/23/2022 ... .... 983,894 .
.| CSF 111, LP . | Dover ... .| CORE Spaces ...06/16/2022 ... ....331,745 .. 7,342,467 |...

.| GEM Realty Fund VI, L.P. .............

Dermody Properties Industrial Fund II1, LP .
Divcollest Fund V
Divcollest Fund VI-A, LP ...

Embrey Build-to-Rent Fund I, LP .
FrontRange Co-GP Property Fund, LP .

Harrison Street Real Estate Partners VII, L.P. ...cccccocvvvvnnnnnnnns

Wi lmin

Dover

Dover .
Dover .
Dover .
Dover .
Dover .

gton .

.| GEM Realty Capital

Dermody Properties ...
Divco West Real Estate .
Divco West Real Estate .
Embrey ....
FrontRange Capital Advisors

Harrison Street Real Estate Capital

.. |--..04/15/2016 ...
....03/12/2019 ...

....300,000

..................... 115,385

.563,342 |..
. 1,690,617 |..
. 155,499 |..
.589,527 |..
. 324,756 |..

3,080,953
1,085,557
2,251,891
7,690,510
3,681,770

.................. 1,020,527

3,119,297 |...
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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
.|HSREP VI 11 Co-Investment, L.P. Dover ... .|Harrison Street Real Estate Capital .... ....08/11/2021 ... .. 1,425,478 |... ..1.930
Madison Realty Capital Debt Fund IV LP . Dover . Madison Realty Capital . ..04/22/2019 . .616,197 |.. 1,514,645 0.880
Madison Realty Capital Debt Fund V LP .. Dover . Madison Realty Capital . ..08/27/2020 . . 1,751,967 |..
.. |Madison Realty Capital Debt Fund VI LP .... Dover ... ..|Madison Realty Capital .... .|....08/26/2022 ... .... 1,880,642
..|MDFIV Co-invest 4 Pack LP ... Dover .... ..|Madison Realty Capital . .|....01/12/2022 ... .... 1,104,000
..|PCCP Credit X, LP Dover ... .| PCCP . |-...08/17/2021 ... ... 2,863,818
..|PCCP Equity IX, LP . | Dover ... o |---.08/31/2017 ... . 1,950,000
..|Related Real Estate Fund |11, LP ... . | Dover . .|Related Companies .. .|....08/27/2020 ... .... 472,895
.. |US Government Building Fund, LLC San Antonio .. ..|Affinius Capital ... .|....03/01/2019 ... .... 367,584
.|US Office Development Program, L.P. .. Wilmington .... ..|Affinius Capital ... .|....12/02/2014 ... .... 996,688
.|US Regional Logistics Program II, L.P. .... Dover .... .[Affinius Capital ... ...01/12/2018 ... .... 1,100,000 .
US Regional Logistics Program 11, L.P. Dover . Affinius Capital ... ..01727/2021 . 12,537,500 |.. . 20 123,264
Walton Street Real Estate Fund VIII, L.P. Wilmington . Walton Street Capital ..05/18/2016 . ..31,082 |.. .6,324,952
Waterton Residential Property Venture X111, L.P. Dover . Waterton .. ..11/03/2017 . .. 49,729 |.. ... 150,451
.| Waterton Residential Property Venture XIV, L.P . . | Dover .... .| Waterton .. ...12/10/2020 ... ... 450,471 1,044,927 |...

2199999 J0|nt Venture Interests - Real Estate - Unaﬁlllated 37 275,312 195,320,171
..|NW REI (NLIC), LLC . ..|Nationwide Life Insurance Company .... ..05/02/2016 ... .. 28,478,328
2299999 Joint Venture Interests - Real Estate - Affiliated 28,478,328
....................... [Pretiun Residential Credit Annex FUNd, LP v..ovooooreoeeecerereereeee |NEW YOTK wovverrrresuosreseeseeseesereeserns Jooesres WVarersosres [PEELILM PAFINEES ©ovovverreseseeseeseesnesssessssseosmsnasneses |ooseseeees coeeeres Joess08/23/2028 vue foveerenvoreene foovuereeresnesees 10,000,000 [ooverrruerueruerrsrsssosne Joressseosneseoseeseesnesness |ereeseeeeeeeceese 90,000,000
2599999. Joint Venture Interests - Other - Unaffiliated 10,000,000 90,000,000
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90
LLC Cleveland ..|RBC Tax Credit LLC ... .|....10/30/2014 ... ... 874,337 |...
. [Nationwide Affordable Housing Fund 57 RBC Tax Credit Fund 98 LP ... | Cleveland .| RBC Tax Credit LLC ... ...10/27/2017 ... , ... 159,764 |...
3799999 Non Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 115,832 1,034,101
....................... |Nat|onw|de Tax Credit Partners 2014 = C LLC ....covvuuiieennnninanaees |Co|umbus tevenssereeeeessaseseereesssseecennnnns foenaaes OHeeeenn.... | Nationwide Life Insurance Company .......cceeoeeeeeeeemiiinnnee fooreernnnn woinnnene |208/22/2014 L foiiiiin i o eeceiieeeeceniinees Joeeereineeeeenennen 49,582 oo o
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 49,582
6099999. Total - Unaffiliated 60,496,080 95,007,610 633,763,785
6199999. Total - Affiliated 38,527,910
6299999 - Totals 60,496,080 133,535,520 633,763,785
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15
................... GSO Capital Opportunities Fund I11 LP ....... |Wilmington Distribution ....06/03/2016 ...|....09/18/2023 ...|.....cci 11,900 |oeeeriiriiiiii Jooiiiiiiiiiis foeriiiieeeeins Jeeiiiiiiceeees foeeeeiieieeees feeeeeiiiiieeees feeeee... 11,900
Guggenheim Private Debt Fund 2.0-1, LLC ..... Wilmington .... .|Distribution . ....06/03/2016 ...|....09/21/2023 ...|.......664,456 |......coooiiiiis Joriiiiiniiiins e [ [ [ [ 664,456
1CG SDP Fund 3B .....oeveeiiiiiiiie e Grand Duchy ... . |Distribution . ....03/22/2018 ...|....09/29/2023 ...|....... 206,540 |....eoeiiiiiiiis Jooriiiiiiiiiiis e e [ [ feees 206,540
Newstone Capital Partners Il1, L.P. .. . [Wilmington .... .|Distribution . ....09/20/2016 ...[....07/10/2023 ...[cceeeee 51,434 |oeeniiniiiiiiies o e oo foees e e 51,434
Newstone Capital Partners IV, L.P. ... Dallas .|Distribution . ....06/02/2019 ...|....07/10/2023 ...|. UV R 7,179
0BDC Senior Loan Fund LLC ... New York .|Distribution . ....07/21/2021 ...|....09/18/2023 ...|. . |--.- 4,375,000
TCW Direct Lending VII LLC .. .. |Los Angeles .|Distribution . ..05/14/2018 . .09/11/2023 .. .. 412,267 |.
. Vista Credit Opportunities Fund Il, L.P. ... [Wilmington .... ... DE.........|Distribution . ...05/10/2017 ...]....08/23/2023 ...|. ... 45,156
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 6,329,488
Blackstone Capital Partners Asia Il L.P. ... [Cayman Islands .. . |Distribution . ....11/21/2022 ...|....07/06/2023 ...|. O ) Y 19
Blue Oul GP Stakes V US Investors LP New York ... .|Distribution . ..10/28/2022 . .09/30/2023 .. .482,327 ..482,327 |.
Brookfield Infrastructure Fund IV . Toronto .. Distribution . 11/05/2019 .09/19/2023 .. .. 30,821 30,821 |.
Brookfield Infrastructure Fund V ... Toronto .. Distribution . ..08/10/2023 .09/15/2023 .. . 183,142 .. 183,142 |.
Clearlake Capital Partners V, L.P. Santa Monica . .|Distribution . ....12/05/2017 ...|....09/25/2023 ...|........ 80,415 |.ccoeiriviininns forrenneininiins Joerinieiiniiins Jooreenneeiineen fees e e 60,415
Clearlake Capital Partners VI, L.P. .... . | Santa Monica .... .|Distribution . ....05/22/2020 ...|....08/16/2023 ...|....... 133,681 |.cccueereeniins fereeeneeneeeies e o s s e 133,681
Clearlake Capital Partners VII, L.P. ... Dover .|Distribution . ....04/26/2022 ...|....07/31/2023 ... |.eeeiii 19,789 |ouuniiniiiiiinee foreeniieiiniins Jerineeiieiins oo fee e e 19,789
EQT Infrastructure V Stockholm .. . |Distribution . ....08/13/2021 ...|....08/29/2023 ...|. cevrreeeeenes e e e [ e e 343,401 ,
H.1.G. Middle Market LBO Fund IV, L.P. . [Miami .|Distribution . ....09/29/2023 ...|....09/29/2023 ... |........ 16,399 [.eeiiiiiiiiiis Jooriiiniiiiins e e e e e 16,399 |........ 16,399 |... R
1CG Europe Mid-Market Fund .. Grand Duchy ... . |Distribution . ....04/09/2020 ...|....09/18/2023 ...|....... 462,551 |.ceeeiiiiiiiiis Jooiiiiiniiiiis e e [ [ [ 462,551 |....... 437,247 |....... (25,304) R (25,304)....
I1CG Newton SCSp . | Luxembourg .... . |Distribution . ....02/25/2022 ...|....09/18/2023 ...|.
KH Aggregator LP Wilmington .... .|Distribution . ....11/25/2020 ...|....07/28/2023 ...|.
NB Specialty Finance Fund II1, LP . Wilmington . .|Distribution . ..06/02/2023 . .08/14/2023 ..
Nirvana Holdings | LP Dover .|Distribution . ..06/29/2021 . .08/31/2023 ..
Porcupine Holdings LP ... Dover .. .|Distribution . ..12/29/2021 . .09/29/2023 ..
Public Pension Capital, LLC . New York . .|Distribution . ....05/10/2022 ...|....09/29/2023 ...|.
Silver Lake Partners VI, L.P. . Wilmington . .|Distribution . ....01/06/2021 ...|....09/25/2023 ...|.
Siris Partners 1V, L.P. ........ .. |New York ... .|Distribution . ....03/15/2019 ...|....09/25/2023 ...|.
Sound Point Strategic Capital Fund I1, LP .. [Hackensack .... .|Distribution . ....07/14/2023 ...|....08/22/2023 ...|.
Whitehorse Liquidity Partners 111 LP ........ Wilmington .... .|Distribution . ....10/30/2019 ...|....09/29/2023 ...{..... .
................... Whi tehorse Liquidity Partners IV LP .......... [Wilmington .......ccccoviinnnnr... Distribution ... 11/25/2020 ...|....09/29/2023 ...|....... 186,376 |...cceevveeiee |oovicnnnnnenins |ovvviiinennnnns |oveviiiinennens Joveeiiiieennes foveeeviiiinenns fooenn.. 186,376 [0 186,376 [ouvveeeiiiiinns oo fovviiiiiiiiiis i,
1999999. Joint Venture Interests - Common Stock - Unaffiliated 8,034,628 8,034,628 [ 8,008,407 (26,221) (26,221)
................... Almanac Realty Securities VIII, L.P ..........{Dover ......cccoeverriiiunnnnnnnnnins foeene DEceninnn | Distribution oo [0 1272172018 L |....00/29/2023 ..o 30,089 [ fovnnneiiiieens e o o o 030,089 080,089 | | e [
Ares US Real Estate Opportunity Fund 111,
................... LP. e [ Wilmington oo e DELLL | Distribut ion ....04/15/2021 ...|....08/24/2023 ...
Bell Institutional Fund VI, LP Dover .. .|Distribution . ....06/15/2017 ...|....09/12/2023 ...|.
Blue Owl Real Estate Fund V LP Dover .. .|Distribution . ....11/16/2020 ...|....00/16/2023 ...|.
Center line High Yield CMBS Fund I, LLC ..... Irving ... .|Distribution . ....06/28/2004 ...|....07/07/2023 ...|.
Crow Holdings Realty Partners VIII, L.P. ... |Dover .. .|Distribution . ..09/24/2018 . .07/03/2023 ..
GEM Realty Fund VI, L.P. .... ... |Wilmington .... .|Distribution . ...04/15/2016 ...|....07/10/2023 ...|. 4,401 |...
Harrison Street Real Estate Partners VII,
L.p. .|Distribution . ....03/12/2019 ...|....09/06/2023 ...|.......200,911 |...
HSREP VII Co-Investment, L.P New York . .|Distribution . ..05/02/2019 . .09/06/2023 ..
Nationwide Sol 1 LLC .... Washington . .|Distribution . ..07/21/2016 . .07/28/2023 ..
Nationwide Sol 2 LLC .... Washington .... .|Distribution . ....07/19/2017 ...|....07/28/2023 ...|.
PCCP Credit IX, LP ... . [Dover .. .|Distribution . ....08/28/2017 ...|....09/27/2023 ... |eceereeiiiiiiid foiiiiiiiiiis i e e [ [ [
PCCP Credit X, LP Dover .. .|Distribution . ...08/17/2021 ...|....09/28/2023 ... | .cc... 17,426 |oevvviiiiiiii | | e [ e [ 417,426 oL
Pretium Residential Real Estate Fund |1,
................... LPo e [ New York e [ NY e Distribution Lo, [122.09/0172016 . ....07/20/2023 ...
Waterton Residential Property Venture XIII,
................... LP voiiiiiiiiiiiiieiiiieeieccssiieeeeceeeeeees [DOVEr s fee DELL | Distribution e [0 11/08/2017 LL00..07/81/2023 L) 82,218 e e Lo e e i [ 32,218 1000 82,218 e | | e
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,935,105 1,935,105 1,935,168 63 63
................... |NW REI (NLIC), LLC |Co|umbus ..........OH.........|Distribution 05/02/2016 ...|....07/31/2023 coeferen 1,200,000 fooveeiiiiiiiins foviieiiiiiiiis oo foieieeniie i |eveiceeeeeeen 201,200,000 J....1,200,000 |oeeecieeeeens feeiiiiiiinns o fos
2299999. Joint Venture Interests - Real Estate - Affiliated 1,200,000 1,200,000 1,200,000
................... |Pretium Mor tgage Credit Partners |, L.P. ... |Wi|mington .|Dislribution . ...03/19/2015 ...|....08/10/2023 oo]een.... 447,400 |... o fe...... 447,400 |....... 447,400 |...
2599999. Joint Venture Interests - Other - Unaffiliated 447,400 447,400 447,400
6099999. Total - Unaffiliated 16,746,621 16,746,621 | 16,720,463 (26,221) 63 (26,158)
6199999. Total - Affiliated 1,200,000 1,200,000 1,200,000
6299999 - Totals 17,946,621 17,946,621 | 17,920,463 (26,221) 63 (26,158)
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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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
3132E0-A8-5 ......... FR SD3609 FR SD3631  3.000% 07/25/52 .....eeeeeiiiiureeiaeiiiiieeeeeseiieee e e esineee e e ssinnneeees | eeeessiinnnnes [oeeead 09/28/2023 ..... JP Morgan Securities LLC . ... 14,905,567 |. .... 17,966,970 |... . .
36179%-2L-9 ......... GNMA Pool #MABB79  5.500% 05/20/53 ......eeveeiiiumiiiiieiiiiiiiiie e e e ninnneee e | eeeeeeiiieeees [ennd 07/13/2023 ..... Goldman Sachs & Company ... 2,989,721 [ooiiiiiiiiiieeis 2,986,688 |...
36179%-LL-8 ......... GNMA Pool #MAB431  6.500% 11/20/52 ......eeeieiiiiiiiiiieeeeiiiee e eieenee e | eeeeeiinnneees [eeeed 08/21/2023 ..... Morgan Stanley & Co LLC .. .. 1,860,382 |.
36179X-NH-5 ......... GNMA Pool #MAB492  6.000% 12/20/52 .....evveeeiiiiiiiiiieiiiiiiiiie et esnnneee e | eeeeeeiiieeees [end 07/13/2023 ..... Various ...2,955,519 |. , A
36179%-TF-3 ......... G2 MAB723 G2 MABBS0  6.500% 03/11/53 .....eeeeeiiiiiiiiiieeiiiiie e iiieee e e s esiineeees | eeeeisinneneees [oeesd 08/21/2023 ..... Goldman SaChS & COMPANY ........eiiiiiueeiieiiiiieeeie e s st e e e s et eeesseiiieeeesaassnnnsaesaainnns  feeeaesaasisnniesssasnnnnassaaans fornneassaasnnneaasaas 17,697,573 |.uveeeeeiiiineee 17,571,279 |ueeeeeeiiiiieeeeee 66,624 | 1.A ..............
0109999999. Subtotal - Bonds - U.S. Governments 40,408,762 43,290,921 127,802 XXX
000000-00-0 ......... Trust Fibrauno Sr Nt ~ 4.869% 01/15/30 Direct ..615,000 |... .
000000-00-0 . ..| Abu Dhabi Natl Energy Sr Nt  6.500% 10/27/36 Babcock & Brown Securities LLC 245,000 |.
000000-00-0 . ..|Trust Fibrauno Sr Nt ~ 6.390% 01/15/50 ... Direct .oocueeeeeiiiiiieeeee ..695,000 |.
168863-DV-7 ......... Republic of Chile Sr Nt 3.500% 01/31/34 .....oovviiiiiiiiiiiiiiiiiieecciiiieeccciieeeeceene. | Do [l 08/02/2023 ..... Bank of America BISD Dealer ... . K ..2,182,000 |...
168863-DY-1 ......... Republic of Chile Sr Unsecured Nt 4.340% 03/07/42 ........cccoiiiiieeieiiiiiiinneeieiiieeeeeeee | Do [ 08/04/2023 ..... Bank of America BISD Dealer ... 5,043,370 [oooeeiiiiiiieiis 5,818,000 |...
90015W-AM-5 .........| Turkiye Vakiflar Bankasi Sr Nt  9.000% 10/12/28 .........ccccovuvereeiiiiunnnieriiiiinnnneniiiiiens | Deveviiiineenns founnd 09/05/2023 ..... Direct 3,980,275 [..oiiiiiiiiiiiiiinnns 4,001,000 |...
0309999999. Subtotal - Bonds - All Other Governments 12,296,648 13,556,000
313200-BY-8 ......... FHLMC Pool #8D8155  2.000% 07/25/51 .....ccvvvviiiiiiiiiiiiee e sinnns | eeeeeeiiienees [eeed 09/28/2023 ..... JP Morgan Securities LLC .... .. 34,904,872 |. .. 45,506,454 |...
3132D0-F5-7 ......... FHLMC Pool #3D8288  5.000% 01/01/53 .....cceiiiuiiiiiieeiiiiiiee e e eieiee e eeee e sieeeee e ees | eeeeiniinnneees [eeeesd 07/13/2023 ..... Morgan Stanley & Co LLC 4,387,319 |. 4,439,869 |...
3140XK-QE-3 ......... FNMA Pool #FS4052  2.000% 10/25/36 ......cceiiiumriiiiniiiiiiiie et srnnneeeeens | eeeeeeiiineees [eend 07/13/2023 ..... LT LI €T o R U U R 2,839,101 [ 3,167,755 |...
31418EKT-6 ......... FNMA Pool #MA4805  4.500% 11/25/52 .....ceeiiiuuiiiiieiiiiiiiee e e eeee e eennee e eee | eeeeeiiinnnnnes [eeeed 07/13/2023 ..... Morgan Stanley & Co LLC ..
T977T1F-FA-0 ......... San Francisco CA Sewer Rev Txbl Ref Ser A 2.803% 11/01/31 oevvriiriiiiiiiiiiiiiiiciiccviees | e o 09/07/2023 ..... Tax Free Exchange ....
T977T1F-FJ-1 ......... San Francisco CA Sewer Rev Txbl Ref Ser A 2.803% 11/01/31 ivvuuvveniieiiiiiieeeieeeeeeieees | ceeeeeiiiiiiens oo 09/07/2023 ..... Tax Free Exchange ....
0909999999. Subtotal - Bonds - U.S. Special Revenues
000000-00-0 ......... Periama Holdings LLC/DE Sr Nt 5.950% 04/19/26 ........eoveeiiiiiiiiiiiiiiiieiee e cieeee s | eeeeeiiiieeees feeed 09/05/2023 .....
000000-00-0 ......... KOSMOS ENERGY LTD Sr Nt 7.500% 03/01/28 ......coeiurriiieiiiiiiiiiee e eeiieeeeeesnnnees | eeeeeeiiiieees [eeed 09/22/2023 ...
000000-00-0 ......... Sierracol Energy Andina Sr Nt 6.000% 06/15/28 ........ccceiiiiuiiiiieiiiiiiiieeeeiiieeeeeeeiens | eeeveiiiininees feeeead 09/05/2023 .....
000000-00-0 ......... Resorts World / RWLV Cap Sr Nt 4.625% 04/16/29 ........cooviiviiiieiiiiiiiieciiiiiieeeeeeciiiees | eeeeeeiieeees [end 09/05/2023 ..... Direct .... K
000000-00-0 ......... Stillwater Mining Co Sr Nt~ 4.500% 11/16/29 ...09/05/2023 ..... Direct .... 614,172 |.
00178Y-AB-7 ......... AMSR Trust Ser 23-SFR2 CI B 3.950% 08/17/40 ... ..07/17/2028 ... Goldman Sachs & Company ... .. 28,988,892 |. .
013092-AG-6 . ..|Albertsons Cos/Safeway Sr Nt~ 3.500% 03/15/29 .. 07/26/2023 JP Morgan Securities LLC . ..213,233 |. ..243,000 |.
014916-AA-8 . ..|Alexander Funding Trust Il Sr Nt  7.467% 07/31/28 08/15/2023 Mizuho Securities USA Inc . 15,390,000 |. . 15,390,000 |.
02343U-AJ-4 .. . |Amcor Finance USA Sr Nt  5.625% 05/26/33 ... 09/08/2023 Robert W Baird & Co Inc .. 1,185,252 |. .. 1,200,000 |
025816-DK-2 .........|American Express Co Sub Nt ~ 5.050% 07/28/34 .. 07/25/2023 ..... Barclays Capital Inc ....12,500,000 |. ....12,500,000 |...
026651-EM-9 ......... American Honda Fin Sr Nt 5.125% 07/07/28 07/05/2023 ..... Citigroup ..19,991,200 |. ....20,000,000 |...
03464U-AA-4 ......... Angel Oak Mortgage Trust RMBS Ser 2023-6 Cl A1 6.500% 12/25/67 .. 09/01/2023 ..... Goldman Sachs & Company 2,248,835 |..ccuvviiiieiiiiiins 2,257,000 ...
036752-AX-1 ......... Anthem Inc Sr Nt 6.100% 10/15/52 ..c.vveiiiiiiiiiiieiie e seineeees | eeeeeiinieeees [eeeed 08/17/2023 ..... Goldman Sachs & Company ... .... 13,113,088 |. ....12,800,000 |...
037735-CE-5 ......... Appalachian Pwr Co Sr Nt 5.800% 10/01/35 .......cccoiiiuriiiiiiiiiiiiiiiciiiiiiee s | eeeeeeiiieeees [end 07/25/2023 ..... JP Morgan Securities LLC ....occuuviiiiiiiiiiiiie e o e 1,020,480 |.oocvvvveineeiiiinnns 1,025,000 |...
037735-C6-0 ......... Appalachian Pur Co Sr Nt 6.375% 04/01/36 .....cooiiiiuiiiiiiiiiiiieeee e ceies | eeeeviiineeees [eeeead 07/25/2023 ..... JP Morgan Securities LLC
053332-BE-1 ......... Autozone Inc Sr Nt 5.050% 07/15/26 ...cooeeeeiiiiiiiiiiiii [ 07/18/2023 ..... Bank of America BISD Dealer ... K
071813-CV-9 ......... Baxter Intl Sr Nt 3.132% 12/01/51 .oeiiiiiiii e | eeeeeiiiieeees [ 08/07/2023 ..... Barclays Capital Inc ... 379,980 |. 600,000 ...
097023-C-5 . ..|Boeing Co BOEING CO  2.700% 02/01/27 .. 09/28/2023 Various .........ooeeees 9,052,590 |. .10,000,000 |.
10569D-AA-1 . ..|BRAVO Residential Funding Tr RMBS Ser 2023-NQl6 CI A1  6.602% 09/25/63 . 08/31/2023 Barclays Capital Inc .10,860,257 |. . 10,860,343 |.
10569D-AA-1 . ..|BRAVO Residential Funding Tr RMBS Ser 2023-NQM6 CI A1  6.602% 09/25/63 . 08/31/2023 Barclays Capital Inc
10569U-AA-3 ......... BRAVO Residential Funding Tr Ser 23-NQMS Cl A1 6.505% 06/25/63 .........ccceriiiummrerriicinns | ovrviiiiinenes [ 08/03/2023 ..... Barclays Capital Inc ...
12544A-BM-6 ......... Countrywide Home Loans RMBS Ser 2006-20 Cl 1A36  5.750% 02/25/37 ..ccevuvvvenviinnveinnniinnnenn | ceveeniiiinns o 09/01/2023 ..... Interest Capitalization
14688G-AB-0 ......... CRVNA 2023-P3 A1 Ser 23-P3 Cl A2 6.090% 11/10/26 ......eeereiiiiiiiiiiiiiiieee e e | eeeeeiiiieeees [ 08/07/2023 ..... Wells Fargo Securities LLC .... .
165183-CZ-5 ......... CFI1 2023-2A A1 CFI1 2023-2A A1 6.160% 10/15/35 ....evvveeieiiiiiiiiiiiiiiiiieceeeiiiiceceeciies | eeeeeeiieeees [eed 09/12/2023 ..... BT (0 P OO RO Jv1'c 1 £ 3 E 2,300,000 |...
20268J-AF0 ......... Commonspirit Health Nt 2.782% 10/01/30 ...coiiiuiiiiiiiiiiiiie e eiieeeees | eeevviiiieeees [eeed 07/13/2023 ..... Wells Fargo SecUrities LLC ......ciioueeiiiiiiiiiiiie et e e e e e s e e e e smnnes [oeeeeeseeineneesssieneeesssine [ereneeeseeeeenneeee. 4,248,150 [, 5,000,000 |...
210385-AD-2 ......... Constellation En Gen LLC Constellation Energy Generatio  6.125% 01/15/34 ...couvvvvnivvnvvenn | cevvviniiienes Jos 09/27/2023 ..... Various ....42,000,000 ...
256677-AP0 ......... Dol lar General Corp Sr Nt 5.450% 07/05/33 JUR [PUUUUR U 08/15/2023 ..... Deutsche Bank Capital .. e 6,500,000 |...
26884T-AL-6 ......... ERAC USA Finance Company Sr Nt 3.850% 11/15/24 ....iivuiiiiuniiiiniiiiniiiiiiiiiniiinneiinieninnnns | cenernenennnns Joveres 07/13/2023 ..... Us Bancorp Investments INC ..iiuuiieuiiuusiirnsiiinsiiieiiuisieiueienssserunsernasesnssernnsennnsesnnsens Jonsrernnsernnsernnsennssennnrennes Joonsrernnrernnsennnsennnee 199,678 Joviiiiiiniiiniiiniinnnns 200,000
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26884T-AP-7 ......... ERAC USA Finance Company Sr Nt 3.800% 11/01/25 ...ooeeeiiieiiiiiieieeieeieeeeceeeee e | ceevvinienens e 07/14/2023 ..... Us Bancorp Investments Inc .... 482,450 |. 500,000 |... 2.AFE
293601-AC-4 ......... ENT 2023-1A A2 ENT 2023-1A A2 6.220% 08/16/27 ....evvviviiininiiiiiiiiinieiiiiiiineeeccviinneeees | eeeeeennieeens fonnid 09/26/2023 ..... Wells Fargo Securities LLC .... .. 2,749,785 |. .. 2,750,000 |...
30225V-Ad-6 ......... Extra Space Storage LP Sr Nt 5.700% 04/01/28 .....ceevmmeiieeiiniiieeeeeeee e eeeeeeeeeeennes | cevvviniiinenns feennid 08/16/2023 ..... Goldman Sachs & Company ... .. 40,897,430 |. .... 40,840,000 |...
30225V-AN-7 ......... Extra Space Storage LP Sr Nt 4.000% 06/15/29 ......ivvuuiiruniiriiiiiiiiiiiiiiiineeiineenineenieens | ceveeenieenens foieees 07/25/2023 ..... Tax Free Exchange N 1,000,000 |...
30225V-AP-2 ......... Extra Space Storage LP Sr Nt 2.200% 10/15/30 ....eiieeeminieiieieiieeeeeeeeneeeeeeeeneeeeeeneen | cevvriniiinnnes Jeennid 07/25/2023 ..... Tax Free Exchange .... 18,983,951 |. .. 19,336,000 |...
30225V-A0-0 ......... Extra Space Storage LP Sr Nt 2.400% 10/15/31 ..ovvvuiiiiniiiiiiiiiiiiiiccieciieeeineeieenieens | e o 08/14/2023 ..... Suntrust Robinson HUMPIEY INC wevuveiriiiriiiiiieiie e e eenneennes foieeeiie i e rererenies o 5,941,3% |.
30225V-A0-0 ......... Extra Space Storage LP Sr Nt 2.400% 10/15/31 ...eeiiiiiiiiiieiiieeeee e eeeenneeeeeenees | cevvviniinnnes feennid 07/25/2023 ..... Tax Free Exchange .... 23,789,708 |. .... 24,977,000 |...
316773-DK-3 ......... Fifth Third Bancorp Sr Nt Fix To Float 07/27/28  6.33%% 07/27/29 .....evvvvvvviinnniiiiiiinnnins | eereeeniieeens | 07/24/2023 ..... RBC Capital Markets LLC .....covuuiiiiiiiiiiiiiiiii e rrnniies orerrrnin e s errnieeees e 4,250,000 |..evvnnniiiiiininnnnns 4,250,000 |...
36267V-AM-5 ......... GE Healthcare Hldg LLC Sr Nt ~ 6.377% 11/22/52 .. 07/31/2023 ..... Bank of America BISD DEalEr .......cceeeuuuiieeiimniieeeeeeni e e e e eenne e e e eeen e e e eeenn e e e eennnnns [ereeennnnneeeennnnaneeeennnnnneeee Jreernnnnneeeeennnnnnees 2,219,520 | 2,000,000 |...
37940X-AE-2 . ..|Global Payments Inc Sr Nt 1.200% 03/01/26 ... 07/17/2023 Bank of America BISD Dealer N 1,700,000 |.
38937L-A*-2 . ..|Gray Oak Pipeline, LLC Gray Oak Pipeline, LLC  6.840% 03/15/27 09/13/2023 Bank of America BISD Dealer . 45,000,000 |. . 45,000,000 |.
404119-CJ-6 . ..[HCA Inc Sr Sec Nt ~ 3.375% 03/15/29 .. 08/08/2023 Tax Free Exchange .... .. 3,243,157 |. .. 3,250,000 |.
404119-CK-3 ......... HCA Inc Sr Nt 3.625% 03/15/32 ....eeieeeeiiieieeeeeie e eeeeee e eeeene e e e ennne e e eennnnneeeenne | ceveviniiinnens Jennnd 08/08/2023 ..... Tax Free Exchange .... .. 12,994,031 |. .... 13,050,000 |...
404119-CL-1 ......... HCA Inc Sr Nt 4.625% 03/15/52 .....iiiiiiiiiiiiiiiiiiiiiicciii s neeenns | eeeerenniineens ol 08/08/2023 ..... Tax Free EXChange ........cccuuuiiiiiiiiiiiiiiiiiiii e s s s e snnnnneeees [oreesnninnneesinnninenesnnnnnnees foevrnninneeeeenens 9,994,308 | 6,000,000 |...
42217K-BB-1 ......... Welltower Inc Sr Nt 5.125% 03/15/43 ....oieeeeieeeeeee e eeennnees | cevvviiniinnens [ 07/24/2023 ..... Suntrust Robinson HUMPIEY INC .eeveeeeeeeiieieie e eeeee e e ce e e e e e e e eenns e e e eennnnneeeee [eeeernnnnneeeeennnnneeeeennnnnneees [oeernnnnneeeeennnneeees 4,821,700 | 5,000,000 |...
44328U-AB-2 ......... HPEFS 2023-2A A2 HPEFS 2023-2A A2 6.120% 01/21/31 .oeeeviiiiiiiiiiiiiiiiiinccviiineecceiniines | eeeevennieeens ol 09/19/2023 ..... Wells Fargo Securities LLC ......oiiiiiiiiiiiiiiiiiiii v [orerrrninneerrneineerenieees [evrnnnnnneeennnneen.. 2,099,839 | 2,100,000 |...
451102-BU-6 ......... Icahn Enterprises LP Sr Nt 4.750% 09/15/24 .....ccommmeiiiiiieiie e eeenneees | eeeeeeviiiis oeeens 07/19/2023 ..... L0 " R PP AR UUPUPPPTRRRP ISPUPPTRRRUPPPPRRRRRPRRC 19! i 1 B IO 3,340,000 |...
45662J-AC6 ......... Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1 Cl A3 4.142% 12/25/35 ...coovvvnniiiiiiiiiiiiiiiiiiines | e o 07/01/2023 ..... Interest Capitalization ..
45687V-AA-4 ......... Ingersol | Rand Inc Sr Nt 5.400% 08/14/28 ......ccemmmeieieiiniiiee e eeeeene e eeenneeeeee | reeeeeeiinins [oeeens 09/07/2023 ..... Various . . .
45687V-AB-2 Ingersol | Rand Inc Sr Nt 5.700% 08/14/33 .......ccevvuiiiiiiiiiiiiiiiiiiiiineecccviee s | reeeeeeennis e 09/08/2023 ..... Various .. 13,688,404 |. .. 13,750,000 |...

46188B-AB-8 .
46188B-AE-2 .
46188B-AF-9 .
46590X-ACG-1 .

. 13,315,000 |
.10,000,000 |.
..5,000,000 |
. 13,333,000 |

11,278,671 |.
9,886,600 |.
4,932,100 |.
. 12,935,663 |.

..| Invitation Homes OP Sr Nt ~ 2.300% 11/15/28
..[Invitation Homes OP Sr Nt  5.450% 08/15/30
..| Invitation Homes OP Sr Nt ~ 5.500% 08/15/33
..| JBS USA/Food/Finance Sr Nt~ 5.125% 02/01/28
.| JBS USA/Food/Finance Sr Nt~ 5.500% 01/15/30

07/12/2023
07/31/2023
07/31/2023

Us Bancorp Investments Inc .
JP Morgan Securities LLC .
JP Morgan Securities LLC .
Jefferson Natl Life Annuity

=

46590X-AL-0 . . Tax Free Exchange .... .. 1,085,152 |. .. 1,020,000 |
46590X-AN-8 ......... JBS USA/Food/Finance Sr Nt~ 3.750% 12/01/31 .. 08/22/2023 ..... Tax Free Exchange .... .. 15,257,313 |. .... 16,480,000 |...
46590X-AN-6 ......... JBS USA/Food/Finance Sr Nt~ 3.000% 02/02/29 .. 08/22/2023 ..... Tax Free Exchange .... 9,274,273 |. ....10,000,000 |...
46590X-AX-4 ......... JBS USA/Food/Finance Sr Nt 6.500% 12/01/52 .. 08/22/2023 ..... Tax Free Exchange .... 1,103,808 |..cvvvviiieeiiiiinns 1,100,000 |...
46590X-AY-2 ......... JBS USA/Food/Finance Sr Nt 5.750% 04/01/33 ...eevveiieeiiiiiiicieeeiiceeceiieeees [ e [ 08/22/2023 ..... Tax Free Exchange .... 9,550,963 |...vvviiiieeiiiiens 9,716,000 |...
46590X-AZ-9 ......... JBS USA/Food/Finance Sr Nt 5.125% 02/01/28 ....ovvviiieiiiiiiiiiiiiiiccciiicneeciiieeees | i [ 08/22/2023 ..... Tax Free Exchange . .... 12,941,564 |. .... 13,333,000 |...
46657B-AA-2 JPM Mortgage Trust Ser 23-DSC2 Cl A1 5.250% 11/25/83 ...ooeeennniiiiiiiiiiiiiccciieecccen | e [ 08/14/2023 ..... JP Morgan Securities LLC .. 22,333,537 | ....23,182,000 |...
502431-AP-4 . ..|L3Harris Tech Inc Sr Nt 5.400% 01/15/27 ..... 07/21/2023 Bank of America BISD Dealer 7,490,175 |. .. 7,500,000 |.
502431-AR-0 . .|L3Harris Tech Inc Sr Nt~ 5.600% 07/31/53 07/21/2023 Various ... 2,298,595 |. 2,300,000 |.

..|Lowes Cos Inc Sr Nt ~ 4.050% 05/03/47 ..
..|Lowes Cos Inc Sr Nt  5.750% 07/01/53
.[Motorola Solutions Inc Sr Nt 5.600% 06/01/32

548661-D0-7 .
548661-ER-4 .

07/21/2023
07/31/2023

Goldman Sachs & Company
Citigroup ...

..319,384 |. .
2,103,515 |. 2,072,000 |.

620076-Bl-8 . . 07/06/2023 JP Morgan Securities LLC . .23,725,09 |. . 24,400,000 |.
628900-AB-1 ......... NVEF 2023-A A2 NVEF 2023-A A2  6.570% 06/17/30 ... 09/12/2023 ... Deutsche Bank Capital 9,699,960 .......ceveeieriinnnns 9,700,000 |...
645869-K#-4 ......... New Jersey Nat Gas Co New Jersey Natural Gas Co.  5.560% 09/28/33 .......ovevuvierunvenninennns | cevivvrniiinns o 09/28/2023 ..... Bank of America BISD Dealer ... .... 12,000,000 |. .... 12,000,000 |...
654730-BG-7 ......... NiSource Finance Corp Sr Nt 3.950% 03/30/48 .....ccooeiiiiiiiiiiiiiiiiiiiiiiiiiiiee [ e [l 08/15/2023 ..... Jefferies & COmPany INC ........eeiiiiiiiiiiiiiiiiiiiiiiiiieiiie ettt e ee e e eeeeseesessssssesrsees [sesessssssssssssssssssssrsrrrsnnnes [erereeeeeneneeeeaaeanes 3,123,952 |- 4,139,000 ...
665228-L#-7 ......... Northern I11inois Gas Co 1st Mtg  5.430% 07/31/35 eeuviiriiiiiiiiiiiieinieieciieeneevieennn | ceveeninenes o 07/31/2023 ..... Us Bancorp INVeSTmeNts INC ..ivvuuiireiiriiiiiiiii e eri e serieens e e 6,000,000 [o.uvevnniernniennienns 6,000,000 |...
67117V-AA-8 ......... Onslow Bay Financial LLC Ser 23-NaM6 CI A1  6.520% 07/25/63 . 07/21/2023 ... O T I LT 0T R NP R 8 2. 30 . B AN 6,825,000 |...
674599-CF-0 ......... Occidental Petroleum Corp Sr Nt~ 4.625% 06/15/45 ... 07/31/2023 ..... LT UUUSRROP O OPPPUUSRROP ROPUUURRRPPPRNY N 1 1. I R 3,711,000 |...
674599-CL-7 ......... Occidental Petroleum Corp Sr Nt~ 4.100% 02/15/47 .... ..07/21/2023 ... Various ... 1,073,913 [oeeeeieiiiiieeee 1,512,000 |...
674599-DC-6 ......... Occidental Petroleum Corp Sr Nt 5.550% 03/15/26 .... ...08/01/2023 ..... Barclays Capital Inc ... 3,690,524 [.....covvvnniiiiinnnnns 3,708,000 |...
674599-DK-8 . ..|Occidental Petroleun Corp Sr Nt ~ 4.500% 07/15/44 . 07/31/2023 Various ... 1,555,052 |. 2,040,000 |.
674599-DL-6 . ..|Occidental Petroleun Corp Sr Nt ~ 6.600% 03/15/46 .... 09/25/2023 Citigroup ... .. 2,304,163 |. .. 2,300,000 |.
674599-ED-3 . ..|Occidental Petroleun Corp OCCIDENTAL PETROLEUM COR  6.625% 09/01/30 09/28/2023 Bank of America BISD Dealer . 25,280,300 | .25,000,000 |
674921-AB-7 ......... 0CCU 2023-1A A2 OCCU 2023-1A A2 6.230% 04/15/27 ...eeveiiiiureieiiiiiiiiieieiiiiiiieeecciiiiieees | eeeeeeiiiieeees e 09/22/2023 ... Bank of America BISD Dealer ... 5,199,482 |....covvveiiiiinnnnns 5,200,000 |...
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68902V-AH-0 ......... Otis Worldwide Corp OTIS WORLDWIDE CORP  2.056% 04/05/25 .........eeummmmmmmmmmmmmmnnnnnnnnnnnnnnns [ eeeeeeennennnns [ 08/22/2023 ..... Bank of America BISD Dealer ......ccccoiiiiiiiiiiiiiii e freeeeeeeeeeee s [ 4,716,376 |.ooeeeeeieieees 5,000,000 |... . 39,624 [2.B FE ..........
68902V-AK-3 ......... Otis Worldwide Corp Sr Nt 2.565% 02/15/30 ..ccooveeeeeiiieiiiiiiiiii [ 08/25/2023 ... Various .... 13,575,156 |. ....16,000,000 |... 16,377 (2B FE ..........
6944PL-2U-2 ......... |PACIFIC LIFE GF Il Pacific Life GF Il 5.700% 07/18/28 ........ccevvvvviivviiiiiiiiiiiiiiiinninis | e o 07/11/2023 ..... JP Morgan Securities LLC .... .. 19,980,200 |. ....20,000,000 |...
701636-AA-2 .........|Parliament Funding |11 LLC Nt~ 7.983% 12/01/33 ..ccceeeiiiiiiiiie | e [ 07/27/2023 ..... L O R B4 [N 10 AN 1,215,000 |[...
75520A-AA-3 ......... Reach Financial LLC Ser 23-1A CI A 7.050% 02/18/31 .....ooooiiiiiiiiinnn [ 07/10/2023 ..... SWBC Nikko Securities AMErica .........ooooviiiiiiiiiiiiiiiiiiiin e [oeeeeeeeeenes 1,009,031 1,600,000 |...
78081B-AJ-2 ......... Royalty Pharma PLC Sr Nt~ 1.750% 09/02/27 .....ccoovviiiiiiiiiiiiiiiiiiiiiee [ e [ 07/18/2023 ..... T O R B - £ T S N 2,153,000 |...
78410G-AG-9 ......... SBA Communications Corp Sr Nt 3.125% 02/01/29 ...uiveenieiiieiii e eeeeeeeeeeeeeeineeeeeenens | cveveeeiieeeins foeees 08/01/2023 ..... Bank of America BISD Dealer ...
802927-AC-7 ......... Santander Drive Auto Receivabl Ser 23-4 CI A2 6.180% 02/16/27 .....cooevveeeeiineiiiiiiinnnnnnns [ 08/15/2023 ..... SG Americas Securities LLC ....
803861-AB-1 ......... Sasol Financing USA LLC Sr Nt  6.500% 09/27/28 . 09/05/2023 ..... Direct K
816851-BQ-1 . ..|Sempra Energy Sr Nt  5.400% 08/01/26 ............. 07/05/2023 Suntrust Robinson Humprey Inc . 11,486,106 |. . 11,563,000 |.
817941-AA-5 . ..| 720 East Clo Ltd Ser 23-2A Cl A1 7.216% 10/15/36 08/15/2023 JP Morgan Securities LLC . .20,750,000 |. .20,750,000 |.
817941-AE-7 . ..| 720 East Clo Ltd Ser 23-2A CI B 7.916% 10/15/36 . 08/15/2023 JP Morgan Securities LLC . 3,850,000 |.
8426EP-AG-3 ......... Southern CO Gas Capital Sr Nt 5.750% 09/15/33 .... 09/11/2023 ..... Various
85205T-AN-0 ......... Spirit Aerosystems Inc 1st Lien 9.375% 11/30/29 08/07/2023 ..... Morgan Stanley & Co LLC
87264A-AX-3 ......... T-Mobile USA Inc 1st Lien  4.375% 04/15/40 09/22/2023 ..... Citigroup
87264A-DC6 ......... T-Mobile USA Inc Sr Nt  5.750% 01/15/34 09/11/2023 ... Citigroup K
883556-A#-9 ......... Thermo Fisher Scientific Inc Sr Nt Ser A 0.770% 09/06/28 ... 09/06/2023 ..... Mizuho Securities USA Inc .... 29,120,954 |. .... 29,120,954 |...
883556-CX-8 ......... Thermo Fisher Scientific Inc Sr Nt 5.086% 08/10/33 .........cvvvvmmmiimmmniiiiiiiiiiiiiiiiiiiiiiinn [ eereeeeeeee [l 08/07/2023 ..... Mizuho Securities USA INC .......eevieereririiiiiiiiiiiiieistiesssssssssssssssssssssssssssssssssssssssssssss [orsssssssssssssssssssrsrsrsrnrrnnns [oeeeeeeeeeeeeeeneeennes 3,250,000 [...euvnnnnnnnnnnnnnnne 3,250,000 |...
92564R-AF-2 ......... VICI Properties / Note Sr Nt 5.625% 05/01/24 ........evvmmiimmimiiiiiiiiiiiiiiiiiiiiiiiniiniiiiiiiees [ eeeeeeeeeeeeens [ 07/13/2023 ..... Goldman Sachs & COMPANY ......uuueuuniiie e fesnnnsssssesessssesssassssnnrsnnns [eeereeeereenenneeaaes 1,062,810 [eeveveveeiiiiiiiinnns 1,068,000 |...
92564R-AJ-4 .........|VICI Properties / Note Sr Nt~ 5.750% 02/01/27 .....ccccoiiuumnmninniiiiiiiiiiiins | eeeeeeeeeeeeen fonins 07/20/2023 ..... Goldman Sachs & Company .. 1,677,849 |.

..|Chesapeake Energy Corp Sr Nt  6.750% 04/15/29 ..
.| VISI0 2023-2 A1 VISIO 2023-2 A1 6.900% 10/25/58 .
Vistra Operations Co LLC 1st Lein  3.700% 01/30/27 .
..|Vistra Operations Co LLC VISTRA OPERATIONS CO LLC ~ 6.950% 10/15/33 .
.|Welltower Inc Sr Nt  4.250% 04/01/26 ..
Whirlpool Corp Sr Nt  4.600% 05/15/50 .
Zimmer Hldgs Inc Sr Nt  4.450% 08/15/45 ....
..|Canacol Energy Ltd Sr Nt ~ 5.750% 11/24/28 .
..| CANADIAN PACIFIC RR CO CANADIAN PACIFIC RAILWAY ~ 2.900% 02/01/25
.|Rogers Communications Inc Sr Nt~ 3.800% 03/15/32 .

92735L-AA-0 .
92839C-AA-5 .
92840V-AG-7 .
92840V-AQ-5 .
95040Q-AC-8 .
963320-AX-4
98956P-AH-5
000000-00-0 .
13645R-AS-3 .

08/01/2023
08/22/2023
08/23/2023

Bank of America BISD Dealer
Barclays Capital Inc
Deutsche Bank Capital
Various ...
Various ...
08/03/2023 ..... Robert W Baird & Co Inc ..
08/14/2023 ..... Robert W Baird & Co Inc ..
09/05/2023
08/21/2023

..369,100 |.
11,817,936 |
12,785,092 |.

355,000 |...
U U . X ..3,000,000 |...
Direct ..ccvvvviriinnns K K .. 544,950 |. ..630,000 |.
Barclays Capital Inc . 14,042,134 |. . 14,600,000 |.

A..

A.. X X
775109-CH-2 . . A.. 07/21/2023 Tax Free Exchange . K K . 15,368,519 |. . 17,037,000 |.
775109-CJ-8 . ..|Rogers Communications Inc Sr Nt  4.500% 03/15/42 . A.. 07/27/2023 Tax Free Exchange . 3,134,000 |. .
(C3535C-AP-3 ..|First Quantum Minerals Ltd Sr Nt~ 8.625% 06/01/31 A. 09/05/2023 Direct .... 1,836,000 |. FE ..
000000-00-0 . ..|KENBOURNE INVEST SA Sr Nt  6.875% 11/26/24 ...... D.. 09/11/2023 Direct . 1,179,000 |. FE ..
000000-00-0 . ..|Ulker Biskuvi Sanayi AS Sr Nt  6.950% 10/30/25 D.. 09/05/2023 Direct . 265,000 |. FE ..
000000-00-0 . ..|HTA Group LTD Sr Nt~ 7.000% 12/18/25 .. D.. 09/05/2023 Direct . ..810,000 |. FE ..
000000-00-0 . ..| Akbank TAS Sr Nt 6.800% 02/06/26 ...... D.. 07/20/2023 Direct . ,820,000 |. FE ..
000000-00-0 . ..| Greenko Dutch BV 1st Lien  3.850% 03/29/26 D.. 09/05/2023 Direct . ..225,600 |. FE ..
000000-00-0 . ..|Seplat Energy Pl Sr Nt  7.750% 04/01/26 . D.. 09/05/2023 Direct . 790,000 |. FE ..
000000-00-0 . ..|Tul'low Oil Plc 1st Lien 10.250% 05/15/26 D.. 09/13/2023 Direct . 589,000 |. FE ..
000000-00-0 . ..|Diamond Il LTD Sec Nt  7.950% 07/28/26 ..... D.. 07/13/2023 Direct . 220,000 |. FE ..
000000-00-0 . ..|Greenko Solar Mauritius 1st Lien 5.950% 07/29/26 D.. 07/13/2023 Direct . ..500,000 |. FE ..
000000-00-0 Tengizchevroil Fin Co Inc Sr Nt~ 4.000% 08/15/26 ... D.. 09/05/2023 Direct .... ..1,121,000 |... FE oo
000000-00-0 Azure Power Energy LTD 1ist Lien  3.575% 08/19/26 . D.. 09/06/2023 Direct .... ..480,000 |... FE
000000-00-0 . ..|LIQUID TELECOM FINANCE 1st Lien  5.500% 09/04/26 . D.. 09/06/2023 Direct . 750,000 |. FE ..
000000-00-0 . ..|Unigel Luxembourg SA Sr Nt ~ 8.750% 10/01/26 .... D.. 09/05/2023 Direct . 892,000 |. FE ..
000000-00-0 Arabian Centres Sukuk Il Sr Nt 5.625% 10/07/26 .. D.. 09/05/2023 Direct .... ..500,000 |... FE
000000-00-0 Endeavour Mining Plc Sr Nt~ 5.000% 10/14/26 D.. 09/05/2023 Direct .... 580,000 |... FE
000000-00-0 . ..|Electricidad Firme De Me Sec Nt ~ 4.900% 11/20/26 . D.. 09/06/2023 Direct . ,911,000 |. FE ..
000000-00-0 . ..| IHS Holding Ltd Sr Nt  5.625% 11/29/26 ........... D.. 09/12/2023 Direct . X X ..374, X ..450,000 |. FE ..
000000-00-0 . ..|Medco Bell PTE Ltd 1st Lien  6.375% 01/30/27 D.. 09/05/2023 Direct . K K ,052, K 1,120,000 |. FE ..
000000-00-0 . ..| Aydem Yenilenebilir Energy Nt  7.750% 02/02/27 . D.. 09/05/2023 Direct . . 1,077,000 |. FE ..
000000-00-0 Continuum Energy Levante Nt 4.500% 02/09/27 ... D.. 09/06/2023 ... 0L O PP P PP PPOP PP PPPPPPPPPTRPTY: 3 1L 1 Il RTTTTPPPPPUUUUON 1,010,678 |... FE
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000000-00-0 India Green Power Hold Sr Nt ~ 4.000% 02/22/27 D.. 09/05/2023 Direct .... .. 1,038,000 |... ...5,992 [3.C FE
000000-00-0 . ..|Orazul energy Egenor SCA Sr Nt  5.625% 04/28/27 D.. 09/06/2023 Direct . ..540,000 |. 3.CFE ..
000000-00-0 . ..|Energean PLC Nt  6.500% 04/30/27 ............. D.. 09/05/2023 Direct . 560,000 |. 4.AFE ..
000000-00-0 . ..[Nexa Resources SA Sr Nt  5.375% 05/04/27 D.. 07/28/2023 Direct . 780,000 |. 3.AFE ..
000000-00-0 . ..| YPF Sociedad Anonima Sr Nt  6.950% 07/21/27 .. D.. 09/05/2023 Direct . ,014,000 |. 5.C FE ..
000000-00-0 . ..| C&W Senior Financing DAC Sr Nt  6.875% 09/15/27 D.. 09/05/2023 Direct . ..537,000 |. 4.AFE ..
000000-00-0 . .| IHS Netherlands Holdco Sr Nt ~ 8.000% 09/18/27 D.. 09/12/2023 Direct . 860,000 |. 4.AFE ..
000000-00-0 Inkia Energy LTD Sr Nt  5.875% 11/09/27 D.. 09/05/2023 Direct .... ..575,000 |... 3.B FE
000000-00-0 UPL Corp LTD Sr Nt 4.500% 03/08/28 D.. 09/05/2023 Direct .... ..315,000 |... 2.C FE
000000-00-0 . ..|Oztel Holdings SPC Ltd Sec Nt  6.625% 04/24/28 . D.. 08/24/2023 Direct . 850,000 |. 3.BFE ..
000000-00-0 . ..|Anadolu Efes Biracilik ve Malt Sr Nt~ 3.375% 06/29/28 D.. 09/05/2023 Direct . N N . N 3.AFE ..
000000-00-0 Empresas Public Medellin Sr Nt ~ 4.250% 07/18/29 D.. 09/05/2023 Direct .... O O .. 1,587,425 |. 3.AFE
000000-00-0 Altice Financing SA Sr Nt  5.750% 08/15/29 ... D.. 09/05/2023 Direct .... 466,842 |. 4.C FE
000000-00-0 . ..| Inversiones CMPC SA Sr Nt  3.850% 01/13/30 D.. 08/02/2023 Direct . ,348,125 |. 2.BFE ..
000000-00-0 . ..|Cable Onda SA Sr Nt ~ 4.500% 01/30/30 ........ D.. 08/01/2023 Direct . ..558,188 |. 3.AFE ..
000000-00-0 . ..|Adani Electricity Mumbai 1st Lien  3.949% 02/12/30 . D.. 09/05/2023 Direct . ,492,843 |. 2.CFE ..
000000-00-0 . ..|UPL Corp LTD Sr Nt  4.625% 06/16/30 ... D.. 09/05/2023 Direct . 252,030 2.CFE ..
000000-00-0 . ..|Banco Internac Del Peru Sub Nt ~ 4.000% 07/08/30 D.. 09/05/2023 Direct . 525,603 3.AFE ..
000000-00-0 . ..|Energean Israel Finance Nt  5.875% 03/30/31 D.. 09/05/2023 Direct . 486,640 . N 3.CFE ..
000000-00-0 . ..|CAP SA Sr Nt 3.900% 04/27/31 .........envvveee D.. 09/05/2023 Direct . 857,850 ,140,000 |. 3.AFE ..
000000-00-0 . [MilTicom Intl Cellular Sr Nt  4.500% 04/27/31 D.. 09/05/2023 Direct . 628,050 790,000 |. 3.BFE ..
000000-00-0 . ..| JSW Hydro Energy LTD Sr Nt 4.125% 05/18/31 .. D.. 09/05/2023 Direct . 343,055 404,880 |. 3.AFE ..
000000-00-0 . ..|Bharti Airtel Ltd Sr Nt  3.250% 06/03/31 .. D.. 07/13/2023 Direct . 190,001 ..220,000 |. 2.CFE ..
000000-00-0 . ..[Nemak SAB DE CV Sr Nt  3.625% 06/28/31 .. D.. 09/11/2023 Direct . 191,263 ,567,000 |. 3.AFE ..
000000-00-0 . ..[MC Brazil Dwnstrm Nt  7.250% 06/30/31 D.. 09/05/2023 Direct . 844,697 ,198,152 |. 4.AFE ..
000000-00-0 . ..| CSN Resources SA Sr Nt  5.875% 04/08/32 . D.. 09/05/2023 Direct . 2,497,975 3,065,000 3.BFE ..
000000-00-0 . ..|Abu Dhabi Nat| Energy Abu Dhabi Natl Energy  4.696% 04/24/33 D.. 08/10/2023 Direct . 3,383,000 3,400,000 1.DFE ..
000000-00-0 . ..|Greensaif Pipelines Bidco Sarl| Greensaif Pipelines Bidco Sarl  6.129% 02/23/38 D.. 08/08/2023 Direct . 4,845,000 4,750,000 1.EFE ..
000000-00-0 Celulosa Arauco Y Constitucion Sr Nt 5.500% 04/30/49 D.. 08/01/2023 ..... Direct .... 2,471,875 |. 2,825,000 |... 2.C FE
000000-00-0 Comision Federal De Elec Sr Nt 4.677% 02/09/51 .. D.. 08/03/2023 ..... JP Morgan Securities LLC .... 3,425,000 |. 5,000,000 |... 2.BFE
000000-00-0 . ..|Reliance Industries LTD Sr Nt ~ 3.625% 01/12/52 . D.. Direct .... 2.BFE ..
000000-00-0 . ..| Interchile SA Sec Nt ~ 4.500% 06/30/56 ............ D.. Direct . 2.AFE ..
000000-00-0 ......... Jollibee Worldwide PTE L Sr Nt Fix to Float 01/23/25  3.900% Perpet. . D.. 09/21/2023 ..... Direct .... 5.B Gl
00775C-AC-0 Aegea Finance Sar| Sr Nt 9.000% 01/20/31 . D.. 09/27/2023 ..... Direct .... 3.B FE
015398-AC-4 . ..|ALFA S.A. Sr Nt  6.875% 03/25/44 ............. D Direct . 2.CFE ..
02154C-AH-6 . .|Altice Financing SA Sec Nt ~ 5.750% 08/15/29 .. D.. Direct .... 4.CFE ..
055300-A0-3 BAT Intl Finance PLC Sr Nt  5.931% 02/02/29 .. D.. 07/31/2023 ..... Deutsche Bank Capital .. 2.BFE
05968L-AL-6 Bancolombia SA Sub Nt  4.625% 12/18/29 D.. 08/01/2023 ..... Direct .... 3.C FE
10554T-AH-8 . ..|Braskem SA Sr Nt ~ 8.500% 01/12/31 ...... D.. 09/08/2023 Direct . N 2.CFE ..
21218J-AB-8 . ..| Continuum Energy Aura Sec Nt ~ 9.500% 02/24/27 .. D.. 09/06/2023 Direct .... .. 649,554 | . 4.AFE ..
22535l1-AJ-6 . ..|Credit Agricole CREDIT AGRICOLE SA  0.000% 10/03/29 D.. 09/25/2023 Credit Agricole USA was Calyon .20,000,000 |. .20,000,000 |. 1.G FE ..
26253E-AP-3 . .. |DRSLF 2022-113A A1 DRSLF 2022-113A A1R  7.032% 10/20/35 C.. 09/14/2023 BNP Paribas Securities Corp .49,950,000 |. .49,950,000 |. 1.AFE ..
26253E-AT-5 . .. |DRSLF 2022-113A A1 DRSLF 2022-113A BR  7.652% 10/20/35 C.. 09/14/2023 BNP Paribas Securities Corp 1.C FE ..
279158-AE-9 . ..|Ecopetrol SA Sr Nt 7.375% 09/18/43 ... D.. 09/12/2023 Direct .... 3.AFE ..
279158-AN-9 . ..|Ecopetrol SA Sr Nt  6.875% 04/29/30 D.. 09/05/2023 Direct . 3.AFE ..
279158-AS-8 . ..|Ecopetrol SA Sr Nt  8.875% 01/13/33 ... D.. 09/05/2023 Direct . . 3.AFE ..
29082H-AD-4 . .. |Embraer Netherlands FINA Sr Nt ~ 7.000% D.. 07/25/2023 Direct . ..695,240 |. 3.AFE ..
29290-AA-5 . ..|Energean Israel Finance Sec Nt  8.500% 09/30/33 D.. 09/05/2023 Direct .... ... 26,813 | 3.CFE ..
50204H-AQ-4 . .. |LCM 38A A1A LCM 38A A1AR  7.116% 10/15/36 .... C.. 08/24/2023 Deutsche Bank Capital .10,000,000 |. 1.AFE ..
50204H-Al-1 . ..|LCM 38A A1A LCM 38A BIR  7.966% 10/15/36 .. C.. 08/24/2023 Deutsche Bank Capital .. 1.CFE ..
50204H-BA-8 . .|LCM 38A A1A LCM 38A CR  8.466% 10/15/36 .... C.. 08/24/2023 Deutsche Bank Capital 1.F FE ..
59284B-AG-3 . Orbia Advance Corp SAB Sr Nt  5.500% 01/15/48 D.. 07/28/2023 Direct .... 2.CFE ..
603374-AH-2 . Minerva Luxembourg SA Sr Nt  8.875% 09/13/33 D.. 09/07/2023 Direct .... 3.BFE ..
62954H-AL-2 NXP Bv/Nxp Fdg/Nxp USA Sr Nt  3.125% 02/15/42 .. D.. 07/24/2023 ..... Goldman Sachs & Company ... 2BFE ..ooueens
653890-AA-1 Nickel Industries LTD Sr Nt 11.250% 10/21/28 ... D.. 09/05/2023 ..... Direct .... 4.A FE
88167A-AP-6 . .| Teva Pharmaceuticals NE Sr Nt ~ 4.750% 05/09/27 . D.. 09/05/2023 Direct . 3.CFE ..
90015Y-AE-9 Turkiye Sinai Kalkinma Sr Nt  9.375% 10/19/28 .. D.. 09/19/2023 ..... 0L o PPN FPPPPTTOTPUUPPPPRRPPIRC L4 8.4 I FEPTTT Py 3,540,000 |... 4.C FE
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94957J-AA-2 WELLI 2023-1A A WELLI 2023-1A A 7.165% 10/20/36 ... D.. 09/15/2023 Morgan Stanley & Co LLC .. .... 23,065,000 |. .... 23,065,000 |...
94957J-AC-8 . .. [WELLT 2023-1A A WELLI 2023-1A B 7.796% 10/20/36 D.. 09/15/2023 Morgan Stanley & Co LLC 8,250,000 8,250,000
984848-A0-4 . ..|Yapi Ve Kredi Bankasi AS Sr Nt ~ 9.250% 10/16/28 D.. 09/06/2023 Direct .... 2,899,871 2,915,000
AB372T-AC-2 . ..|Suzano Austria GMBH Sr Nt  7.000% 03/16/47 ... D.. 07/17/2023 Direct . 2,957,125 2,885,000
AN1049-11-2 . ..|Kazmunaygas National Co Sr Nt  5.750% 04/19/47 . D.. 08/02/2023 Direct . 2,953,125 |. 3,500,000 |.
BK0726-31-9 . ..|PLDT Inc Sr Nt 3.450% 06/23/50 ...... D.. 07/26/2023 Direct .... ..207,750 |. ..300,000 |.
F9103*-AD-3 . .|Streem Holding Sr Nt 4.780% 07/10/30 . B.. 07/26/2023 SG Americas Securities LLC . . 25,276,080 |. . 25,276,080 |.

e

(626588-AD-8 Dar Al-Arkan Sukuk Co Lt Sr Nt  6.875% 02/26/27 .. 07/28/2023 ..... Direct 875,070 |. 900,000 |...

(G294A@-AP-4 Dyson Finance Ltd 8r Nt~ 1.370% 07/11/33 .. 07/11/2023 ..... Bank of America BISD Dealer ... .... 46,300,490 |. .... 46,309,490 |...
(629566-AX-9 . .| ABP Acq UK Ltd Sr Nt 5.360% 07/13/31 ... D.. 07/13/2023 Bank of America BISD Dealer . 16,000,000 |. . 16,000,000 |.
L4R020-AA-8 Guara Norte Sarl Sec Nt  5.198% 06/15/34 ... D.. 09/05/2023 ..... Direct
L5831K-AC-0 Kenbourne Invest SA Sr Nt~ 4.700% 01/22/28 D.. 09/11/2023 Direct ....
L6388G-HV-5 . ..[Millicom Intl Cellular Sr Nt  6.250% 03/25/29 D.. 09/05/2023 Direct . .. 552, ..504,
L67359-AA-4 . ..|Nexa Resources SA Sr Nt ~ 6.500% 01/18/28 ..... D.. 09/05/2023 Direct .... ..523,800 |. ..540,000 |.
00347#-AA-8 . -|Ampol Limited Sr Nt Ser A 5.720% 03/07/32 D.. 09/07/2023 MUFG Securities Inc .10,000,000 | .10,000,000 |

D..

D..

D..

D..

00347#-AB-6 . ..[Ampol Limited Sr Nt Ser B 5.770% 09/07/33 ... 09/07/2023 MUFG Securities Inc .. .30,000,000 | .30,000,000 |
00697#-AJ-5 . ..|Ausgrid Finance Pty Ltd Sr Nt  5.560% 07/26/33 07/26/2023 Bank of America BISD Dealer .40,000,000 | .40,000,000 |
03629#-AL-7 . ..|ETSA Utilities Finance Pty Ltd Sr Nt Ser B 3.060% 08/10/26 . Seaport Global Securities LLC .. 1,851,400 |. ..2,000,000 |.
03629#-AT-0 . .|ETSA Utilities Finance Pty Ltd Sr Gtd Nt ~ 5.210% 08/16/33 Commonweal th Australia Sec LLC . 15,000,000 | . 15,000,000 |

V3BE5M-AA-S . . Greenko Power |l LTD Sr Nt  4.300% 12/13/28 ..

¥'v03

<o.....| Greenko Power |1 LTD Sr Nt 4.300% 12/13/28 ....icvveeveiiiiiiiiiiiiiiiiiiis i Dveveeeeeneee |......09/05/2023 ... Direct .... .. 1,320,469 |. .. 1,509,970 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,220,526,577 1,262,769,921
000000-00-0 ......... Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ...09/29/2023 ..... Interest Capitalization .. 71,190 |. L 71,190 ...
000000-00-0 . ..|Animal Supply Company New 1st Lien Term Ln Nt 1 13.816% 08/14/25 09/29/2023 Interest Capitalization ..

000000-00-0 . Visual Edge Technology Inc Last Out Term Ln B Nt 1 12.567% 12/31/25 .. 08/26/2023 Interest Capitalization

000000-00-0 . ..|Visual Edge Technology Inc Last Out Term Ln B Nt 1 12.567% 12/31/25 08/25/2023 Tax Free Exchange .

000000-00-0 ......... Stealth Holding LLC Incremental DD Term Ln Nt 12 12.269% 03/01/26 08/30/2023 ..... Direct

000000-00-0 ......... Shermco Intermediate Hlds Inc 3rd Amendment DD Term Ln Nt 1 9.902% 06/05/26 ... 09/06/2023 ..... Direct ....

000000-00-0 ......... Shermco Intermediate Hids Inc 3rd Amendment Term Ln Nt 1 10.816% 06/05/26 ........covvvvvvvens [ veveeeeeeeeeins il 09/06/2023 ..... Direct ....

000000-00-0 ......... Youth Enrichment Brands LLC 2023 Incremental Term Ln Nt 1 11.178% 09/07/27 .....coevvvcccs | evviiinnnnnes [ 09/07/2023 ..... Direct

000000-00-0 ......... Nice-Pak Products Inc. Term Loan 19.157% 09/30/27 ...ceevuniivuiieiiiieriiieiiniiiieenineevieennes | cvveeeniiennens foieees 09/29/2023 ..... Interest Capitalization ..

000000-00-0 ......... Harvey Tool Co LLC 2021 Delayed Draw Term Ln Nt 3 11.136% 10/26/27 .....ccoevumiiereiiiiiecns | e [ 09/28/2023 ..... Guggenheim Securities LLC ...

000000-00-0 ......... 7B Holdings LLC Term Ln 2023-1 Nt 1 11.416% 02/09/28 ..........cccuvvvieiiiiiniiiieeiiiiiinieeeiis | eeeeeeiiieeees [ 08/31/2023 ..... Direct .
000000-00-0 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.390% 03/01/28 ........coeiiiciininnenns | orviiiiininns [ 09/29/2023 ..... Interest Capitalization 4AZ ...
000000-00-0 . ..|Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.829% 03/01/28 . 09/07/2023 Interest Capitalization 4.A2
000000-00-0 . ..|Fairway Lawns LLC DD Term Ln C-2 Nt 1 11.366% 05/17/28 . 08/03/2023 Direct .

000000-00-0 . ..|Fairway Lawns LLC DD Term Ln C-2 Nt 2 11.386% 05/17/28 .. 09/28/2023 Direct .

000000-00-0 ......... Sonny's Enterprises LLC Restated Revolver Term Ln Nt 1 12.251% 08/05/28 08/04/2023 ..... Direct .... 4.CYE ..
000000-00-0 ......... Partstown Incremental Delayed Draw Nt 1 11.816% 11/01/28 ...c..uvvvvnviieiiiiiiiiiiiiiiiiiiiiien | e o 07/31/2023 ..... Guggenheim Securities LLC ... 4AZ ..
000000-00-0 ......... Groundworks LLC Delayed Draw Term Ln Nt 1 11.808% 03/14/29 .......ooeiiiiiiiiiiiiiiiiiiieiniiies | e [ 07/17/2023 ..... Direct 4AZ ...
000000-00-0 ......... Medical Device Inc Term Ln Nt 1 13.048% 07/11/29 ........coviuviiiiiiiiiiiiiiiiiiiiiienecciiiieees | eeeeeiieeees [ 07/11/2023 ... Direct .... 4BZ ...
000000-00-0 ......... GC Waves Holdings Inc Delayed Draw Term Ln Nt 1 11.320% 07/17/29 .....coocmiiiiiiiiiiiiineenns | e [ 08/25/2023 ..... Direct ....

000000-00-0 ......... Bakemark Holdings LLC 2nd Amendment Term Ln Nt 1 9.351% 07/25/29 .....cvvvnvvvniiniiiiiiiiens | e o 07/25/2023 ..... Direct ....

000000-00-0 ......... PCIA SPV-3 LLC Term Ln Nt 1 11.622% 08/01/29 ....ccoiiiuiiiiiiiiiiiiiiee e eeeee | eeeeviinieeees [eeed 08/01/2023 ..... Direct ....

000000-00-0 Orion Group 2nd Amendment Term Ln Nt 1 11.870% 08/10/29 . Various ...

000000-00-0 . ..|Flint Opco LLC Term Ln Nt 1 11.876% 08/17/29 ... Direct ....

000000-00-0 . ..|BDO USA PC Term Ln Nt 1 11.316% 08/30/29 ... Guggenheim Securities LLC

000000-00-0 . ..|Kings Buyer LLC 2nd Amendment Term Ln Nt 1 11.890% 09/26/29 . Direct ....

00228*-AD-8 . ..|ATI Restoration LLC 1st Amendment DD Term Ln Nt 8 10.515% 07/31/26 . Direct .

00228*-AD-8 . .| ATI Restoration LLC 1st Amendment DD Term Ln Nt 9 10.567% 07/31/26 . Direct .

...... 07/27/2023 .....[Direct ....

005128-AA-7 ......... Activate Holdings Term Ln Nt 1 12.107% 07/27/29 .
..................... 07/28/2023 .....[ Interest Capitalization .........ciee.eieeusiieusiieeieteeeeeeeteeeeeeeeeeeeaeeeneeeenaaeenaaeenaaeens

023586-AA0 ......... AmerCareRoyal LLC Term Ln Nt 1 11.916% 11/25/26
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03768#-AC-6 ......... Apex Services Partners Delayed Draw Term Ln Nt 2 10.880% 07/31/25 ..cceunvvvneeenieeiieeinees | ceeeeeeiiiviins oo 08/22/2023 ..... Tax Free Exchange .... ...57,364 |... 3BPL s
03768#-AC6 ......... Apex Services Partners Delayed Draw Term Ln Nt 4 10.891% 07/31/25 ...covvvvvveniiiniiiiiiiiiinne | e o 09/07/2023 ..... Tax Free Exchange .... L3213 e 3B PL
03768J-A0-7 ......... Apex Services Partners Delayed Draw Term Ln Nt 17 10.810% 07/31/25 ....couemiiiiiiiiiiiiceees | e [ 07/18/2023 ..... Direct ....
03768J-AQ-7 ......... Apex Services Partners Delayed Draw Term Ln Nt 19 10.880% 07/31/25 ..ccevvvvvnvvinniiiniiiinnen | e o 08/21/2023 ..... Direct ....
03768J-A0-7 ......... Apex Services Partners Delayed Draw Term Ln Nt 9 10.888% 07/31/25 ....ccvvreeeeeiiiiiiieeeeenn | s e 09/20/2023 ..... Tax Free Exchange .
03768J-AQ-7 ......... Apex Services Partners Delayed Draw Term Ln Nt 18 10.898% 07/31/25 ..ccevvvvvnviinnviiiiiiinnen | ceveeeiiieees o 07/31/2023 ..... Direct
03937*-AB-8 ......... Arctield Acquistion Corp Term Ln Nt 1 11.615% 08/04/29 ........ccumvieiiiiiiiiiiiiiiiiiieeeeees | e [ 08/03/2023 ..... Direct
03957N-AB-2 ......... Archkey Holdings 1st Lien Term Ln Nt 7 10.615% 06/30/28 .....c..vevunveriniiiiiiiniiieniiieninees | ceveeviienens o 07/31/2023 ..... Tax Free Exchange .
040094-AA-2 ......... Ares PCS APCS CI A Nt 1 7.125% 11/10/33 .. 07/10/2023 ..... Direct ....
040094-AB-0 . ..|Ares PCS APCS CI B Nt 1 6.539% 04/09/33 ... 07/10/2023 Direct .
059488-AA-0 . ..|Bamboo US Bidco Term Ln Nt 1 11.316% 09/28/29 ..... 09/28/2023 Direct .
06683@-AD-1 . ..|Banyan Software Holdings 2nd Amendment DD Term Ln Nt 14 12.416% 10/30/26 09/01/2023 Direct .
066830-AD-1 ......... Banyan Software Holdings 2nd Amendment DD Term Ln Nt 15 12.434% 10/30/26 ....ceuvvevneenneeen | cevvveniieinns foeees 09/14/2023 ..... Direct ....
08182C-A*-7 ......... Benefytt Technologies Inc Term Ln Nt 1 12.831% 08/12/27 ...vvvurviiniiiiiiiiiiiiiieeiieevieennn | ceeeeeiieeans o 09/18/2023 ..... Interest Capitalization
08182C-B*-6 ......... Benefytt Technologies Inc Delayed Draw Term Ln Nt 1 12.831% 08/12/27 ..oevunvvvneeeieeiieens | ceevviiiieinns o 09/18/2023 ..... Interest Capitalization
12745¢-AB-7 ......... Spectrum Auto (CC SAG Acq) Delayed Draw Term Ln Nt 1 11.140% 06/29/28 .......ccevvvvvnvernnvenn | cevvvrniinnns Joes 09/29/2023 ..... Tax Free Exchange
15644G-A#-1 ......... Centric Brands Inc 1st Lien Exit Term Ln Nt 1 10.000% 10/09/24 ......vvvenieeeiieiiieeiiieenns | ceeieveiiieiins o 08/22/2023 ..... Interest Capitalization ..
15644G-A%-5 ......... Centric Brands Inc DIP Ln Nt 19 11.122% 10/09/24 ......cccvvvviiiiiiiiiiiiiiiiiiieieccciiieeeees | eeeeeeiieeees [ 08/16/2023 ..... Direct ....
15644G-A%-5 ......... Centric Brands Inc DIP Ln Nt 10 11.130% 10/09/24 .......ccoiiimiiiiiiiiiiiiiiei e | eeeeviiiieeees [ 07/18/2023 ..... Direct ....
15644G-A*-5 Centric Brands Inc DIP Ln Nt 20 11.141% 10/09/24 08/25/2023 ..... Direct
22821K-AD-8 . ..|Crown Buyer Inc (Barton Associ Revolving Term Ln Nt 1 11.820% 07/26/27 . 07/27/2023 JP Morgan Securities LLC .
23362*-AC-8 . ..|DFS Holding Company Inc Delayed Draw Term Ln Nt 1 12.486% 01/30/29 . 09/28/2023 Direct ....
24531#-AC-8 . ..|Del Real Holdco Term Ln Nt 1 13.890% 03/28/28 ..... 09/29/2023 Interest Capitalization
25403#-AU-0 . ..|Diligent Corp Term Ln B-3 Nt 3 11.269% 08/04/25 Tax Free Exchange ....
350416-AV-7 . ..|Foundation Risk Partners Corp 1st Lien DD Term Ln Nt 11 11.490% 07/30/27 . Direct ....
35042#-AC6 ......... Foundation Consumer Brands Term Ln Nt 1 11.019% 02/12/27 ... [ e 08/15/2023 ... Direct ....
36210%-AA-8 ......... GC Waves Holdings Inc 2023 Replacing Term Ln Nt 1 11.331% 07/17/29 .....oooiiiiiiiiiiiiiiiins | e [ 07/17/2023 ..... Direct ....
36457W-AC-5 ......... Galway Borrower LLC Delayed Draw Term Ln Nt 10 10.640% 12/22/27 .....couvvvvnviinniiiniiiinineen | ceveeiiieeeans o 09/29/2023 ..... Direct ....
399548-AC-6 ......... Groundworks LLC Term Ln Nt 1 11.811% 03/14/29 ......oooiuiiiiiiiiiiiiiiei e | eeeeeiiiieeees [ 09/29/2023 ..... Tax Free Exchange ....
44958Q0-A*-3 ......... 1G Investments Holdings LLC Term Ln Nt 2 11.490% 09/22/28 ..........cevvvviviiiinnininiiinininnnns | eveeeeeeieniens oo 07/31/2023 ..... Tax Free Exchange ....
44989*-AC-7 IQNavigator Inc Term Ln Nt 3 10.581% 05/02/29 08/30/2023 Tax Free Exchange .

44989*-AD-5 .
456768-AA-4 .
45676@-AA-4 .
456768-AA-4 .
45836#-AB-7 . .
45836#-AB-7 .........
45836#-AB-7 .........
45836#-AB-7 .........
45836#-AB-7 .........
485921-AB-6 .........
532206-AA-0 .........
55340#-AG-4 .........
55302*-AA-8 .........
57671#-AB-0 .
65535#-AA-1 .
65685*-AC-9 . .
66847@-AB-2 .........

..| IQNavigator Inc Delayed Draw Term Ln Nt 2 10.581% 05/02/29
..| Infinity Home Services Holdco Delayed Draw Term Ln Nt 2 12.118% 12/28/28
..| Infinity Home Services Holdco Delayed Draw Term Ln Nt 5 12.201% 12/28/28
..| Infinity Home Services Holdco Delayed Draw Term Ln Nt 1 12.260% 12/28/28
.| Inszone Mid LLC Delayed Draw Term Ln Nt 19 12.166% 11/08/28 ....

..|Mather Group LLC Delayed Draw Term Ln Nt 2 11.140% 03/31/28 .
.|Nomi Health Inc Term Ln Nt 1 13.845% 07/21/28 .....
.|North Amer Science Assoc Inc Delayed Draw New Term Ln Nt 1

Inszone Mid LLC Delayed Draw Term Ln Nt 17 12.177% 11/08/28 ....
Inszone Mid LLC Delayed Draw Term Ln Nt 18 12.181% 11/08/28 ....
Inszone Mid LLC Delayed Draw Term Ln Nt 21 12.240% 11/08/28 ....
Inszone Mid LLC Delayed Draw Term Ln Nt 1 12.332% 11/08/28
20 Gates Kapitus Revolver Class A-2 Revolving Note  9.444% 09/10/32 ..
Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 11.390% 03/01/28
B2 Dental Solutions LLC Tranche 3 DD Term Ln Nt 1 11.490% 01/29/27 ..
MBS Services 1st Lien Term Ln Nt 1 10.869% 02/26/26

11.145% 09/15/27 .

Nor thwinds Holding Co Delayed Draw TL 2023-1 Nt 3 11.997% 05/01/29

07/13/2023
08/07/2023
07/26/2023
09/20/2023
07/31/2023
07/03/2023
07/17/2023
09/01/2023
09/01/2023
09/25/2023
09/29/2023
...08/30/2023
...00/29/2023
09/29/2023
07/21/2023
09/15/2023
...... 07/03/2023

Direct ...t
Tax Free Exchange .
Direct ...t
Tax Free Exchange .
Direct ....
Direct ....
Direct ....
Direct ....
Tax Free Exchange .
Direct
Interest Capitalization ..
Tax Free Exchange
Interest Capitalization ..
Tax Free Exchange .
Direct ....
Tax Free Exchange .
Direct

126,721 |.
... 16,689 |.
..104,840 |.
349,206 |.
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66847@-AB-2 ......... Nor thwinds Holding Co Delayed Draw TL 2023-1 Nt 4 12.122% 05/01/29 .....ooevviiiiiniiiniiiiiis | e [ 08/01/2023 ..... Direct ...36,078 |... 4AZ ...
677788-AB-3 ......... Oil Changer Inc Delayed Draw Term Ln Nt 7 12.271% 02/08/27 ....vvvunvevniiiiniiiiiieniieeniieenn | ceveenieenns o 09/13/2023 ..... Guggenheim Securities LLC ... .. 450,968 |... 5B Gl ..
677782-AC-1 ......... 0il Changer Inc Incremental DD Term Ln Nt 2 12.119% 02/08/27 ......ccoiviuuiierniiiiiiiineeiiics | eeviiiiieenns [ 08/07/2023 ..... Tax Free Exchange .... 5B Gl .........
677788-AC-1 ......... Oil Changer Inc Incremental DD Term Ln Nt 4 12.311% 02/08/27 ....vvvvunviinniiniiieiiiieiieennnee | ceeeeiiieees o 09/11/2023 ..... Tax Free Exchange . 5B Gl .eeveennns
68144#-AB-6 ......... Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 13.072% 02/28/27 ..ceeuvvevnevenneeenns | vevevviieiins e 08/31/2028 ..... Interest Capitalization 4BZ ...
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 13.022% 02/28/27 .....cvvvuvvevnvvennivennne | veveviieiins e 08/31/2023 ..... Interest Capitalization 4B7Z ..
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 14.416% 02/28/27 ....uvvevneveeneeeneeenanne | veveeviiieiiins e 09/11/2028 ..... Interest Capitalization 4BPL ..
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9 14.429% 02/28/27 ... 09/15/2023 ..... Interest Capitalization 4BZ ..
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 6 14.498% 02/28/27 09/20/2023 ..... Interest Capitalization .. 4BZ ...
68144#-AC-4 . .| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 11 14.501% 02/28/27 . 09/05/2023 Direct ..ovvvvveiiiiiiinnnns
68144#-AD-2 . ..| Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 13.072% 02/28/27 . 08/28/2023 Interest Capitalization
68144#-AE-0 . ..| Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 13.002% 02/28/27 . 09/19/2023 Direct ....
70323J-AD-3 ......... Pathstone Family Office LLC Term Ln Nt 2 12.182% 05/15/29 ......coeeiiiiiiiiiiiiiiiiiiieeieiiis | eeeviiiiieenns [ 09/15/2023 ..... Direct ....
70344E-AD-9 ......... Patriot Growth Insurance Svcs Term Ln Nt 2 11.015% 10/16/28 ...cevvvevvnvivniiiiniiiiiiiiiiienns | e o 09/29/2023 ..... Tax Free Exchange ....
70559@-AF-3 ......... Pegasus Global Enterprise Hlds 2nd Amendment Incre DD TL Nt 1 11.140% 05/29/25 ....ccuvvvvne | evvvvnnvvnnns Joeens 07/17/2028 ..... Tax Free Exchange ....
71667*-AD-7 ......... Petroleum Servce Group LLC New DD Term Ln Nt 6 11.501% 07/23/25 ...cevvvvvvnnviiiiiiiiiiiiiieenn | e o 09/06/2023 ..... Tax Free Exchange
T43544-AA-1 ......... Project Essential Bidco 1st Lien Term Ln  11.696% 04/20/28 ......evvureeenieeeieenieeniieeneees | ceeveeeiineiins foeeees 08/24/2023 ..... Interest Capitalization ..
757346-AB-9 ......... Reddy Ice Holdings Inc Term Ln Nt 14 11.419% 07/01/25 ..cevvivinniiiniiiiiiiiiiiiiiiiiciiieciiieenn | eeveeeiineees o 08/07/2023 ..... Tax Free Exchange ....
757348-AC-7 ......... Reddy Ice Holdings Inc Delayed Draw Term Ln Nt 12 11.419% 07/01/25 .....ooevviiieiiiciiiineens | e [ 08/07/2023 ..... Tax Free Exchange .
78448*-AB-2 Eyesouth LLC 1st Lien Dalayed Draw Nt 2 11.166% 10/05/29 .....ccevunvivuiiinniiiinieninienineenns | ceveeeiieenens o 08/30/2023 ..... Guggenheim Securities LLC ...
78448*-AB-2 . .|Eyesouth LLC 1st Lien Dalayed Draw Nt 2 11.166% 10/05/29 08/30/2023 Guggenheim Securities LLC
816307-A0-1 . .|Selectquote Inc Initial Term Ln Nt 1 13.416% 10/31/24 ... 08/24/2023 Interest Capitalization
81761#-AA-3 . .| Service Logic Incremental Term Ln Nt 1 10.869% 10/30/27 07/31/2023 Tax Free Exchange .
81761%-AA-3 . .|Service Logic Incremental Term Ln Nt 4 10.897% 10/30/27 Direct ....
817614-AA-3 . ..|Service Logic Incremental Term Ln Nt 4 10.897% 10/30/27 Interest Capitalization
82890*-AB-7 ......... SimpliSafe Inc Delayed Draw Term Ln Nt 1 11.582% 05/02/28 ........cccevvvveiiiiniiniieiiiiiiiinns | eeeeeeiiieeees [ 08/15/2023 ..... Direct
85789#-AC8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 11 12.147% 03/01/26 ......ccoviimiviieiiiiiiienes | e [ 07/03/2023 ..... Direct ....
85789#-AC-8 ......... Stealth Holding LLC Incremental DD Term Ln Nt 13 12.291% 03/01/26 ........ovvvvviviniiinininins | eeeeeiieeees [ 09/27/2023 ..... Direct ....
88233F-AK-6 ......... Vistra Operations Co LLC Incremental Term Ln Nt 1 7.066% 12/31/25 .ovevnvveenveenieiiieeiieeen | ceeeeeiiiiiiens o 07/31/2028 ..... Tax Free Exchange .
91823C-AB-3 ......... V Global Hids aka Vertellus Revolver Nt 7 11.177% 12/22/25 08/08/2023 ..... Direct
91823C-AB-3 ......... V Global Hids aka Vertellus Revolver Nt 5 11.177% 12/22/25 09/11/2023 ..... Tax Free Exchange
928432-A0-2 . Visual Edge Technology Inc Delayed Draw Ln Nt 1 11.196% 08/31/23 ... 07/24/2023 Interest Capitalization
92974*-AB-5 . ..|Discovery Life Sciences LLC Delayed Draw Term Ln Nt 1 11.790% 03/30/28 . 07/17/2023 Tax Free Exchange .
(048688-AA-6 . ..| JHVCRN Holdings Inc Term Ln Nt 1 11.916% 11/25/25 07/18/2023 Tax Free Exchange .
C6901L-AJ-6 . ..|Burger King Term B5 Loan Nt 1 7.640% 09/21/30 . 09/27/2023 JP Morgan Securities LLC .
000000-00-0 . ..|MISYS (Finastra) Term Ln Nt 1 12.713% 08/01/29 09/12/2023 Various ...
G06740-AA-4 . Auxey Bidco Ltd Term Ln B Nt 1 11.367% 08/21/29 .. 08/21/2023 ..... Guggenheim Securities

1909999999. S

ubtotal - Bonds - Unaffiliated Bank Loans

239,739

50,174,250 50,384,620
2509999997. Total - Bonds - Part 3 1,379, 165,894 1,436,923,826 6,839,587
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 1,379, 165,894 1,436,923,826 6,839,587

23281#-12-4 . ..|Cyprium Parallel Invs V LP Pfrd Units ....ccoooriiiiiiiiiiiiiiiiiiiiiicciiiccccciiiieees | eeeieeeeeeens Lol 09/07/2023 Direct .... ... 14,348.450 |.... .0.00 |... 2.APL
000000-00-0 . ..|NGD Holdings BV Jr Sub Nt Fix to Float 0 .250% Perpet. 09/05/2023 Direct . 865,000.000 |. .0.00 |. 402
000000-00-0 . ..|Bank Negara Indonesia Jr Sub Nt Fix to Float 3/24/27  4.300% Perpet. . Direct . ...307,000.000 |. 3.CFE
000000-00-0 . ..|NBK Tier 2 Ltd Jr Sub Nt Fix to Var  4.500% Perpet. ................. . Direct . 1,230,000.000 |. 2.CFE ..
000000-00-0 I'tau Unibanco Hldg SA/KY Jr Sub Nt Fixed to Float  4.625% Perpet. .. [T 08/03/2023 ..... Direct .... ...1,135,000.000 |.... 4.BFE
000000-00-0 Cemex SAB DE CV Nt Fix to Float 5.125% Perpet. ........ N 07/21/2023 ..... Direct .... ...575,000.000 |.... 532,623 |. 4.A FE
000000-00-0 . ..|MAF Global Securities Jr Sub Nt Perp  6.375% Perpet. . 09/05/2023 Direct . ...810,000.000 |. .. 789,750 |. 3.AFE ..
000000-00-0 Banco Mercantil De Norte Jr Sub Nt  6.875% Perpet. .... i 08/16/2023 ..... Direct .... ..1,157,000.000 |.... 939,537 |. 3.C FE
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000000-00-0 ......... MAF Global Securities Sub Nt Fixed to Float  7.875% Perpet. . D.. JUTPR AU 09/05/2023 ..... Direct .... ...407,000.000 |.... 414,326 |. s 3AFE e
151290-CB-7 .........| Cemex SAB de CV Sub Nt Fix to Var 9.125% Perpet. .............. . |D.. e Jeennnd 09/05/2023 ..... Direct .... ...200,000.000 |.... .. 208,940 |. 4
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 7,381,174 XXX 111,460
4509999997. Total - Preferred Stocks - Part 3 7,381,174 XXX 111,460
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 7,381,174 XXX 111,460
15644G-10-4 .........|Centric Brands Inc Class A Com Direct .... ....18,605.000 |....
63868D-64-7 .........|Nationwide Loomis Fund All Cap Eq Port-R6 . Direct .... 500.430 |....
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
63868B-86-4 ......... Nationwide Bailrd Cog Val Fd Inst (Seed) .....cooevvivvveiiiiiiiiiiiiiiiiiiiiiiiiicciiiineees | cevvieeeeeeenn ol 09/11/2023 ..... T RN (01 £ O SRR (PN
63868D-65-4 ......... Nationwide Loomis US 130/30 EqUity RB ....eeeeeeeeieieiiiiiieeeeeeee e e eeeeere e eeeennnes | cvvvinenennnnn feennnd 09/11/2023 ..... Direct .... ... 0.360 |....
63868D-67-0 ......... Nationwide Loomis GOG US Quality Equity-Eagle ........ccvvoiiiiiiiiiiiiiiiiiiiniiiiiiiiiiciiiee | eevveeeeeeeenn |l 09/11/2023 ..... Direct ....
63868D-69-6 ......... Nationwide Loomis GQG US Quality Equity FA-RB ......cceomemiiiiiimmiiiiiiiiiiiieeeeciniieeeeeeeees | cvvvineneiennn Jeennd 09/11/2023 ..... Direct ....
63868D-73-8 . .|Nationwide Loomis Destination 2065-R6 ........... 09/14/2023 Direct .
63868D-76-1 . .|Nationwide Loomis Mellon Disc Value Fund Eagle .. 09/11/2023 Direct .
63868D-78-7 . ..|Nationwide Loomis Mellon Disc Value Fund Cl R6 09/11/2023 Direct .
63868J-17-2 ......... Nationwide Var Ins Tr Blueprint Conservative Fd Cl Y .....coomeiiiiiiimiiiiiiiiiiiiiieciiieeeee | evvieiiieiienn feennd 09/11/2023 ..... Direct ....
63868J-18-0 ......... Nationwide Var Ins Tr Blueprint Mod Cons Fd Cl Y ...ccevuiiiiiiiiiiiiiiiiiiiiiicciiccnieevinees | eveeiiniiees o 09/11/2023 ..... Direct ....
63868J-19-8 ......... Nationwide Var Ins Tr Blueprint Balanced Fund Cl Y ......ccoeevmiiiiiiiiimiiiieeeeiniieeeeeceeees | cvvvieeneiinnn feennd 09/11/2023 ..... Direct ....
63868J-21-4 ......... Nationwide Var Ins Tr Blueprint Moderate Fund Cl Y ....vviiiiiiiiiiiiiiiiiiiiiiciiinciiinceiineees | eeeeriieiiees o 09/11/2023 ..... Direct ....
63868J-22-2 ......... Nationwide Var Ins Tr Blueprint Cap App Fund Cl Y .oeeeeeiiiiimiiiieeiieiie e eeeeeneeees | cvvvieennnennn feennd 09/11/2023 ..... Direct ....
63868J-23-0 ......... Nationwide Var Ins Tr Blueprint Mod Agg Fd Cl Y eeeuiieeniiiiiiiiiiiiieiirciinciieeeieeiieene | everiiniiees fod 09/11/2023 ..... Direct ....
63868J-24-8 ......... Nationwide Var Ins Tr Blueprint Aggressive Fund Cl Y ..ooooeeiiiiiiiiiiiiiiiiiieeecerreeeeeeee | cevvieenneinnn feennd 09/11/2023 ..... Direct ....
63868J-27-1 Nationwide Var Ins Tr Innovators Fd Cl Y ......ocoiiiiiiiiiiiiiiiiiiiiiiiiiicccviinccvininns | cevnineeeeennn ol 09/12/2023 ..... Direct ....
63868J-29-7 . .|Nationwide Var Ins Tr Mellon Core Bond Fund Cl P .. 09/12/2023 Direct .
63868J-30-5 . ..|Nationwide Var Ins Tr Total Return Tactical | (Seed) 09/12/2023 Direct .
63868J-70-1 . ..|Nationwide Var Ins Tr IShares Global Eq ETF CI Y ..... 09/13/2023 Direct .
63868J-84-2 . .|Nationwide Var Ins Tr Mozaic Multi-Asset Cl 2(Seeds) Direct .
63868J-85-9 . ..[Nationwide Var Ins Tr Disciplined Equity CI Y ... Direct .
63868J-86-7 ......... Nationwide Var Ins Tr Disciplined Equity Cl 2 ..uvveviiiriiiiiiiiiiiiiiiecicciiceeiecvieeninee | eeeerieeiaees o 09/12/2023 ..... Direct ....
63868J-87-5 ......... Nationwide Var Ins Tr Govt Money Market Fund (Seed) .........ceeveiiriiimmmiiiiiiiimmiiiiieeeenniees | cevviieinininnn e 09/29/2023 ... Direct .... N
63868J-88-3 ......... Nationwide Var Ins Tr | Shares Fixed Inc ETF Fd CI Y .. N IO 09/13/2023 ..... Direct .... L.
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 43,020
5989999997. Total - Common Stocks - Part 3 48,024 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 48,024 XXX XXX
5999999999. Total - Preferred and Common Stocks 7,429,198 XXX 111,460 XXX
6009999999 - Totals 1,386,595,092 XXX 6,951,047 XXX




S04

STATEMENT AS OF SEPTEMBER 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

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
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..36179X-2L-9 |GNMA Pool #MA8879  5.500% 05/20/53 .......... [....... . 09/20/2023 . | Paydoun ... ... 15,909 ...15,909 ... (16) ] ..15,909 |.. . 05/20/2053 . [1.A ........
..36179X-LL-8 |GNMA Pool #MA8431  6.500% 11/20/52 .......... [....... . 09/20/2023 . | Paydoun ... ... 33,167 ...33,167 ... (288) | ..33,167 |.. . 11/20/2082 . [1.A ........
..36179X-NH-5 | GNMA Pool #MA8492  6.000% 12/20/52 .......... [....... . 09/20/2023 . | Paydoun ... .. 101,156 .... 101,156 . (1,175) ). 101,156 |.. . 12/20/2052 . [1.A ........
..36179X-TF-3 | G2 MA8723 G2 MA8650  6.500% 03/11/53 ........ [....... . 09/01/2023 . | Paydoun ... ......... 138,484 .138,484 |.. . 03/11/2053 . [1.A Z .....
..38377J-311-3 | GNMA Ser 2010-113 CI PE  4.000% 09/20/40 ... |....... . 09/01/2023 . |Paydoun ......coooeeiiiiiins foneiiiiins e, 154,482 |...........154,482 |...........158,658 |...........155,489 [.......ccocoies [ooeeeess (1,007) [oooeiiiiiiiiiiss oo (1,007) |oveiiiiiiiiiiies [ 154,482 . 09/20/2040 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 ...ocooeeiiiiiiiiiiiiiiiieiiieieeees [ . 09/01/2023 . |Paydoun ......coooeeiiiiiins foveiiiinnnins e, 28,674 |............ 28,674 |............20,721 | 28,804 | | [REC)N S RN [RECI)N S AR 28,674 |ooooeeiiiiiiiins e e o 1,392 |. 09/15/2025 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-L0-7 |6.750% 06/15/28 .......evvvvvvvvnvnennnnnnnnnninnnne [ eeeens . 09/01/2023 . |Paydown ......oooeeiiiiiiins Jooveeeeeeeeeeeeeeens | 18,648 |............ 18,648 |............ 19,184 |............ 18,79 | foveiennnes (L)) R RN [ R RN 18,648 |.ovvvvvvveenene fovunnnnnnniinnns fooviiiiiiiii o 859 |. 06/15/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 490,520 490,520 498,753 203,087 (3,757) (3.757) 490,520 8,246 XXX XXX
Quebec Prov CDA Deb Ser NJ  7.500% 07/15/23
LTAB1AB-PB-3 | .oeiiiiii s | . 07/15/2023 . |Maturity ....oevvvviiiinis Joeveieiieiiiees | 15,000,000 |....... 15,000,000 |....... 17,434,300 |....... 15,110,704 |....oooeeeeeiens |eens (110,704) [cevvvvvevvrinnnn fevnns (110,704) [eevvvvvvviinnnn fernnns 15,000,000 |oevveeeeiieinns fovviiiiiiiiinnns foviiiiiiiiiiinn o 1,125,000 |. 07/15/2023 . [1.D FE ....
Republic of Argentina Sr Nt  0.750% 07/09/30
L 040114-HS-2 [ .evreeeiiiiiee e | D . 08/29/2023 . |Direct ..oviiiiiiiiiiiiinn e e 409,360 |........ 1,190,000 |........... 235,593 |..ooeeenns PRt U R (S R R R 235,593 |oooeiiiiiiiiiins v 173,767 |....... 173,767 |[oveennnnnne 7,214 |. 07/09/2030 . [5.C FE ....
Turkiye Vakiflar Bankasi Sr Nt  9.000%
.. 90015W-AM=5 1 10/12/28 .evvvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieees D..... . 09/19/2023 . |Direct .oooeeeiiiiiiiiiiies Jovvieiiiiiiiieeeeens e, 1,809,080 |........ 1,820,000 |........ 1,810,572 |.oovveeeeeeeeeeeeees Jeveeeiiiiiiiiies fevevvvvvvininnne fovviiiiiiiiiiins foiiio o eeeees 1,810,572 |..oooeeeeeeeeens e (1,492)]......... (1,492) ..o 4,095 |. 10/12/2028 . |4.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 17,218,440 18,010,000 19,480,465 15,346,297 (110,704) (110,704) 17,046, 165 172,275 172,275 1,136,309 XXX XXX
Massachusetts St GO Ref Ser D 2.663% Redempt ion 100.0000
..57582R-YN-0 ] 09/01/39 ... .. . |. 09/01/2023 . .. 137,188 ... 137,188 .. 137,188 |.......... 137,188 |.... .. 137,188 |.. .. 3,653 |. 09/01/2039 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 137,188 137,188 137,188 137,188 137,188 3,653 XXX
..3128MJ-22-2 |FHLMC Giant Pool #G08791  3.000% 12/15/47 . |....... . 09/01/2023 . | Paydoun ... 256,941 |.... ....(3,374) | ..5,062 |. 12/15/2047 .
..3128MJ-34-0 | FHLMC Gold Pool #G08803 ~ 3.000% 03/15/48 ... 09/01/2023 . |Paydown 265,283 ... (697) ] 5,338 |. 03/15/2048 .
..3128MJ-4X-5 |FHLMC Pool #G08837 ~ 4.500% 09/15/48 ......... 09/01/2023 . |Paydown 231,908 (7,598) | 6,649 |. 09/15/2048 .
..3128MJ-03-7 |FHLMC Giant Pool #G08473  3.500% 01/15/42 . 09/01/2023 . |Paydown 28,253 ... (636) | . 01/15/2042 .
..3128MJ-T8-3 | FHLMC Pool #G08574  4.500% 02/15/44 ... 09/01/2023 . |Paydown 38,000 |. (2,216) |. . 02/15/2044 .
..3132D6-AX-8 | FHLMC Pool# SB8122  1.500% 10/25/36 . 09/01/2023 . |Paydown ..570,272 |. (5,111) . . 10/25/2036 .
..3132DW-BY-8 |FHLMC Pool #8D8155  2.000% 07/25/51 ......... [....... . 09/01/2023 . | Paydoun ... 738,499 |.... .. (7,79) | . 07/25/2051 .
.. 313200-CH-4 |FNMA Pool #SD8172  2.000% 10/25/51 .......... [....... . 09/01/2023 . | Paydoun ... ..368,363 |.... . 10/25/2051 .
..3132DW-F5-7 |FHLMC Pool #8D8288 5.000% 01/01/53 ......... [....... . 09/01/2023 . | Paydoun ... ...43,104 |.... . 01/01/2053 .
..31330D-SE-9 | FHLMC REMIC Ser 2416 PV 6.000% 02/15/32 ... |....... . 09/01/2023 . | Paydoun ... ....6,037 |.... . 02/15/2032 .
..31339G-JU-6 |FHLMC REMIC Ser 2367 ZK  6.000% 10/15/31 ... |....... . 09/01/2023 . | Paydoun ... ....3,610 |.... . 10/15/2031 .
..3133AP-VZ-9 |FNMA Pool #QC5132  2.500% 08/25/51 ........... [....... . 09/01/2023 . | Paydoun ... . 08/25/2051 .
..3133KG-U2-2 | FHLMC Pool #RA1501  3.000% 10/25/49 . . . |- 09/01/2023 . |Paydoun ... . 10/25/2049 .
..3133T2-YE-4 |FHLMC REMIC Ser 1643-E  6.500% 12/15/23 .... . 09/01/2023 . | Paydoun ... . 12/15/2023 .
..3133T3-KF-4 |FHLMC REMIC Ser 1628-KZ  6.250% 12/15/23 ... 09/01/2023 . |Paydown . 12/15/2023 .
..3133T6-M4-0 | FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 ... . 09/01/2023 . | Paydoun ... . 04/15/2026 .
FHLMC Structured Ser 2008 M 7.000% 11/20/27
L 31B3TC-P-8 | vttt [ e . 09/01/2023 . | Paydown . 11/20/2027 . |1.A ........
FHLMC Structured Ser FSPC T-9 A6 6.564%
.. 3133TC-AU-2 | 03/25/29 ..uvvvniniiiiiin [ e . 09/01/2023 . | Paydoun ... . 03/25/2029 .
..3133TE-LG-7 |FHLMC REMIC Ser 2064 M 6.000% 06/15/28 .... . |- 09/01/2023 . |Paydoun ... . 06/15/2028 .
..31359B-DN-4 | FNMA REMIC Ser 1993-115G  5.500% 07/25/23 .. . 07/01/2023 . | Paydoun ... . 07/25/2023 .
..31359B-ZK-6 | FNMA REMIC Ser 1993-119GA  6.500% 07/25/23 07/01/2023 . |Paydown . 07/25/2023 .
..31359E-LJ-8 |FNMA REMIC Ser 1993-204ZA  6.500% 10/25/23 . 09/01/2023 . | Paydoun ... . 10/25/2023 .
FNMA REMIC Ser 1993-225 CI UB  6.500%
.. 31359G-DE-3 | 12/25/23 ..evvviiiiin [ . 09/01/2023 . | Paydoun ... . 12/25/2023 . (1.A ........
..31359G-P3-4 |FNMA REMIC Ser 1994-37L  6.500% 03/25/24 ... |....... . 09/01/2023 . | Paydoun ... . 03/25/2024 . [1.A ........
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.. 31359Q-UN-2 | FNMA REMIC Ser 1997-56 Z  7.000% 09/18/27 . |....... . 09/01/2023 . |Paydoun ......cooeeeeiiiiins v e 2,230 |oeeeeiiinnns 2,280 [ooennnnnnnne 2,269 [nnnnnne 2241 [ e (D] R R [ D T RO P N U RO RN . 104 (. 09/18/2027 . |1.A ........
FNMA REMIC Ser 1998-37 CI VZ  6.000%
.. 31359T-6P-8 | 06/17/28 .....evvvvvvrviiinininiiiiiiiiiiiiiiiiiiinies [ eeeeens . 09/01/2023 . |Paydoun ......oooeeeeiiiiins foniiininiis e 8,245 |eoviininnn 8,245 ... 8,490 |...ooeeens 8,246 |oooooiiiiiiiiien e ()] R R ()] R R LT U RO RN R, 326 |. 06/17/2028 . [1.A ........
..31350U-TL-9 |FNMA REMIC Ser 1998-54C  6.000% 09/18/28 ... |....... . 09/01/2023 . |Paydown .......cooeveeiiiins Joeeiiiiiiiins e 587 | [ 7 A 21 O e O 527 R N R A 23 |. 09/18/2028 . [1.A ........
FNMA REMIC Ser 1998-73 CI MZ ~ 6.300%
L. 3135QV-BH-5 | 10/17/38 ..vvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinn [ . 09/01/2023 . | Paydown . 10/17/2038 .
..31381H-TQ-9 |FNMA DUS Pool #461459 5.450% 11/25/23 ...... [....... . 09/01/2023 . | Paydoun ... . 11/25/2023 .
..31381H-TR-7 |FNMA DUS Pool #461460  5.350% 09/25/23 ...... |....... . 09/01/2023 . | Paydoun ... . 09/25/2023 .
..31381L-NY-9 |FNMA Pool #464007  6.650% 01/25/28 .......... [....... . 09/01/2023 . | Paydoun ... . 01/25/2028 .
..31381N-V3-4 |FNMA Pool #466034 6.210% 12/25/29 ........... [....... . 09/01/2023 . | Paydoun ... . 12/25/2029 .
..31381P-KS-6 |FNMA Pool #466605 6.340% 01/25/29 ........... [.eeeenn . 09/01/2023 . | Paydoun ... . 01/25/2029 .
..31381T-KS-8 |FNMA Pool #470205 6.740% 07/25/29 09/01/2023 . |Paydown . 07/25/2029 .
..31384V-0L-9 |FNMA Pool #535159  7.000% 02/25/30 09/01/2023 . |Paydown . 02/25/2030 .
..3138A9-CV-4 |FNMA Pool #AH7283  4.000% 03/25/41 09/01/2023 . |Paydown . 03/25/2041 .
..3138AB-YQ-6 |FNMA Pool #AHO718 ~ 4.000% 04/25/41 .. 09/01/2023 . |Paydown . 04/25/2041 .
..3138AC-AR-8 | FNMA Pool #AH9915  3.500% 04/25/41 09/01/2023 . |Paydown . 04/25/2041 .
..3138AP-JX-7 |FNMA Pool #A19277 ~ 4.000% 08/25/41 .......... [....... . 09/01/2023 . | Paydoun ... . 08/25/2041 .
..3138EK-TC-9 |FNMA Pool #AL3246  3.500% 10/25/42 ........... [....... . 09/01/2023 . | Paydoun ... . 10/25/2042 .
..3138EL-GL-1 |FNMA Pool #AL3802  3.000% 02/25/28 .......... [....... . 09/01/2023 . | Paydoun ... . 02/25/2028 .
..3138L2-PT-8 |FNMA Pool #AM2233  7.250% 01/26/31 ....ccevves [oeennnn . 09/01/2023 . | Paydoun ... . 01/25/2031 .
.. 3138MJ-HZ-5 |FNMA Pool #AQ2947  2.500% 11/25/27 ....ceevvee [eeennn . 09/01/2023 . | Paydoun ... . 11/25/2027 .
..3138MR-ML-2 |FNMA Pool #AQ9362  2.500% 01/26/28 ........... [....... . 09/01/2023 . | Paydoun ... . 01/25/2028 .
..3138119-GS-3 | FNMA Pool #AS0208  3.500% 08/25/43 .. . |- 09/01/2023 . |Paydoun ... . 08/25/2043 .
..3138W9-GU-8 | FNMA Pool # AS0210  3.500% 08/25/43 .... . |- 09/01/2023 . | Paydoun ... . 08/25/2043 .
..3138ID-FK-2 | FNMA Pool #AS3769  4.000% 11/25/39 .. 09/01/2023 . |Paydown . 11/25/2039 .
..3138WF-LC-8 |FNMA Pool #AS5722  3.500% 09/01/45 09/01/2023 . |Paydown . 09/01/2045 .
..3138WQ-AY-8 |FNMA Pool #AT2722  3.000% 05/25/43 09/01/2023 . |Paydown . 05/25/2043 .
..313810-B8-4 |FNMA Pool #AT2762  2.500% 05/25/28 .. JU [ . 09/01/2023 . | Paydoun ... . 056/25/2028 .
..3138WW-BK-4 |FNMA Pool #AT8141  3.000% 08/25/43 .......... [....... . 09/01/2023 . | Paydoun ... . 08/25/2043 .
..3138X0-23-5 |FNMA Pool #AU1661 2.500% 07/25/28 .......... [....... . 09/01/2023 . | Paydoun ... . 07/25/2028 .
..3138X2-LF-9 |FNMA Pool #AU3025  3.000% 08/25/43 ........... [....... . 09/01/2023 . | Paydoun ... . 08/25/2043 .
..3138X3-A0-5 |FNMA Pool #AU3614  3.000% 07/25/43 ........... [.eeeenn . 09/01/2023 . | Paydoun ... . 07/25/2043 .
..3138X6-KE-4 |FNMA Pool #AUB592  3.500% 01/25/44 ........... [....... . 09/01/2023 . | Paydoun ... . 01/25/2044 .
..3138X9-SH-3 | FNMA Pool #AU9519  3.500% 10/26/43 ........... [....... . 09/01/2023 . | Paydoun ... . 10/25/2043 .
..3138XH-D5-7 |FNMA Pool #AV5523  4.500% 01/25/44 ........... [....... . 09/01/2023 . | Paydoun ... . 01/25/2044 .
..3138XJ-3K-1 |FNMA Pool #AV7101  3.500% 03/25/44 09/01/2023 . |Paydown . 03/25/2044 .
..3138XJ-3Y-1 |FNMA Pool #AV7114  4.500% 03/25/44 09/01/2023 . |Paydown . 03/25/2044 .
..3138XK-3B-8 |FNVA Pool #AV7993  4.500% 02/25/44 09/01/2023 . |Paydown . 02/25/2044 .
..3138XU-VB-5 |FNMA Pool #AW5109  4.000% 08/25/44 .......... [....... . 09/01/2023 . | Paydoun ... . 08/25/2044 .
..3138Y6-3L-6 |FNMA Pool #AX5302  4.000% 01/25/42 ........... [.eeeees . 09/01/2023 . | Paydoun ... . 01/25/2042 .
..3138Y8-F6-2 |FNMA Pool #AX6488 4.000% 11/25/44 .......... [....... . 09/01/2023 . | Paydoun ... . 11/25/2044 .
FNMA REMIC Ser 2002-21 CI PE  6.500%
. 31392C-PT-5 | 04/25/32 ..o [ . 09/01/2023 . | Paydown . 04/25/2032 . [1.A ........
FNMA REMIC Tr Ser 2003 W3 CI 2A5  5.356%
L 313020-YQ-6 | 06/25/42 i [ . 09/01/2023 . | Paydown . 06/25/2042 . [1.A ........
FNMA REMIC Ser 2003-51 CI GH  5.500%
..31398B-31-3 06/25/33 ...ceeiiiiiiiiiiiiiiiiiiiei [ . 09/01/2023 . | Paydown . 06/25/2033 . [1.A ........
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FNMA REMIC Ser 2003-W10 CI 1A4  4.505%
.. 31393D-TX-9 |06/25/43 oo [ . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 27,576 [ouueennnnne 27,576 |[.cccunnnnnen 27,575 |.ooeeeennnn K T FU R LV PO A LU PO R (T O Y R N 820 |. 06/25/2043 . [1.A ........
FNMA REMIC Ser 2003-W12 CI 1A8  4.550%
L 31393E-LF-4 |06/25/43 oo [ . 09/01/2023 . | Paydoun ... . 06/25/2043 . [1.A ........
FHLMC REMIC
LB1B93F-PA-8 [ e | . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 23,216 |............ 23,216 [.eennnnnee 23,862 |...ceennnnn A FOUUU U (260) [cevvvnnnnnnnnnn forreeennnns (L5100 R AT < [ O P N 848 | 12/15/2032 . [1.A ........
FHLMC REMIC Ser 2587 Cl KG  5.000% 03/15/33
LB1B9NFAH-2 [ e | . 09/01/2023 . |Paydoun .......cooeveeiiiins foeeiiiiiiiiies | 19,005 |............ 19,005 |............ 19,527 |............ 19,220 |oovvveviiiiiiies e, (25 PO N (2551 PO 19,005 [vvvvvvvvvvninns fornnniiiiiiiis foe e 635 |. 03/15/2033 . [1.A ........
FNMA REMIC Ser 2003-92 CI MB  5.000%
..31393T-CC-8 | 09/25/23 ...vvvviiiiiiiin [ e . 09/01/2023 . |Paydown .......cooeveeiiiins foenininiiiiiis e 2,300 [oeerrrnnnnns 2,300 |oeeiieeenns 2,202 [oeeennnnnnn PA:ie I R R L I O N N o 28 L S SN 70 . 09/25/2023 . |1.A ........
FNMA REMIC Ser 2003-120 CI JD  5.000%
L 31303U-HG-1 [ 12/25/23 o [ . 09/01/2023 . |Paydoun .......cooeveeiiiins foeviiiiniieiees e 1,916 |............ 1,916 |oeeeeenenns 1,913 [ LI PP AN [ R A [ R A 1,916 [ovneniiiis o e e 58 . 12/25/2023 . |1.A ........
FNMA REMIC Ser 2003-117 CI MD  5.000%
L 31303U-06G-1 [ 12/25/23 v [ . 09/01/2023 . |Paydoun .......cooeveeiiiins foeeiiiiiiiiies | 17,645 |............ 17,645 |............ 16,482 |............ LT PO N [ O AN 99 [ o 17,645 ovvvveniiiiiiins [ fo 563 |. 12/25/2023 . [1.A ........
FNMA REMIC Ser 2004-51 CI KW 5.500%
L 31303Y-4d-1 | 07/25/24 e [ . 09/01/2023 . |Paydoun .......ooeeveeiiiins foeniiiiinienins e 9,301 [ovviiiennns 9,301 |.oeeeeeens 9,260 |.....ceennnn Lo O N FC I PO AN I PO AN LR L R N 338 | 07/25/2024 . [1.A ........
FNMA REMIC Ser 2004-65 CI ZA  4.500%
. 31304A-PF=7 108/25/34 oooeeeiiiiiii [ . 09/01/2023 . |Paydoun .......ccoeviiiiiins |oeeiiiiiniinies e, 129,517 [o..eeeeee. 129,517 |........... 123,484 |........... 126,265 |.ocooeeeeeiieens | KIS I R RN KJASC I R RN 4 O O U N 3,867 |. 08/25/2034 . [1.A ........
FNMA Gtd Grantor Tr Ser2004-T4 CIA9  4.169%
.. 31304A-XNM=3 | 08/25/34 oeoeiiiiiiiie [ . 09/01/2023 . |Paydoun .......cooeveeiiiins foeviiiiniieiees e 4,402 |oeeeiiennns 4,402 |oeennnnnnns 4,429 |..ooennnnnnn L VN R R ([0 AT A [0 A A L R N 122 (. 08/25/2034 . |1.A ........
FNMA REMIC Ser 2005-6 CI MB  5.000% 02/25/25
LBTBB-OM-T [ e | . 09/01/2023 . |Paydonn ....ceuuviviiiinnnn Jovvnniiniiiiiiins feeneens 6,738 [.ccconnnnn 6,738 |............ 6,750 |....oooeens (TR T PO A 21 foiiiii o 21 [oiii o 6,738 |oevverrrriniinns foniniiiiiis Lo e 213 |. 02/25/2025 . [1.A ........
FNMA REMIC Ser 2004-78 Cl Z  5.500% 11/25/34
W BIBIBDHA | s | s . 09/01/2023 . | Paydown . 11/25/2034 . |1.A ........
FNA REMIC Ser 2004-79 CI 2D 5.500%
L 31304B-FS-8 | 11/25/34 oo [ . 09/01/2023 . | Paydown . 11/25/2034 . (1.A ........
FNMA REMIC Ser 2005-53 CI MJ ~ 5.500%
.. 31394D-E4-8 |06/25/35 ooeeiiiiii [ . 09/01/2023 . | Paydown . 06/25/2035 . [1.A ........
FNMA REMIC Ser 2005-W2 Cl A8  5.410%
.. 31394D-Jli-1 1 06/25/35 ..evvviiiiiin [ . 09/01/2023 . | Paydoun ... . 06/25/2035 . [1.A ........
FNMA REMIC Ser
.. 31394D-VB-3 | 06/25/35 ...uviiiiiin [ . 09/01/2023 . | Paydown . 06/25/2035 . [1.A ........
FHLMC REMIC Ser
L B1394G-88-7 [ eevriiieeeeei e | s . 08/01/2023 . |Paydonn ...ccvvvnvvviiinnnnn Jevvnnnnieiiiiinns fonneneens 1,982 [oeiiennnnne 1,952 |l 1,805 [cevvvvennnns 1,94 | | [ R A [ R A L O O (SRR N 59 |. 08/15/2023 . [1.A ........
FHLMC REMIC Ser
LB1BAIKI-6 [ e | . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 17,730 [oeeennnnnne 17,730 |eveeeeeenns 18,144 |............ 7,707 [ovviiiiiiiiis oo P PO AN P PO RN 17,730 [evvvvevrniinnnns [ fos 627 |. 09/15/2023 . [1.A ........
FHLMC REMIC Ser 2676 CI KY  5.000% 09/15/23
LB139A-MS-3 [ e | . 09/01/2023 . |Paydonn .....euunvvriiiinnnn fevvniiiniiiiiiins feneeeens 7,084 |............ 7,084 |............. 6,703 |............. 7,058 |ooveeiiiiiiiiens e, P PO AN P PO A LT FOOOORUOP A R A 219 |. 09/15/2023 . [1.A ........
FHLMC REMIC Ser 2697 Cl LG 4.500% 10/15/23
L BIBIAIYAZD | s | s . 09/01/2023 . [Paydomn ....eeeueererenns foeveeeeririninees [eeieeens 10,085 | 10,035 [ 8,972 [t 9,978 [oviciieins [ B7 i oot tB7 e e 0,035 [ oo oo oo 289 [. 10/15/2023 . [1.A ........
FHLMC REMIC Ser 2701 CI AC  5.000% 11/15/23
B K PP [P . 09/01/2023 . | Paydoun ... . 11/15/2023 . [1.A ........
B U [P . 09/01/2023 . |Paydown .......cooeveeeeiies Joeneiiiineenens e 8,808 | 6,803 | 6,334 [ 6,762 [ o2 e B2 e e 8,803 [ e e 223 |. 12/15/2023 . |1.A ........
FNMA REMIC Ser 2005-112 CI NE  6.000%
L 31304U-Z8-4 1 12/25/35 e [ . 09/01/2023 . |Paydown .......cooeveeiiiins fooeiiinnniiniens | 76,662 |l 76,662 i 81,142 [ 77,985 [ ot (1,323) e | (1L323) | [l 76,662 [ e fe 3,102 |. 12/25/2035 . [1.A ........
FHLMC REMIC Ser 2811 CI DT 5.000% 06/15/24
L B1394Y-XS-8 [ e | . 09/01/2023 . |Paydonn .....euuveriiiinnnn foevvniinniiiiiiiins o 4,767 fooennnnnnnn 4767 |eeeeeees AT |l 0T O A L R R 12 [ e L (T PO (O R A 157 . 06/15/2024 . |1.A ........
FNMA REMIC Ser 2006-24 Cl Z  5.500% 04/25/36
L31398B-R3-9 [ .ieiiiiiiiii s | s . 09/01/2023 . |Paydown ....ooevveeiiiiiiies e e, 595,226 |........... 59,226 |........... 607,497 |.......... 600,666 |......cevveereee forurnnnns (5,440) |.oovvvveiiiiiies ovennnns (5,440) |.oovvvveiiiiiins evevnnnnns 595,226 |..vvvvvvvinnnnns fovviiiiiiiiiiiin o e 21,422 |. 04/25/2036 . |1.A ........
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FNMA REMIC Ser 2006-43 CI KD  6.000%
.. 31395D-J4-2 | 06/25/36 .oeveiiiiieieiieii [ . 09/01/2023 . |Paydoun .......ooeeeeiieiins foeviiiinnieins e 9,433 |l 9,433 [oiinnnnne 9,910 |t 9,585 [ e (72 PO (172 1 PO N [ R R AU R 376 |. 06/25/2036 . [1.A ........
FHLMC REMIC Ser 2868 CI AV 5.000% 08/15/24
LB1395G-MA-T [ oo | . 09/01/2023 . |Paydoun .......cooeveeiiiins foeeiiiiiiiiies | 19,011 [oeeennnes 19,011 |oeeennnns 19,014 |............ LT T/ PO A FC I PO AN 34 [ o 19,011 [ovveeiiiiiiiiins o fo 631 |. 08/15/2024 . [1.A ........
FHLMC REMIC Ser 2892 CI AD  5.000% 11/15/24
2 B13050-MG-8 | v | e . 09/01/2023 . | Paydown . 11/15/2024 . |1.A ........
FHLMC REMIC Ser 2904 CI PE  5.500% 12/15/34
2 B139KAHEB | e | s . 09/01/2023 . | Paydown . 12/15/2034 . |1.A ........
FHLMC REMIC Ser 2939 CI DK  5.500% 02/15/30
2 BIBITMBNE | s | s . 09/01/2023 . | Paydown . 02/15/2030 . |1.A ........
FHLMC REMIC Ser 2982 Cl PE  5.500% 05/15/35
2 BIBIBU-OH-T | s | s . 09/01/2023 . [ Paydoun ... . 05/15/2035 . |1.A ........
FHLMC REMIC Ser 3025 Cl ZC  5.000% 08/15/35
L B1BIBKAMDA | s | s . 09/01/2023 . | Paydown . 08/15/2035 . |1.A ........
FHLMC REMIC Ser 3019 Cl ZQ  5.000% 06/15/35
2 B1305KME0 | s | s . 09/01/2023 . [ Paydoun ... . 06/15/2035 . |1.A ........
..31396F-G3-1 |FHLMC REMIC Ser 3068 Cl Z ~ 5.500% 11/15/35 |....... . 09/01/2023 . | Paydoun ... . 11/15/2035 . [1.A ........
..31396J-UF-0 | FHLMC REMIC Ser 3143 CI B 5.500% 04/15/26 |....... . 09/01/2023 . | Paydown . 04/15/2026 . [1.A ........
FHLMC REMIC Ser 3174 CI DG 6.000% 06/15/36
2 B139BTKHB | v | e . 09/01/2023 . [ Paydoun ... . 06/15/2036 . |1.A ........
FHLMC REMIC Ser 3174 CI PZ  5.000% 01/15/36
2 B139BT-0Y-2 |1 | e . 09/01/2023 . | Paydown . 01/15/2036 . |1.A ........
FNMA REMIC Ser 2007-74 Cl ZE  5.500%
.. 31396W-07-4 | 08/25/37 ooovveeeiiiiiiiiiii [ . 09/01/2023 . | Paydown . 08/25/2037 . [1.A ........
FNMA REMIC Ser 2007-77 CI PE  6.000%
. 31396X-FY=5 |08/25/37 oovvvvieeiiiiiiiiii [ . 09/01/2023 . | Paydown . 08/25/2037 . [1.A ........
FNMA REMIC Ser 2007-77 CI DC  6.000%
. 31396X-HI=7 | 08/25/37 ooevvviiiieiiiiiei [ . 09/01/2023 . | Paydown . 08/25/2037 . [1.A ........
FNMA REMIC Ser 2008-29 Cl ZA  4.500%
. 31396Y-F7-2 |04/25/38 oooeiiiie [ . 09/01/2023 . | Paydown . 04/25/2038 . [1.A ........
FHLMC REMIC Ser 3209 Cl TZ  5.000% 08/15/36
2 B1BITABC-2 | e | s . 09/01/2023 . | Paydown . 08/15/2036 . |1.A ........
FHLMC REMIC Ser 3203 CI LX  6.500% 08/15/36
W BIBITASOF-3 | e | s . 09/01/2023 . [ Paydoun ... . 08/15/2036 . |1.A ........
FHLMC REMIC Ser 3230 CI NE  5.500% 10/15/36
LBIBITBPV-T | | s . 09/01/2023 . | Paydown . 10/15/2036 . |1.A ........
FHLMC REMIC Ser 3290 CI PE  5.500% 03/15/37
LBIBITF-QV=7 [ e | s . 09/01/2023 . | Paydown . 03/15/2037 . [1.A ........

FHLMC REMIC Ser 3287 CI GD

B K P [P . 09/01/2023 . | Paydoun ... . 03/15/2037 . |1.A ........

B K U [P . 09/01/2023 . | Paydown . 07/15/2037 . |1.A ........
FHLMC REMIC Ser 3354 CI PH  5.500% 08/15/37

B I [P . 09/01/2023 . | Paydown . 08/15/2037 . |1.A ........
FNMA REMIC Ser 2008-84 CI L 6.000% 09/25/38

B 1 U [P . 09/01/2023 . | Paydown . 09/25/2038 . [1.A ........

FHLMC REMIC Ser 3473 CI CH  5.500% 07/15/38
L B1397W-0B-4 | .o | e . 09/01/2023 . |Paydown ....ooovveiiieiiiees Joeeeeeiieiiiiiiieees e 18,219 f............ 18,219 |............ 18,751 [ooooonnnnns 18,451 oo forneennns (273 PP IO (273 POV RPN 18,219 |ooveeiiiiiees fooviiiiiiiiiins o oo, 669 [. 07/15/2038 . |1.A ........
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FNMA REMIC Ser 2009-77 CI PX  5.000%
. 31398F-EF-4 | 10/25/39 oooeiiiieieiiie [ . 09/01/2023 . |Paydoun .......cooeveiiiiins Joeeieiiiiinie e 12,967 |[ocennnnnee 12,97 |............ 13,307 |.ooeeeeins 13,034 |ooveiiiiiiiiiies e, [(C1: ) FUTUUUURURR A [(C1:) ) FTUTUUUURUR A 12,967 [ovvvvvevvrnnnnns fonnniiiiis fo 432 |. 10/25/2039 . |1.A ........
FHLMC REMIC Ser 3561 CI PE  5.000% 08/15/39
L3139BU-LB-T [ e | . 09/01/2023 . |Paydoun .......cooeveiiiiins |oeeeiiiiinines e 168,025 |........... 168,025 |........... 173,328 |........... 169,558 |..ooooeeeiiiiins et (1,533) |oevveeeiiiiiiees v (1,533) |oevveeiiiiiiiins e 168,025 |...ooooeviiiiies Jovviiiiiiiiiiees e, . 08/15/2039 . [1.A ........
FHLMC REMIC Ser 3585 CI UB  4.500% 10/15/39
L B1398K-6C-9 [ oeveeeneeeiiie e | . 09/01/2023 . |Paydonn ....cevuevvriiiinnnn fovvnniineieiiiins e 103,217 [...oeeeeee 103,217 |........... 100,282 |.......... LLVRIR:VZ o AU RN L3RI PO RN L3RI PO RN L0 O O SN . 10/15/2039 . [1.A ........
FHLMC REMIC Ser 3591 CI BL ~ 4.500% 10/15/39
L B139BKKA-T [ oo | . 09/01/2023 . |Paydoun .....euenviviiinnnns foevvnnniniiiininnns foeenn. 119,387 [, 119,387 |.......... 116,850 |.......... LILL T T4 AU AN 1,009 [ oo 1,009 [ oo LR O O SN . 10/15/2039 . [1.A ........
FNMA REMIC Ser 2010-110 CI EP  4.000%
L31398N-L7-7 [ 10/25/40 oo [ . 09/01/2023 . | Paydoun ... .. 715,607 ... (303) | .. (303) ... .. 715,607 |.. . 10/25/2040 . (1.A ........
FNMA REMIC Ser
L 31398N-MH-4 110725740 i [ . 09/01/2023 . | Paydoun ... ... (490) | . 10/25/2040 .
..31405E-6P-5 |FNMA Pool #787578  6.000% 07/25/35 09/01/2023 . |Paydown K . (32) ) . 07/25/2035 .
..3140J7-XWi-0 | FNMA Pool #BM3392  4.000% 01/25/48 .. 09/01/2023 . |Paydown ..420,248 |. (8,741) |. . 01/25/2048 .
..3140LQ-AJ-9 |FNMA Pool #BT1808  2.500% 06/25/51 .......... [....... . 09/01/2023 . | Paydoun ... .. 434,614 434,614 ..440,582 |.... .. (14,968) |. . 06/25/2051 .
..3140Q8-3K-9 |FNMA Pool #CA1701  4.000% 05/25/48 .......... [....... . 09/01/2023 . | Paydoun ... ... 99,611 ...99,611 ..101,529 |.... L (1017) ). . 056/25/2048 .
..314000-N2-5 |FNMA Pool #CA2208  4.500% 08/25/48 ........... [....... . 09/01/2023 . | Paydoun ... .. 107,185 ..197,185 . (7,742) ). . 08/25/2048 .
..3140QL-YS-9 |FN Pool #CB1620 2.000% 09/25/51 ............. [.ceeeen . 09/01/2023 . | Paydoun ... ..371,692 ... (4,827) ). . 09/25/2051 .
..3140XK-0E-3 |FNMA Pool #FS4052  2.000% 10/25/36 ........eew [eeennn . 09/01/2023 . | Paydoun ... 45,862 ... 41104 | e [ 4,758 | . 10/25/2036 .
..31411D-FZ-7 |FNMA Pool #904784  3.875% 12/26/36 ........eee [oeennnn . 09/01/2023 . | Paydoun ... ....215 . 12/25/2036 .
..31412P-GX-3 | FNMA Pool #930914  4.000% 04/25/39 ... . |- 09/01/2023 . |Paydoun ... 19,960 . 04/25/2039 .
..31412U-24-5 |FNVA Pool #935563  4.000% 09/25/39 ... . |- 09/01/2023 . | Paydoun ... ....8,079 . 09/25/2039 .
..31414U-2A-5 |FNMA Pool #976969  6.000% 02/25/38 09/01/2023 . |Paydown . 6,306 . 02/25/2038 .
..31414U-XN-3 | FNMA Pool #976885  6.000% 04/25/38 .. 09/01/2023 . |Paydown . 5,449 . 04/25/2038 .
..31416H-ZM-0 | FNMA Pool #AA0747  4.000% 03/25/39 .. 09/01/2023 . |Paydown . 5,500 . 03/25/2039 .
..31417C-5A-9 | FNMA Pool #AB6240  3.500% 09/25/42 ........... [....... . 09/01/2023 . | Paydoun ... ... 19,505 . 09/25/2042 .
..31417G-D6-0 |FNMA Pool #AB9124 ~ 2.500% 04/25/28 ........... |...cc. . 09/01/2023 . | Paydoun ... ... 76,590 . 04/25/2028 .
..31417G-FN-1 |FNMA Pool #ABO172  2.500% 04/25/28 ........... [..eoenn . 09/01/2023 . | Paydoun ... ...90,092 . 04/25/2028 .
..31418B-AP-1 |FNMA Pool #MA1813  4.500% 03/25/44 ........... [....... . 09/01/2023 . | Paydoun ... ....8,23% . 03/25/2044 .
..31418B-B6-2 |FNMA Pool #MA1860  4.500% 04/25/44 .......... [....... . 09/01/2023 . | Paydoun ... ...62,137 . 04/25/2044 .
..31418C-3E-2 |FNMA Pool #MA3496  4.500% 10/25/48 ........... [..cccen . 09/01/2023 . | Paydoun ... . . 10/25/2048 .
..31418C-XN-9 | FNMA Pool #MA3384 ~ 4.000% 06/25/48 .......... [....... . 09/01/2023 . | Paydoun ... ..130,239 |.... . 06/25/2048 .
..31418E-AN-0 | FNMA Pool #MA4512  2.500% 01/25/52 .......ccee [oeeennn . 09/01/2023 . | Paydoun ... . 2,444,452 |.... . 01/25/2052 .
..31418E-KT-6 |FNMA Pool #MA4805  4.500% 11/25/52 09/01/2023 . |Paydown . 11/25/2062 .
..31419A-DT-1 |FNMA Pool #AE0113  4.000% 07/25/40 .. 09/01/2023 . |Paydown . 07/25/2040 .
..31419E-X5-3 |FNVA Pool #AE4299  4.000% 09/25/40 09/01/2023 . |Paydown . 09/25/2040 .
..31419F-SN-7 |FNMA Pool #AES024 ~ 4.000% 12/25/40 .........e. |.oeeeenn . 09/01/2023 . | Paydoun ... . 12/25/2040 .
..31419L-EY-5 |FNMA Pool #AE9150  4.000% 12/25/40 .......... [....... . 09/01/2023 . |Paydown .......ooovvveninins |ovveninninnnnnnns foeennn... 58,799 [l 58,799 [l 61,808 [Liiiiiiinn 61,527 [, . 12/25/2040 .
Houston TX Arpt Sys Rev Txbl Ref Ser C
.. A42349-EK-8 | 1.064% 07/01/23 oovvvvvviiiiiiiiiiiiiiiiiiiiiieeens [ . 07/01/72023 . |Maturity ...oovvvvviiiiiis Joeeeniiiieins s 820,000 |.......... 820,000 |.......... 820,000 |.......... L O O O (U R R 820,000 |eeeveriiiiiines fevvrerininininns foviiiiiiiiiiinn fo 8,643 |. 07/01/2023 . [1.E FE .
Met Govt Nashville & D Cty Rev Bld Amer Bd
..592125-AJ-7 |Sub B 6.067% 07/01/23 ....evvvvvvnnnnninniininnn [ eeeenn . 07/01/72023 . |Maturity ...ooovvviiiiiiis Joeeeeeeiieiiennns | 10,800,000 |...... 10,800,000 |...... 10,800,000 |...... 10,800,000 |..evvvvvvvvrnnns forvvvnnnnnnnninn foriiiiins fo e e 10,800,000 [..vvvvvvvvvnvnns fornmmmnnniiiiins fooviiiiiiiis |, 655,236 |. 07/01/2023 . |1.D FE .
Regional Trans Auth IL Ref Rev Bld Amer Bd
.. 759911-R8-5 5.400% 07/01/23 ...ovvvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 07/01/72023 . |Maturity ...oovvvvviiinins Jooveeinniiiies s 1,885,000 |........ 1,885,000 |........ 1,883,134 |........ 1,884,901 |oovvveiieiininns [, [ O AN 99 [ s 1,885,000 [vvvvvvvvvvvnnnn forvmnnnniiiiiiis foviiiis e 101,790 |. 07/01/2023 . [1.C FE ....
San Francisco CA Sewer Rev Txbl Ref Ser A
.. T9765R-4I-6 12.803% 11/01/31 ..ovvvvvviiiiiiiniiiiiiiniiininiiins [ eeees . 09/07/2023 . | Tax Free Exchange ....... |.coeeeeeieennnnnns |oeees 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..evvvvrrrrnnnnn forvvrnnnninininn o e e e 8,000,000 |.oeevvviiieennns fevveriiiiiiiiens feneiiiiiiiiinnn o, 190,604 |. 11/01/2031 . [1.D FE .
Southaven Crbd Cycle Gen Sec Nt~ 3.846% Redemption 100.0000
..841215-AA-4 08/15/33 ..oooivieiiiiiiiiiieieeeeeeeees [ . 08/15/2023 . | .. .. 656,747 656, 747 ... 662,877 |...........660,498 |.... ... (3,750) . . (8,750) ... .656,747 |.. . 25,259 |. 08/15/2033 . [1.C FE .
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0909999999. Subtotal - Bonds - U.S. Special Revenues 39,326,876 39,326,876 39,578,287 39,389,634 (201,408) (201,408) 39,326,876 1,396,733 XXX XXX
American Money Mgnt Corp CLO Ser 2018-22A Cl
L00177TH-AA-7 [A  6.643% 04/25/31 .oooreeeeieiieieeeeeeeeeees | s . 07/25/2023 . |Paydomn .ccevveneeeeeennnnn Joeemnnieeeeeennies s 744,692 |........... 744,692 |.......... 740,087 |..eennnnnen 742,621 [oooeeiiiiiieeee e 2074 B PO 2074 N PO TA4,692 |.oeeeeeeeiieee oo s s 32,973 |. 04/25/2031 . [1.A FE ....
Amazon.com Inc Tucson BTS Lease Backed Nt A Redempt ion 100.0000
..00191#-AA-3 [4.095% 08/31/39 ..oeeerrriieieiieiiiieeeeeennieeeee | s . 09/30/2023 . | .eueiiiiiiiiineeiiniienees e e 68,111 |oeeeennnnns 68,111 |............ 68,111 |.oeeeennees 67,923 |eeeieiiieieeen Jeeeeenins 188 [ooeeiieeiiiieee foeeiieeeniis 188 [ooeeiieeiiiieee [ B8, 111 [oeeeeeeiees oo o et 2,365 |. 08/31/2039 . [1.E ........
Aames Mtg Tr RMBS Ser 2001-4 CI M1 7.150%
..00253C-HK-6 [ 01/25/32 .eeeveeeeieeeieeee e | s . 09/01/2023 . |Paydomn .cevvueeeeeenniins Jeennieeeeeenieees feeeeeeeees 22,870 oo 28,206 |............ 28,840 |............ 28,681 |oeeeieeieeeinins Jonieeeeeennes eeeeeeeeeennnes o e e 28,682 |oeeveeeeeeeinn eeeennnn (5,812) |-t (5,812) |evvennnnnnns 1,314 |. 01/25/2032 . |[1.A FM ...
Aames Mtg Tr RMBS Ser 2002-1 CI M1 4.433%
..00253C-HS-9 [ 06/25/32 ..eevveeeeeeeeiniie e eeenneeeee | s . 09/01/2023 . |Paydomn .ceevueeeeeeeennns feeeennieeeeeeniies o [ 2,825 [oiiiiiiiiiinnns 972 |oeeeeiiiees 972 |eeeeeeiiieeeee Joeeemmiieeees e e s e (772 USRI [CI7)] T— (972) |oeeeeeeeeeeenee 84 |. 06/25/2032 . |[1.A FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2A
..00443L-AB-4 [5.614% 01/25/37 eeevveeeeeeeeeeeeeeeeieeeeeen | s . 09/25/2023 . |Paydomn .eevvuneeeeeninns Jennnieeeeeniees fereeeeeennnas 255 e 255 [oiiiiieiiinns 170 foeeeiieiininnns 188 [oeeieeeeiiiee [ B7 |oeeeeeeeeniee e (-7 PR R, 255 [oeeeeeeiieeees oo e e 3 |. 01/25/2037 . |1.A FM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2A
..00443L-AB-4 [5.614% 01/25/37 eevveeeeeeeeieeeeeeeeneeeeeeen | s . 07/25/2023 . |Paydomn .ceevveeeeeeeennnnn foeeenneeeeeenies e L. P 2 | 28 | K< I PO ISP, L U A, LA (R A B2 | e e e . 01/25/2037 . |[1.E FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2B
..00443L-AC-2 [5.674% 01/25/37 eevveeeeeeeeeeeeeeeeeneeeeeeee | s . 08/25/2023 . |Paydomn .ceevuueeeeennnis Jeennieeeeeeniees e 3,912 [ 3,912 [iieiiiins 2,617 |oeeeeies 2,890 |oeeeriiiiieeenn s 1,022 |oveeieeeeeenies s L1177 PO IO 3,912 | e e e 47 |. 01/25/2037 . |[1.B FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2B
..00443L-AC-2 [5.674% 01/25/37 eevveeeeeeeeeeeeeeeeeeeeeeeeee | s . 09/25/2023 . |Paydomn .ceevuueeeeennnis Jeeennieeeeeeniees e 4,682 |............ 4,682 |oeeernnnnnnns P K7 3,459 [ o 1,228 | s 1,228 |oveeieeeeiinis e 4,682 |.ooeeeniiiiiien feeeermiiieeeee e e 63 |. 01/25/2037 . |[1.CFM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2B
..00443L-AC-2 [5.674% 01/25/37 eevveeeeeeeeeeeeeeeeeeeeeeeeen | s . 07/25/2023 . |Paydomn .ceeveuneeeeennnis Joeennnieeeeeeniees o 1,416 |oeeeeeennees 1,416 | 947 |ooeeeiiinnnns 1,046 |oeeeeeiieiiins e K< 7(V I PO K 7(V I PO IS 1416 [ e o o 14 . 01/25/2037 . |[1.F FM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2C
..00443L-AD-0 [5.774% 01/25/37 eeeveeeeeeeeeeeeeeeeeeeeeeeeen | s . 09/25/2023 . |Paydomn .ceeueneeeeeennins e eeeenieees feeeeeeeees 10,677 |eveeeennnens 10,677 |oeeeeeenee 7,481 | % 1 B PO 3,49 |oeeeeiiiiiieie s 3,49 |eeeeiiiiiieeen Jeeeenins 10,677 [oeeeeeeeiieee oo s s 132 |. 01/25/2037 . |[1.A FM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2D
..00443L-AE-8 [5.934% 01/25/37 ..oeeeeeeeeeeeeeiieeeeeeenees | s . 09/25/2023 . |Paydomn .ccevuueeeeennnis Joeennieeeeeenies e 8,504 ... 8,504 [............. [ 7 6,410 |oeveeeiiiieiins s 2,184 | s 2,184 oo e 8,594 | o e s 110 . 01/25/2037 . [2.A FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2D
..00443L-AE-8 [5.934% 01/25/37 ..oeeeeeeeeeeeeeiieeeeeeenees | s . 07/25/2023 . |Paydomn .cevveeeeeeennnis Joeemnnieeeeeeniees o 1,416 |oeeeeeennees 1,416 | 960 |...cevvnnnnns 1,056 |oeveeeeeeeennnn Joeneeeeeens KTV I PO KISV PO IR 1416 [ e o o 14 . 01/25/2037 . |2.B FM ....
Aegis ABS Trust RMBS Ser 2004-1 CI M1
..00764M-BD-8 [6.454% 04/25/34 .....coeeeeeeniiieiiiieeeeeeeens | s . 09/25/2023 . | Paydown ... ...61,165 [.... . 04/25/2034 . |[1.A FM ...
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 [6.334% 06/25/34 .....cevvveeeeeeeeennieeeeeennees | s . 09/25/2023 . |Paydonn ...cevuueeeeeennnn Jeenniieeeeeeeniees Jeeenn... 168,955 [, 158,955 [........... 144,251 |.......... 156,056 . 06/25/2034 . |[1.A FM ...
Redemption 100.0000
..00802#-AA-4 |Aerostar Airport Sr Nt 5.750% 03/22/35 .... |....... . 09/22/2023 . | .eeeeiiiiiiiiieeeeeiininees e s 416,194 |........... 416,194 |........... 416,194 |........... 416,194 [oooeeiiiiiiiie e e e e e 416,194 |oooeeeiiiiiiins e eemniieeeeeenns e 23,931 |. 03/22/2035 . [2.A FE ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02146P-AF-2 [HY12 CI A5 4.164% 08/25/36 ...ovvvuneeeeennnnn | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 76,139 ..o 76,139 |..ocoennnnns 74,061 |oeeeennnnnes T4,061 |oeeeeeeeeeennns ennens V£ T PO 2,078 |oeieeeeeiiiies o 76,139 |oeeeeiieeeenns Jeeeenineeeeene Jeeennieeeeeeees Jeeniieeees 1,990 |. 08/25/2036 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02147B-AA-3 [7T2 CI A1 6.000% 04/25/37 .....cevvveunaereeenn | unnnns . 07/01/2023 . |Paydomn .cevvveneeeeeennis Jeeennnieeeeeeniees foeeeees 3,393 |eiiiies 3,308 [iiieennnnns 1,908 |oeeeeieeeenee 1,908 |veeieeevemnns Jormeeeeeemnnies eeeeeeemeiee e e e 1,908 [oeeeeeeeeniiies fereeees 1,484 |.......... 1,484 oo 132 |. 04/25/2037 . |2.B FM ...
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147J-AE-8 [46 CI A5 6.000% 02/25/47 ....cceveveevenaaeaee | s . 09/28/2023 . |Paydomn ..ceevvuneeeeeenninn feeeennieeeeeenies e (5) [ooeeeemmmeeeeeees oo s e e e e e e e s ()] PP ()1 PP (6,295) [. 02/25/2047 . |1.D FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147J-AE-8 [46 CI A5 6.000% 02/25/47 ....cccevvvevenaeeaee | s . 09/01/2023 . |Paydomn oeevvueeeeeennins Jeenneeeeeeninees fereeeeeennans 912 |eeeees 1,282 oo 816 |oveeeieeennnnns 816 |oeeeeeeeeennis foreeeeemiies e e e et 816 |eeeeeiiieeennn eeennieees (S 95 e 34 . 02/25/2047 . [3.C FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147L-AN-3 [22R Cl 2A3  6.250% 05/25/36 ......ccvvvuureeeee | unnnns . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 4,738 |oeeeennnnees 43,883 |............ 29,937 |oeeeeeenne 29,937 ooeeeeeeiniieee oo e [ [ [ 29,937 [oeeeeeiiiieieee o 14,801 |........ 14,801 [oeeeeeeenee 1,887 |. 05/25/2036 . [3.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02148J-AJ-6 [39CB Cl 1A9  6.000% 01/25/37 ...eevvvveennnes | ennnns . 09/01/2023 . |Paydomn .ceveuneeeeennins Jeenneeeeeeeieeee fereeeeeens 13,082 [oeeeeeeenee 12,630 |oeeeennnnnns 10,69 |............ 10,698 [oeeeeeeieeiine feoeeeeeemneees oo e [ [ 10,698 |oveeeeeeeenies eeeneeens 2,334 |.coeennnn T 566 |. 01/25/2037 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02149H-Al-0 [2CB Cl 2A6  5.750% 03/25/37 .eevvvreeeeeeennnn | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 17,147 | 17,609 |......cc.... 10,676 |............ 10,676 [neeeeeenenaes fooeeeeeemnees oo [ e [ 10,676 [ooeeeeeeneeeeee foeeeeeeee 6,472 |oeuennnn. 6,472 |oeeeeiiiiaenne 654 |. 03/25/2037 . |1.AFM ....
American Airlines Inc LBASS EETC Ser 2017-1 Redempt ion 100.0000
..023761-AA-7 [Cl AR 3.650% 08/15/30 ...oeeeeeveneeeeeennes | s L 08/15/2023 . | .uvveiiiiiiiieieiiiiiiinees feeenieeeeeennes s 415,625 |........... 415,625 |........... 415,625 |........... 415,625 [ooieeeeiiiieieee foeeeemiiiieees e e e s 415,625 [ooeeeeeeiiiees oo e s 15,170 |. 08/15/2030 . [2.A FE ....
Amer Airline PTC Ser 21-1B PTT  3.950% Redempt ion 100.0000
..02376L-AA-3 |01/11/32 ... PO PPN . 07/11/2023 . | .. ... 60,075 ...60,075 ...60,150 |............60,139 |.... ..60,075 |.. . 01/11/2032 . |3.A FE ....
American Airlines Inc LBASS EETC Ser 2016-1
..02376U-AA-3 [Ser AA  3.575% 01/15/28 ..ooeeoeiieeinnnannnenne | nnnnns L 07/15/2028 .| uviiiiiiiiiiiiiiiiiiiiiniins Joernnneeeerennnnes foeieeeeeees 25,524 |.....o..... 25,524 |............ 26,034 [..coonnnnns 25,920 |ooiiiiiiiiiiies e (396) |- evvmmmmrraenne Joerennnnnns (396) |- eevvvmmnnrrenee Joerennnnnans 25,524 |ouuiiiiiiiiies eieereeeniiins e e 912 |. 01/15/2028 . |2.A FE ....
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American Airlines Inc LBASS EETC Ser 2013-1A Redenption 100.0000
..023772-AB-2 [4.000% 07/15/25 ...ovvvviiiiiiniiiiiiiiniiiiiiiinn | s L 07/15/2023 . | eeeeieeiiiieeeeeeeiieeeees i e 13,412 |........... 13,412 |.......... 107,736 |oevvennnnns 11,439 | i 1,974 |oieiiiiies v LR PO LK TR V0 R R RO NN 4,536 |. 07/15/2025 . [4.C FE ....
American Airlines Inc Secured Ser A 3.150% Redenption 100.0000
L02377L-AA-2 [08/15/33 oevveniiiiiiiiiiiiciiiineeecriieeeeen | s . 08/15/2023 . | .evenieiiiiiiieieeiiiieeees i e 244,292 |........... 244,292 |.eeennnnn. 244,292 |..ouennnnn. 2.7 2 2 O O N Y AR RN 72 7 N R R NN 7,695 |. 08/15/2033 . |2.A FE ....
American Airlines Inc Secured Ser A 3.500% Redenption 100.0000
..02378M-AA-9 [ 08/15/33 ..eevvniiiiiiiiiiiiiiiieeeceieeen | s . 08/15/2023 . | .. U O N 494,013 |....oeeeees 494,013 |........... 494,461 |........... 494,366 |......cooeeeeen forriiinnnnn [ReiSK) T FO R (RIS TN FO R 494,013 [ooeeiiiiiiins oo s s 17,290 |. 08/15/2033 . |2.C FE ....
American Airlines Inc Secured Ser B 3.850% Redemption 100.0000
..02379D-AA-8 [08/15/29 ...evvvriiiiiiiiiiiiiiiiieeeciiieeeeen | s . 08/15/2023 . | .evenieiiiiiiieieeiiiieeees i e 119,879 |[........... 119,879 |oeeennnnn. 120,575 |ooveenennns 120,388 [oevenviiviinins o [KST0ESD S R F [KSTVESD S R FR LLICIR: 74 I PO FORRUPRR RN N 4,615 |. 08/15/2029 . |3.C FE ....
American Home Mtg Inv Tr RMBS Ser 2004-3 Cl
..02660T-BQ-5 [6A1  4.442% 10/25/34 ...ccovvvvnniiiiiiniinniiins | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,328 [ooeiiiiinnnns 1,328 [oiiiiiinnns 1,307 | L] (T PO AN /2 PO RN /2 P F LR 72C T R FOR R R RN 40 |. 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 ....ccevvvvnnviiiiiiniininees | s . 09/01/2023 . |Paydonn ....ceuunvvriiiinnnn Joevvnninnniiiiiins foneneens 6,784 |......oeenens 6,784 |..coeeen. 6,751 | [T T R FR 2 I R F . 2 I R F R [T O Y R AR 121 |. 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 ....cevvvvnviviiinnnniinins | s . 08/01/2023 . |Paydonn ...ccvvvnvvvvirinnnn Jevvniiiiniiiiiins foneneens 3,229 | 3,229 [ooiiiiiinnnns 3,229 [ooeiiiinnnnns 24 S R R R R R [T O R R 38 |. 09/25/2035 . |5.A FM ....
American Home Mtg Inv Tr RMBS Ser 2007-3 Cl
..026935-AR-7 [3A1  6.134% 09/25/27 ..covvveniiiiiininieiiiinnn | s . 09/25/2023 . |Paydonn ....ceuunviriiiinnnn fovenniininiiiiiins feeinnd .7 PO -7 -7 F 7 O O R RN 7 O A RN 3 |. 09/25/2027 . |1.A FM ....
AnchoragePermit Ctr Bldg Ls Tr CTL  6.340%
..033348-AA-7 [02/15/25 .oevvvviiiiiiiiinnriie s | s . 09/15/2023 . |Various .......ccceeevrevinn Jovvnninineiiinninnns foeeiennnns 55,866 |............ 55,866 |............ 56,238 |......oennns LSS [V R R (1571 PR AR (157 PR AR LIS R I T ) R R, 2,932 |. 02/15/2025 . [1.B ........
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI AT 2.466% 12/25/59 ....covvvnnviviinnniennns | nnnnns . 09/01/2023 . |Paydomn ....evuunviriiinnnns Joevnninieiiiiines foeeeeeeens 53,333 [..ocennnnns 53,333 [oeiiiinne 54,016 |.......eunn. [T O R [1C55) ) PO [ [CE5) ) PO 53,333 |oeiiiiiiiiiins e e e 825 |. 12/25/2059 . |1.A ........
Angel Oak Mortgage Trust RMBS Ser 2023-6 Cl
..03464U-AA-4 [A1  6.500% 12/25/67 .....ccevvvvenviviiiininnnnes | s . 09/25/2023 . |Paydonn .....eeeveviiiinins Jovvnininiiiiiinens foeeneeeens 34,673 |oeeeennnnns 34,673 |..ooconnnnns [T U RN R LT P R LT P AR EC Y R N R N . 12/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust RMBS Ser 23-1 CL A1
..034651-AA-9 [4.750% 09/26/67 ...ovvvvviviinnnnniiiiiniinneeiinn | s . 09/01/2023 . |Paydown .....evuevviiiinnnn foevvininiiiiiiiins Jeveees 1,087,420 |........ 1,087,420 |........ 1,057,370 [oeviiiiiiinnnnns . 09/26/2067 . |1.A FE ....
AOMT 2023-3 A1 Ser 23-3 Cl A1 4.800%
..034931-AA-3 [09/26/67 ....vvvivviirniiiiiiiiiiinineiiniinneeinnn | s . 09/02/2023 . |Paydonn ...ccevuneviiiinnnn fevennininiiiiiins fonnns 202,887 |........... 202,887 |....cevnnns 191,798 [oveiiiiiiiinnns . 09/26/2067 . |1.A FE ....
Apidos CLO CLO Ser 2013-15A CI A1RR  6.598%
..037640-BC-5 [04/20/31 ovvvvnniiiiiiiiiiiiiiiiieeecviieeeeen | s . 07/20/2023 . |Paydomn .....oeveviiiinnnns Jovvniinnniiiiiinees foeeneeeens 36,828 |............ 36,828 |............ 36,807 |ovevuunnnnns 36,819 . 04/20/2031 . |1.A FE ....
Apidos CLO CLO Ser 2015-22A A1R  6.648%
..03765X-AG-1 |04/20/31 ... 07/20/2023 . | Paydown ... 73,794 73,141 | . 04/20/2031 . |1.A FE ....
..03966V-AA-5 [Arconic Corp 2nd Lien  6.125% 02/15/28 . 08/18/2023 . |Call 103.0630 ..... . 6,872,241 .6,09,101 |.... . 02/15/2028 . |3.C FE ....
Ares CLO Ltd CLO Ser 2022-ALF2A CI A
..04018U-AA-3 |07/20/33 ... . 09/14/2023 . | Call 100.0000 ..... foeeeeeiiiiiiiiieiins oo 10,000,000 |...... 10,000,000 {...... 10,000,000 |...... 10,000,000 [-.oeveeveneeeee fooeeemmniiieees oo oo s s 10,000,000 |.. . 07/20/2033 . |1.A FE ....
Ares CLO Lt .
..04018U-AA-3 [07/20/33 .eeereeeeeeeeeee e eeeen | s . 09/29/2023 . |Paydomn .ceeuuueeeeeenniins Jeennieeeeenieeee e (8,989) [ceeeeeenee (8,989) |oevvvnnnnnns (8,989) |evvennnnnnn (8,989) |+evveneeeeeennn oemnnneeeeenns Jeemenieeeeeinnes Jonieeeeenies e e (8,989) |+ eevvvnnieeeenn Joeermmmineeeene Joeemniineeeeens Jeeeeee s . 07/20/2033 . |1.A FE ....
Ares CLO Ltd CLO Ser 2022-ALF2A Cl B 7.726%
..04018U-AC-9 [07/20/33 ..eeeeeeeeeeeeee e eeeeeneeeeeee | s . 09/14/2023 . | Call 100.0000 ..... foeeeeeiiiiiiiiieiins oo 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [-.oeveeveneeeee fooeeemmniiieees oo oo s s 10,000,000 |eevvveueeeeenn [oeeemmnninreeenn oeernnieeeeeeen Jeeeennnnns 775,780 |. 07/20/2033 . |1.C FE ....
Ares CLO Ltd CLO Ser 2022-ALF2A Cl C  8.226%
..04018U-AE-5 [07/20/33 ..eeeeeeeeeeeeeee e eeeeeneeeeen | s . 09/14/2023 . | Call 100.0000 ..... foereeeeeeiiiiiieeenn o 8,400,000 |........ 8,400,000 |........ 8,400,000 |........ 8,400,000 |eeeuereermnnnn Jormmeeeeeennes Jermeeeeeeeeees o e s 8,400,000 [ooeeeeemnnnee feoeeeeeeeiieee e e 701,491 |. 07/20/2033 . |1.F FE ....
Arivo Accept Auto Ln ABS Ser 2022-2A Cl A
..04047J-AA-3 [6.900% 01/16/29 ....eoeeeeeeeeeeeeeenieeeeeennns | s . 09/16/2023 . |Paydomn ...cevuuneeeeeennnnn foeeennieeeeeenies s 637,918 |........... 637,918 |........... 636,366 |........... 636,412 [...cceviiiiiiees foeeeeennns 1,506 [-oeeeeeeeiiieeee foreeennnnn 1,506 [ooeeeeeieiieeee o 637,918 |eeeeeiiiiieins Joeveeiieeeeenne eerrieeeeeens e 29,242 |.01/16/2029 . [1.C FE ....
Asset Backed Securities Corp RMBS Ser 2000-
..04541G-AS-1 [LB1 ClI AF6  7.615% 03/21/29 ....ccevvreeeeeeeen | unnnns . 09/01/2023 . |Paydomn .ceveuneeeeennins Jeenneeeeeeeieeee e 12,236 [ooeeeeenee 12,236 |oeeeennnnnns 12,714 e 12,197 |oveeiieieiis e KT IO ISP, LI IO IR 12,286 |oeeeeneieeeeeenn oeeemeiieieees e e 571 |. 03/21/2029 . |[1.A FM ....
Asset Backed Securities Corp RMBS Ser 2004-
..04541G-MC-3 [HE7 CI M1 6.409% 10/25/34 .....eevevvvnenaaes | s . 09/25/2023 . |Paydonn ...eevuuneeeeeennnnn foeemnnieeeeeenies s 106, 111 |eeeeeeens 106,111 [oooeeeneenns 99,281 |...coeeeenn 102,693 |eevveieeieeenn eeenenns 3418 | s 3418 | s 106, 111 [oeeeeeieee oo oo ot 3,171 |. 10/25/2034 . |[1.A FM ....
Asset Backed Funding Cert RMBS Ser 2003-CB2
..04542B-ClI-0 [CI M1 4.279% 10/25/32 oeevveneeeeeeenieeeeee | s . 08/31/2023 . |Paydomn .cevvuuneeeeennnis Jeeenieeeeeeniees e 6,545 [ceeeeenne 6,545 |.....coeennnn 6,545 |....cconennnn 6,531 |oeeeieieiieiin ernieeeeees L L3 PO PR L L3 PO AT 6,545 |.oeieiiiiiiiie [oeeerniiieeeee e e . 10/25/2032 . |[1.A FM ...
Asset Backed Funding Cert RMBS Ser 2005-AQ1
..04542B-MU-3 [Cl A6 4.780% 06/25/35 .....cceevevmennaeeeeennnn | s . 09/01/2023 . |Paydomn eeevvuneeeeennnins Jennneeeeeeenees fereeeeeennnns 882 foeeiiieiiiinnnns 217 O 842 | 868 |oveeeieeerinias feeeeeeennan L L3 PO PR L 3 PO IR 157200 PR FOPUPPR FSURRPPRRRR ISP 28 |. 06/25/2035 . |[1.A FM ....
Avid Automobile Rec Trust ABS Ser 2023-1 Cl A
..053680-AA-5 [6.630% 07/15/26 .....eeeeevvnmnierennniinnaerennnns | nnees . 09/15/2023 . |Paydomn .eevveuieeerinninns Joennnnnneerenninnas foeens 1,619,343 |........ 1,619,343 |........ 1,619,293 |ooveiiiiiiiiiiies fooiieeieiiiiiins fooeeeeeeennnns LIV PP FOPTTTT 50 Jeeeeniiiieeene Jeeennns 1,619,343 |oovvviiiiiins foovrnninnneenne Joonnnnnneerennns Joerennnaeees 62,956 |. 07/15/2026 . |1.A FE ....
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BSIP LDAC Issuer LLC Sr Sec Nt Brookfield
..05595#-AA-4 [Landmark  5.240% 02/28/34 .........ccevveveeeien | unnnnns . 0973072023 . |Various ........ceeeevrevinn Jovvnnininniiiininnns foeeeeneens 42,000 f........... 42,000 |.......eeenn 42,000 |..........n. 251010 O O R R [0V ) R R 1,470 |. 02/28/2034 . |2.B PL ....
Bway Mortgage Trust CMBS Ser 2013-1515 CI A1
..05604F-AA-3 [2.809% 03/10/33 ...evvvvnriiiiiiiiiiiieiiiiiineeeees | s . 09/01/2023 . | Paydown ... .. 1,146 |. 03/10/2033 . [1.A ........
Babson CLO Ltd CLO S .
..056162-AN-0 [01/20/31 ..evvvriiiiiiiiiiiiiiiiiiin i eeeenn | s . 07/20/2023 . |Paydown ......eoveeevinnnnn Jovvvininnniiiinnnns foveen.... 168,669 [.......... 168,669 |...........168,205 |........... 168,464 |....cccoiviiiiis foiiininnnns VST R E VLT R R (o1 i I O N A AN 7,361 |. 01/20/2031 . |1.A FE ....
Banc of America Funding Corp RMBS Ser 2003-3
..05946X-DL-4 [Cl 1A7 ~ 5.500% 10/25/33 ......ovvvvivnnnninnnnn | unnnns . 09/01/2023 . |Paydomn ...cevuunviiiiinnnns Joevenininiiiiines foeeneneens 44,954 |............ 44,954 |............ 45,217 |oovvvinnnnns L7 A R R (£ PO A (WA PO A LT . O O N AN 1,666 |. 10/25/2033 . [1.A FM ....
Banc of America Funding Corp RMBS Ser 2005-8
..05946X-Y7-2 [Cl 2A8  5.750% 01/25/36 ....evvvvvvvivnnnnninnnnn | unnnns . 09/01/2023 . |Paydonn ....ceuuveriiiinnnn Jevnniiiniiiiiiins feeneens 6,238 [.coceeenne 7,616 [eeeeenee 7,280 |eeeiinnnnnns %) O O R AN A2 VI U RN (1,001) |- (1,001) foueeiiiiinnnnns 291 |. 01/25/2036 . |1.F FM ....
Banc of America Funding Corp RMBS Ser 2007-A
..05952D-AB-4 [Cl 2A1  5.759% 02/20/47 ....ovvvvvvvvivinnnnnnes | s . 09/20/2023 . |Paydonn .....eueveriiiinnnns Jovnnnininniiiiiens foeeneeeens 27,844 |.ooeennnnnn 27,844 |............ 26,045 |............ L VZ ST U RN 1,799 | v 1,799 |oveiiiiiiiiies o P87 U R R R 673 |. 02/20/2047 . |1.AFM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 [1 Cl 1A9  5.750% 03/25/37 ...evvvvvvvvvvnnnnnens | nnnnns . 09/27/2023 . |Paydonn ....ovvunveriiinnnnn Jevvniiiniieiiiins o 5,457 |oeeiriinnne 8,662 |..oeuunnnnnn 8,186 [eeueieenns L R U AR, [ PO RN (I P R 8,289 |oviiiiiiiiiienn [ (2,803) |........ (2,803) |.eevvrnniannnns 379 |. 03/25/2037 . |4.A FM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 1 Cl 1A9  5.750% 03/25/37 ...evvvvvvvvvrnnnnnnns | nnnnns . 09/27/2023 . |Paydomn ...ccvvenveviiiinnns fevininineiiiiiinns o e 34,985 [........... 34,542 |............ 34,575 [ooeviiiiiiiinns [ (25 P AR (251 P AR 34,549 |oeiiiiiiiiins v (34,549) |....... (34,549) [.......... (10,013) |. 03/25/2037 . [4.B FM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 1 Cl 1A9  5.750% 03/25/37 ...evvvvvvvvinnnnnnnns | annnnns . 09/27/2023 . |Paydonn .....eunveviiiinnnns Jovnniinieiiiiiinens feeeneeeens 19,488 |............ 30,936 |......oennnn 30,912 [.ooeienennns B V<7 O O R R 30,854 [.ooovvvvniinens foens (11,367) |....... (11,367) [cevenrennne 1,355 |. 03/25/2037 . |4.C FM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-BR-9 [1 CI 2A5  5.750% 01/25/37 ..ovvvvnviviinninens | unnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 2,514 [ 3,854 [.....oeennns 3470 |ovveiinnns B O O R AN R Y(VI AR RN (956) |.evvvennnns (956) |.evvvvnnninnnnns 145 |. 01/25/2037 . |3.A FM ....
Bank of America Corp Sr Nt Fix to Float
..06051G-HL-6 [6.548% 07/23/24 .....covvvvviiiiniiiiiiiiiiiiieeees | s . 07/23/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 25,000,000 |....... 25,000,000 |....... 25,000,000 |....... V[0V V[0V R R RN N AR IR 25,000,000 [oveuniiriirnnnns foinnriiiininns foreereeeeeiiis o 966,000 |. 07/23/2024 . |1.E FE ....
BANK CMBS Ser 2020-BN29 CI A1 0.549%
L06541T-AY=5 [ 11/15/53 ..evveniiiiiiiiiiiiiiiiiececiiieeeeen | s . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 16,782 [ooeeeriinne 15,732 |oeeennnnns 15,732 |oveeennnnns LT I P ER, L O AN L R LT O R R F N 58 | 11/15/2083 . |1.A ........
BARC 2023-NOM1 A1A Ser 23-NaM1 CI A1A
..066940-AA-5 [6.031% 01/25/63 .....evvvivviinnniiiiiiiniiiiniiiinn | s . 09/01/2023 . |Paydonn ....cevuneviiiinnnn fevennininiiiiins e 616,322 |........... 616,322 |........... (R (7R 1 I R AN RN LT PO RN LT PO R (00 (072225 R ) R A 11,427 |. 01/25/2063 . |[1.A FE ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AA-7 [NQM1 CI A1 4.521% 07/25/52 .oovvvvnneeeiinnnn | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 18,385 |[....coeenens 18,385 |oveeennnnns 17,885 [oeiiiiiiiiiiiiinn v e LIV [V R AR LIV [V R AR LT T R AR RN AR 187 . 07/25/2052 . [1.A FE ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AB-5 [NQM1 CI A2 4.521% 07/25/52 ....ccvvvvvnnveinenn | unnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 77,626 |............ 77,626 |oeeveennnnns 74,682 |......oennn. TAT2 | i 2,905 |oiiiiiiiiiiiiinn v 2,905 |iviiiiiiiiiiins s LT R FORR RN R 2,240 |. 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 . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 886,928 |........... 886,928 |.......... 886,916 |.......... 886,680 [.......cevvneeen forriiiiinnns 2 0 R E 2 0 R F 886,928 |....oviiiiiiiinn Joeveniiiniiiiins v o 26,618 |. 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 . 09/01/2023 . |Paydonn .....euunveriiiinnnn Jevvnninnniiiiiiins feeeeens 9,560 [....oeeeenne 9,560 |ieeiunnnnns 9,590 |[....cevvnnnnn (eI 17250 FUR R (227 ) F R (2270 F R LTV R O O R 332 (. 10/25/2033 . [1.A FM ....
Benchmark Mtg Tr CMBS Ser 2020-B19 CI A1
..0816211-AY-2 [0.628% 09/15/53 ....eevvvviiiiiiiiiiiiiiiiiieeeees | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 27,535 |oeeennns P T X 7 R R L O PN L3 P A - ST R AU R R 115 |. 09/15/2063 . |1.A ........
Benchmark Mtg Tr CMBS Ser 2020-B18 CI A1
..08163A-AA-1 [ 0.875% 07/15/53 ...evvvviiiiiiiiiiiiiiiiiiiiieiiinn | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 59,191 |ooeeenns 59,191 [....ooeenees 59,190 [...ccovnnnns (SIS - I R R [ Y U O AN 59,191 [ oo e e 346 |. 07/15/2053 . |1.A ........
BHG 2023-A A ABS Ser 2023-A Cl A 5.550%
. 08860F-AA-6 [04/17/36 ..evvvriiviiniiiiiiiiiiiinieccinieeneeiinn | s . 09/17/2023 . |Paydonn ....cevunvvviiiinnnn fovenniininniiiins e 449,980 |........... 449,980 |........... L2 VR I R RN RN 1,966 [oooieeiveniiinns fooviennnnn L IRCLCIT U RN 449,980 [.oieeiviiinens [ [ s 10,293 |. 04/17/2036 . |1.A FE ....

Blackrock DLF 1X CLO Ser 2020-1 CI W

L 0926TH-AN-4 | 07/21/30 .eeveeviieiiisieisieesee e [ e . 07/21/2023 . | Paydown ... ... 65,382 ...65,382 ...65,382 |.... ..65,382 |.. . 07/21/2030 . |4.B FE ...
BRAVO Residential Funding

.. 10568M-AA-2 |NQM1 CI A1 5.757% 01/25/83 ..veveveveverees [ v . 09/01/2023 . {Paydomn .o.ceveeeveerens foevieirieinieens [ 347,448 ..o 347,448 |..oonee. 347,488 |veeseeieeins e [ v e e e 347,848 oo e oo i 11,883 |. 01/25/2063 . | 1.A FE ...
BRAVO Residential Funding Tr RMBS Ser 2023-

..10568M-AB-0 |NQM1 CI A2  6.350% 01/25/63 ... I . 09/01/2023 . | Paydown ... ... 88,215 ...88,215 ...88,189 |.... ..88,215 |.. . 01/25/2063 . |1.C FE ...
BRAVO Residential Funding Tr RMB!

.. 10569D-AA-1 |NQMB CI A1 6.602% 09/25/63 ...ovvvveververeres [ v . 00/25/2023 . {Paydonn .c.veveveveieiens [oreeieenieeieens [ 14,857 [oovreennen 14,657 [oovveeee 14,657 |oeeevreerieieennne foerereineis oo Jevieiieis oo s e 14,857 |ovveivieiene foerrverineins v oo 81 |. 09/25/2063 . |1.B Z .....
BRAVO Residential Funding Tr Ser 23-NQMS CI

..10569U-AA-3 |A1  6.505% 06/25/63 .. R PO . 09/01/2023 . | Paydown ... . 06/25/2063 . |1.A FE ...
Brunswick & Glynn Co Dev Auth CTL Rev Lease Redemption

.. 117017-AC-7 |Bd  5.980% 01/15/24 ......ccooovnnnnnnnnnnnnnnn [eeeenn . 07/15/2023 . | uvvviieiiiiiiiiiiiiiiiiiiiins e e, 248,345 |........... 248,345 |........... 248,345 |........... 248,345 ..o foviiiiiiiiiis e e e e 248,345 |ooeeiiiiiiiies foeiiiiiiiiii e fociiiin 14,851 ). 01/15/2024 . {1.B ........
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CDC Mortgage Capital Trust RMBS Ser 2003-HE2
.. 12506Y-BE-8 [CI M1 6.634% 10/25/33 ....oevvvvviiriniiiiiiinn | ennnns . 09/25/2023 . |Paydonn .....euuvveiiiiininn Joveniinnnieiiiins fe 6,601 [.....cceennns 6,601 A28 e 37 S R RN P2 VLI FO FRR P V£ I PR FRR (10 O O N NN 271 |. 10/25/2033 . [1.A FM ...
Countrywide Home Loans RMBS Ser 2006-20 Cl
.. 12544A-BM-6 [1A36  5.750% 02/25/37 ...ovvvvnvvviiinnnniiniinn | nnnnns . 08/01/2023 . | Paydown ... ..1,106 |... . 02/25/2037 . |[1.AFN ...
.. 125523-AF-7 [Cigna Corp Sr Nt ~ 3.750% 07/15/23 . [ . 07/15/2023 . |Maturity . . 07/15/2023 . |2.A FE ...
CIT Group Home Eq Loan Tr RMBS Ser 2003-1 CI
.. 12558M-BM-3 [M1  5.170% 10/20/32 .....cevvvrneeccennieeeeeee | s . 09/01/2023 . |Paydomn .cevvueeeeeeennnns Jeenneneeeenniees e 139,743 [ 139,743 [l 140,572 i 140,294 | e (BB [ [ (551) . 10/20/2032 . |[1.A FM ...
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..125660-AA-1 [A1 CI 1A1  6.000% 01/25/37 oeevveeneeeeennnns | s . 09/01/2023 . |Paydonn ......euueeeeeennnn s s s L0 Z{C T PO R R N . 01/25/2037 . |[1.A FM ...
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 .ccevvvneeeeeennns | s . 09/01/2023 . |Paydonn ....c.eeueeeeennnnn B s s O [ e e [l . 02/25/2037 . |[1.A FM ...
Credit Suisse Mortgage Trust RMBS Ser 2019-
..12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 .....covvevvennees | aeennns . 09/01/2023 . |Paydomn .ceeveuneeeeennnnn foeeennieeeeeenies s 134,798 |........... 134,798 |....oo...e. 134,780 |oeeeennnnes 134,629 |veeveiieiieeen oeeenins 169 [ooeeeeeeiiiieee feeeieeeennis 169 [oeeieeiiiiies e 134,798 |oveeeeeciinis eeeeeeeeeeenes o e 3,330 |. 07/25/2058 . [1.A ........
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290%
. 12644%-AC-1 [12/15/26 oeeeeeeeeeeeee e | s . 09/15/2028 . |Various ......cceeveueeeeeee foevmmmnnnnneeennnns Jonnens 172,552 |oeeennnnns 172,552 |oeeeennnnes 172,552 |oeeeenennns 169,519 |evveeiiiieinn eenins 3,082 |oeeeeiiiieeeen eeenns 3,082 |oeeeiiiieieeeen eeeenns 172,552 [ooeeeieiiieee o e oeeeeins 10,460 |. 12/15/2026 . [1.B ........
CTL Cap Tr CTL Ser 2005-6 Orange County
.. 126440-CC-7 [5.880% 04/05/25 ...oovveneeeeeenneeeeeenneeeeeen | s . 09/05/2023 . |Various ......ccceveuaeeeeee feeemmminneeeennnins Jounnns 1,038,043 |........ 1,088,043 |........ 1,088,043 |........ 1,088,043 |eeveniiiieeinns Joemrineeeeenis Jeereieeeeeenee e e s 1,088,043 |eeeeeeeeinies feeneeeeeineies e [ 40,708 |. 04/05/2025 . |1.B ........
Credit Suisse Mtg Tr RMBS Ser 2021-RPL2 CI
..12656T-AB-4 [A1A 1.115% 01/25/60 ....cevvveneeeeeennieeeeen | s . 09/01/2023 . |Paydonn ..ccevvuneeeeeennnnn foeeennneeeeenies s 134,184 |........... 134,184 |........... 134,184 |........... 134,161 [oeeeeieiiiiies [ 22 e e 2 i s 134,184 |oeeeiieiiiiis e e e 969 |. 01/25/2060 . |1.A FE ....
CVS Caremark CTL Wells Fargo Bk NI 7.870% Redenption 209.0956
.. 12665%-AA-9 [ 10/10/31 ..eeieieieie e | s L 09/27/2028 . | eveiiiiiiiiieieeeiiiieeees e e (1,081,672) |......... (517,310) |.eeennn (517,310) |- (741,320) |- eeeeeeeeeaee o (340,352) |.eeevevieieeen [ (340,352) |.oeveveeiieeeee foeeeen (1,081,672) [coeeeeeeneieee oo oo ot 62,451 |. 10/10/2031 .|2.B ........
CVS Heal th Corp LBASS PTC Nt ~ 6.036%
..126650-BP-4 [ 12/10/28 .....eeeeeeeeieeeeeeeeee e eeeeeen | s . 09/10/2023 . |Various ......cceeeeueeeeeee foeemmmineeeeennnns Joneens 117,839 |........... 117,839 |oeeennnees 135,973 |oeeeenennns 125,436 |eevveeeeieeenn oeennnnn (7,597) |eeeeeeeeeeeenn Joeeennnn (7,597) |eeeeeeeeeeeen eennens 7,839 |eeeieeeiinis eeeeeeeeeeenes o e 4,745 |. 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 . 09/10/2023 . |Various ......cceeeeueeeeees Joermmmnineeeeennnns Joneens 670,185 |.......... 670,185 |........... 622,519 |....ceeeenn 650,202 [..ccevvnniiieeen foeeeennnn 19,982 |oveveiiieeeinns Joenins 19,982 |oveveiiiiiieinnn eenins 670,185 |oveeeeecennnns foemeeeeeimiiee e e 31,036 |. 01/10/2030 . |2.B FE ....
CVS Health Corp LBASS PTC Nt 7.507% Redempt ion 100.0000
..126650-BS-8 [ 01/10/32 ..eeeeieeeiieiee e eeeeeen | s . 09/10/2028 . | .eveeiiiiiiiieneeeiniinees e s 185,756 |........... 185,756 |oveeunnnnen 203,158 |........... 195,023 |oevevenieieeenn Jeeeennnn (9,267) |+evevnnaeeeeeenn Joeeennnn (9,267) |+evvenaeeeeennn oeennnns 185,756 |-vvveeeeeeennns Jeeemeeeeeemnnns Joreeeeeeeenies feeieeeeene 9,301 |. 01/10/2032 . |2.B FE ....
CVS Heal th Corp ABS PTC Nt  4.704% 01/10/36 Redemption 100.0000
L 12665U-AA-2 [ .iiieiiiii s | VTR (177707 T R ISP PR NN 50,772 feeeereeenne 50,772 |oeeeeennnnns 50,772 |oeeeeenennns 50,772 |oeeeeeeiiiieeeen oeeemmnieeeeees oeeemnniiieeees oo e Jeeeenis 50,772 |eeeeeeeeeeenns Joeeeenineeeeene Jeeeniieeeeeenns e 1,593 |. 01/10/2036 . |2.B FE ....
CWABS Inc RMBS Ser 2004-7 Cl MF1  5.251%
L 126673-D0-2 [12/25/34 .o | s . 07/25/2023 . |Various ......cceeeueeeeeenn Joemmminneeemnnninees foreeeeeens 18,801 |oeeeeennnnns 18,801 [oeeeeeeeee 18,759 |oeeveeennnns 18,759 |oveveiieiieinne Jeernieeeeeenis Jeeeneieeeeennes e e e 18,759 |veeeeiecennes Jereeeeeeeene B2 |t L7 IO 463 |. 12/25/2034 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-4S-1 |7CB Cl 2A7  5.500% 03/25/38 ...eevvueveeennnns | s . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees feeeeeeeees 20,975 |eeeeennns 20,975 |ooeeeennnnns 20,197 |oeeeeenennns 20,197 |oeeeeeiiiieieeen Joeeemmnineeeees e e e s 20,197 |oeeriiiieeeenns eeeeeeees VAL T . 2L T T 811 |. 03/25/2038 . |4.B FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-5L-5 [6CB CI 1A9  5.500% 04/25/35 ...cevvvuueeeeennnn | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 41,566 |............ 46,244 |............ 29,711 [oeeeeininnns 29,711 [ooeeiiiiieeee oeremmnieeeeees e e e s 29,71 | s 11,855 |........ 11,855 [ 1,683 |. 04/25/2035 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-5L-5 [6CB CI 1A9  5.500% 04/25/35 ...cevvvueeeeeeennnn | s . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees feeeeeeeees 62,349 |oeoenes 69,366 |............ 68,714 |oeeeennneet (51T o O FOPPRRR FOPRRURURURRR FOURRUPPRRR ISPRRTREPUPRRR SRR 68,714 |oeeeeeeeeciiis eeeennnn (6,364) |........ (6,364) |.eevvnnnnnnnn 2,524 |. 04/25/2035 . [4.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2004-
. 12667F-MX-0 [ 1472 CI A1 5.500% 08/25/34 ......covvevvvnnes | aunnnns . 08/01/2023 . |Paydomn .cevvueneeeeennnis Joeeeniieeeeeeniees o 4,607 |foeeeeeennnnns 4,607 |oeeernnnnnnns 4,389 |[....cconnnnnn 4,491 [ o M6 [oeeeeieeiiiieee o L T R TR 4,607 |oeeeeeeeeennes oereeeeeeennee oo e 161 [. 08/25/2034 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2004-
..12667F-PG-4 [20T1 CI A3 6.000% 09/25/34 .....coeeevveveees | uennnns . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees feeeeeeeees 65,939 |.eeennns 65,939 [............ 66,701 |oeeeeennnnee 66,147 |oeeeeeieeenias o [015) 1 O (P01 1 PO 65,939 [.ooeeeeiiiiiiee oo e s 2,418 |. 09/25/2034 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D2-6 [32T1 CI A5  5.500% 08/25/35 ..cevvvvuneeeeennnn | s . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeeneieeeeeeniees e 3,954 |.iinns 29,713 |oeeeinnnnns 20,322 |..cceeeenne 20,322 ooeeeeeeiniiiiee oo e [ [ [ 20,322 [oeeeeeeiieeee et (16,368) |....... (16,368) [.+eueeeenee 1,409 |. 08/25/2035 . |2.C FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D3-4 [32T1 ClI A6  5.500% 08/25/35 .....evuneveeennnnn | unnnns . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 31,879 [ 29,678 |....coennnnn 18,016 |............ 18,016 [oeeeeeeeiniieee fooeeeeeemeee oo e [ [ 18,016 [ooeeeeeeieieee o 13,863 |........ 13,863 [oeeeeeennee 1,200 |. 08/25/2035 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D3-4 [32T1 ClI A6  5.500% 08/25/35 ....oevuneveeennnnn | s . 08/01/2023 . |Paydomn ocevveeneeeeennnis Jeeennnieeeeenniiees foreeieeeeeeieees feeeeeeeeens (1,938) |oeevennnnnns (1,517) e (1,517) e Jeernieeeeeenns Jeeeeeeeeeennes e Jeeeieeeeieies Jorneeeeees (1,517) | eeeeeees 1,517 |oeeeees 1,517 [ 59 |. 08/25/2035 . [5.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-FD-0 [18CB CI A7  5.500% 05/25/35 .......cevveeemennns | unnens . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 92,940 |oeeeeunnnnns 92,940 [..eeeennne 80,219 |..eceenennns 80,219 |eeeiiiiiiieeen eeeennnn 12,721 [ e 12,721 [ oo 92,940 [ooeeeeeeiiiieee oo e s 3,454 |. 05/25/2035 . [1.A FM ...
CWABS Inc RMBS Ser 2006-H Cl 2A1B  5.597%
.. 126686-AC-8 [ 11/15/36 ....uiieeeinniinieiriiianeeernnninaneeenee | nees . 09/15/2023 . | Paydown ... . 11/15/2036 . |1.A FM ...
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CWMBS Inc RMBS Ser 2005-85CB Cl 2A3  5.500%
.. 12668B-EH-2 [02/25/36 ...cevvvnniiiiiiiiiieiiiii s | s . 09/01/2023 . |Paydonn ....cevvenveviiinnnn foevivninniniiinnns Jeeneen... 108,212 [aiiiiill 108,820 |ovevvennnnns 96,673 |......eennnn LI/ R N R R R 96,673 |oevvveiiiiiiinn Joeennnnns 11,539 . 02/25/2036 . |2.CFM ....
CWMBS Inc RMBS Ser 2006-4CB Cl 2A6  5.500%
..12668B-0A-4 |04/25/36 ... P IR . 09/01/2023 . | Paydown ... ...13,817 .(2,904) |.... . 04/25/2036 . |4.A FM ...
CHMBS Inc R %
L 12668B-RZ-8 [05/25/36 ...cevvveniiiiiiiiiiiiiiiiineiiinies | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 2,871 | 23,281 |oooiinnnnns 19,982 |oeveennnnns L 7 O O ) NN 19,982 |ovvvviiiiiiiinn Jovviinnnns 2,889 . 05/25/2036 . |1.A FM ....
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..oviviiiiiiiiiic s | s . 09/01/2023 . |Paydonn .....euuvvriiinnnnn Jevvnninieiiiiins foneneens 3,924 |t 3,924 [.....ooenees 3,820 |ieerinnnnns TR 7/ N PO F L O O, LS T R F [N 7 U N N R 136 | 12/25/2035 . |[4.CFM ....
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 [5.500% 08/25/35 ....cevvvvnviiiiiiiiniiiiiiiiieees | s . 09/01/2023 . |Paydonn ...coeuunivriiiinnnn fevennininiiiiiins Jeeeeinnnn Y- T PO 25 [ P AL PO L R N RN Mo [ < S R R RN 1 . 08/25/2035 . [1.A FM ....
Countrywide Home Loans RMBS Ser 2005-6 Cl
..12669G-TD-3 [1A14  5.250% 04/25/35 ....oovvvvvnnviiiiinninnnes | nnnnns . 09/01/2023 . |Paydonn .....euuvvvriiinnnns Jovvniinniiiiiiiinees foeeneeeens 18,447 |.....ooeeens 18,910 [oeeeennenee 18,159 |oovveennnnns L O N ) NN 18,159 [oiiiiiiiiens foeeiiiens 288 | 288 | 662 |. 04/25/2035 . |4.C FM ....
CVS Lease-Bkd PTC Ser 2017 Priv PI Tr Redemption 100.0000
.. 12702%-AA-4 [3.901% 10/10/39 ..oevvvniiiiiiiiiiiiiiiiiiinieeiins | s . 09/10/2023 . | .eeeniieiiiieeeeeeeiieeees i e 158,367 |........... 158,367 [oeevennnnns 158,367 . 10/10/2039 . |2.B ........
CTL Tr CTL Ser A 2019-3 Boston U LDN ~ 3.78%% Redemption 100.0000
L A27148-AC-2 [06/15/35 ovvveniiiiiiieeceeen | s L 09/15/2023 . | eeennieeiiiieeeeeinieeeees i e 68,604 |............ 68,604 |.....c.... 68,604 . 06/15/2035 . |1.D ........
CTL Cap Tr 2019-23 Tr NYU-London  3.228% Redemption 100.0000
.. 127268-AA-4 [ 07/15/30 wevvvniiiiiiiiiiiiiiiiiieneccini e | s . 09/15/2023 . | eeeeneieiiie e 512,316 512,316 |.... . 07/15/2030 . |1.D ........
Cardinals Bal lpark LLC Sr Nt 5.770% Redemption 100.0000
L 141558-AB-6 [ 09/30/27 eevvvniiiiiiiiiiiiiciiieeceiieeen | s . 0973072023 . | eeeniieiiiiieeeeeeeiieees i e 678,803 |.......... 678,803 |.......... 680,718 |........... 679,470 |..ooooiiiiiiiits e, ({1517 N A R [(C1C1C) N P 678,803 [oevivviiinnns fovreniiiiiiiins o e 39,167 |. 09/30/2027 . |2.A ........
CarNow Auto Receivables Trust ABS Ser 2023-1A
. 14367R-AA-6 [Cl A 6.620% 12/16/24 ....ovvvvviiniiiiiiinnes | s . 09/16/2023 . |Paydonn ......eevvviiiinnnn fevenniininiiiiins feins 791,852 |........... 791,852 |........... 791,833 [oooiiiiiiiiiiiiiinn foeviriiiiiiiiine v (S O AN LS PO R AR <2 R R R A, 27,862 |. 12/16/2024 . |1.A FE .
Catalyst 0ld River Hydro Sr Sec Nt  4.000% Redemption 100.0000
.. 148888-AA-4 [ 11/30/29 ..evvvnniiiiiiiiiiiiiiiiieceieeen | s . 0973072023 . | eeeeniieeiiiiieeeeeeeiieeees i e 189,134 |........... 189,134 |........... 189,134 |........... 186,844 [oveiiiiiiiins foeeeeenes 2,200 |oeiiriiiniiiiinn s 2,200 |oeiiiiiiiiiiiinn s L T T O R A NN 5,838 |. 11/30/2029 .|2.CPL ....
C-BASS Tr RMBS Ser 2006-SL1 Cl A2  6.056%
.. 14983A-AB-5 [09/25/36 ....eevvvniiiiiiiiiiiiiiiiii s | s . 09/25/2023 . |Paydonn .....oeviviiiininns Jovvniininiiiiiinees feeeeeeeens 68,697 |............ 68,697 |.eeeuernn. 4717 | L XVA VA AU RN 63,980 |oeviiiiiiinnns Jonnnnns 63,980 |oveeiiiiiiininn o (621 O R RN 122 |. 09/25/2036 . |4.B FM ....
Cedar Funding Ltd CLO Ser 2018-7A Cl A1
.. 15032F-AA-4 [6.588% 01/20/31 ..eevviiiiiiiiiiiiiiiiiieecciiien | s . 07/20/2023 . |Paydonn .....eeuevvviiiinnnn foevvnniininniiiiins o 158,792 |........... 168,792 |.oovvvennns 157,713 |oeeennnnns LI IV E R LSV R F LSV R F LI T4 72 O N AU NN 6,942 |. 01/20/2031 . [1.A FE ....
CenterPoint Energy Inc Sr Nt 4.250%
L 15189T-AV-9 [11/01/28 ..eviiiiiiiiicciiieecceecccciii | s . 09/22/2023 . |Direct ..oovviiiiiiiniiiiins v e e 2 [ 2 [ O ) RN 2 feviiiiiin o (3] (73] P . 11/01/2028 . |2.B FE ....
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl
.. 152314-DP-2 [A5  5.408% 07/25/32 ..covvvveniiiiinnnieiiiiinnn | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 3B, A1 [ K I 31,154 [t 31,154 | i 3,958 | s FCRe T O E S 1 T ) ) R R, 1,283 |. 07/25/2032 . |4.CFM ...
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl
.. 152314-D0-0 [A6  6.360% 07/25/32 ...eevvvvviinnnnniiiiiiinnnnes | nnnnns . 09/01/2023 . |Paydonn ....ceuunveviiiinnnn Jevvniinniiiiiiinns foneneens 3,821 [eeiiiinne 3,821 | 3,821 | TR 1 N PP FN [ Y LU O N 3,821 | i s e 162 |. 07/25/2032 . |2.CFM ....
Centex Home Equity Loan Tr RMBS Ser 2002-A Cl
..152314-EM-8 [MF1  5.818% 01/25/32 ....ovvvvvviniiiiiiiiiines | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 25,139 | 25,139 [oceeieene 18,078 |oeeeenne LT R R (R R (R RN 18,078 [oooviiiviieeees o 7,061 |.......... 7,061 [oeiiiiiinnnnns 271 |. 01/25/2032 . |4.B FM ....
Centex Home Equity Loan Tr RMBS Ser 2004-D Cl
..152314-LM-0 [MF1  5.088% 09/25/34 ......evvvvirinniiiiiiinnn | ennnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 39,108 |............ 39,108 |............ 39,091 [...ccevennns LR T4 T U R LIV T RN LIV O RN e (01 ) R R 1,274 |. 09/25/2034 . |[1.A FM ....
Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl 1A6
. 172973-W5-4 [5.500% 07/25/35 ..ovvvvvvniiiiiiiiinieiiinienees | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 15,824 |............ 15,824 |ooooeeennnns 14,840 |o.oeeennnnn. 15,308 |ovvvveiiiiiinns v L [ P AR L [ PO AR LSRR R ) RN 603 |. 07/25/2035 . |1.A FM ....
Citigroup Mtg Loan Trust RMBS Ser 2005-8 Cl
..17307G-H3-5 [3A1  5.500% 09/25/35 ....ccevvvnviiiiinnniiiiiins | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 35,441 | 35,441 [oeeinne 34,436 |............ 34,848 | s LIt R A LIt R A RT3 T R R R RN 1,299 |. 09/25/2035 . |1.A FM ....
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-
..173260-AA-1 [RP1 CI A1 3.000% 09/25/64 ........cevvvvvnners | unnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 97,070 [ 97,070 |overrennnnns 99,498 |............ 97,655 |.ooeeiiiiiiiiees et (515157 1 PO R (515157 ) PO AR LSV R ) R R, 1,908 |. 09/25/2064 . |1.A ........
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..18976G-AQ-9 [A6 CI 1A15  6.000% 06/25/37 .......evvvvevvnnn | uunnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 44,548 |............ 57,016 |oeeeennnnns 50,051 |.....ceeeens ESTO 05 O O R R 50,051 |oovereeiiiiiiies e (5,503) |....vnnnn (5,503) |..ceeeennnn 2,327 |. 06/25/2037 . [1.A FM .
Coca-Cola Enterprises Sr Nt  6.750% 09/15/23
LA91219-AU-8 [ e | . 09/15/2023 . | Maturity ....oooovvneiines Joovnnninniiiiiins o 1,000,000 |........ 1,000,000 |........ 1,066,260 |........ 1,004,589 [..inniins oeeeeens (4,589) |oeevvnnniiiiinnn Jovnennnns [E351:1cD ) P N 1,000,000 [.ooovvvveniiinne fooriiiiniiis foris s 67,500 |. 09/15/2023 . |1.F FE ....
Consolidated Terminals LLC Sr Nt  4.820%
L21017#-AA-1 [12/12/23 s s . 08/30/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 [..oevvvvvveinns foorrviiiiiis oo [ e [ 8,000,000 [ooevvvirvnnnns fooviriiiiiniinns oo e 276,347 |. 12/12/2023 . |2.CPL ....
Redemption 100.0000
..212168-AA-6 [ Continental Wind Sr Nt  6.000% 02/28/33 .... |....... . 08/31/2028 . | e .. 513,942 513,942 513,942 |...........513,942 |[.... .513,942 |.. .31,347 |. 02/28/2033 . [2.B FE ....
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Core Civic of Kansas LLC Sr Secured Nt Redenption 100.0000
..218724-AA-5 [4.430% 01/31/40 .oovvvnniiiiiiiiiiiiiiiiiineeeees | s L 07/3172023 . | eeeeeeeiiiieeeeeeeieeeees i fee 78,016 [............ 78,015 |oeeeennnnns 78,015 |oeveennnnns 7T O O N ) AR -0 LT R FOPRRR RN R 2,592 [. 01/31/2040 . [1.F PL ....
Redemption 100.0000
..22357@-AA-9 [Cox Tower Il PTC CTL ~ 5.409% 01/02/40 ....... | ..en... . 09/02/2023 . | eeeneeeiiiiieeeeeeniieeeees e e 74,950 |oeeeennnnn. 74,950 |.....ooeeens 74,950 |....coennnns 35V R O R R R FO LR TV R R R RN 2,704 |. 01/02/2040 .|2.B ........
Redemption 100.0000
..224108-AA-4 | Cox Enterprises Inc CTL  5.720% 06/30/27 ... |....... . 0973072023 . | eeeenieeiiiiieeeeeeeiieeees i e 417,097 |........... 47,097 |oeeennnnns 47,097 |oeeennnnnns L 1 O O O A SRR LV ) ) M, 15,912 |. 06/30/2027 . |2.B ........
CS First Boston Mtg Sec Corp RMBS Ser 2004-4
..225418-T0-1 [Cl 1A6  6.000% 08/25/34 ........evvvunvrvvinnnnns | unnnns . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 162,390 |........... 162,390 |......eeens 164,395 |........... 162,854 |..coooeeiiiiiins | (IS F R (IS F R 162,390 . 08/25/2034 . |[1.D FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2004-5
..225418-7B-7 [Cl 1A4  6.000% 09/25/34 ......ccevvvrvnnnnirinnnn | unnnns . 09/01/2023 . | Paydown ... ... 15,694 ... 15,694 ...16,138 |............15,816 |.... .. 15,694 |.. . 09/25/2034 . |2.CFM ....
CS First Boston Mtg Sec Corp
..225458-2G-2 |Cl 6A1  5.500% 08/25/25 .......ccevvvvvnnnvinnnnn | unnnns . 09/01/2023 . |Paydonn ....ceuunveriiiinnnn Jeveniinniiiiiiins feneneens 1,898 | 1,898 |oveeninnns 1,843 |oeeinnnns LI T PO RN [ PO AN [ PO A 1,878 [ooeeeiiiiiiiines foeeiiiiiiinnns 20 | 20 | 70 |. 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 ...ovvvvvnnniiiviinnnnnes | nnnnns . 09/01/2023 . | Paydown ... LG 172 .1,265 |.. . 10/25/2035 . |[1.A FM ...
CS First Boston Mtg Sec Corp
..225458-AX-6 [Cl 1A22  5.500% 02/25/35 .....cevvvvenvivnvnnnnns | unnnns . 09/01/2023 . |Paydomn .....uueviiiiinnnns Joevnniininiiiiiinnes foeeeeeieiians 493 | L1 O 497 | 72 S (S R S R L1 R Y R R, 20 |. 02/25/2035 . |[1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-2
..225458-FG-8 [Cl 4A2  5.250% 12/25/23 ....coovvvvvvnniiiiinnnn | nnnnns . 09/01/2023 . | Paydown ... 1 . 12/25/2023 . |2.B FM ....
CS First Boston Mtg Sec Corp
.. 225458-UA-4 [Cl 3A4  5.750% 07/25/35 ..oovvvvveniiniinnnnnes | s . 09/01/2023 . |Paydomn ...ccvuunviriiinnnns Jevnnininiiiiines foeeneeeens 45,234 |............ 45,234 |............ 45,142 |......... L1330 (V[ R R 1< FO R L1 F AR LT 7 O N Y AN 1,696 |. 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 .....evvvvvvrrnnnnninnnns | unnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 13,809 |[..ooeevnnnns 13,809 |oivveennnnns 13,576 |oveveennnnns LT T PR A U7 T RN U7 T RN RECTR: 0T U AU R AR 461 |. 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 ..oovvvvvnniiiiiiinenes | s . 09/01/2023 . |Paydonn .....euuviriiiinnnn Jevvnninniiiiiiins foeneens 2,619 [oeeiinnne 2,619 | 2,568 |.ieveinnnnnn PRV R R LV O RO, FC LV R A P2 [ R R R RN 89 |. 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 ...cevvvvvvvininnnninees | nnnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 42,565 |o.eeennnnnns 42,565 | 2,118 [ L7/ T R R L7y R A L7/ R A 42,565 [oooveiiinininns oo [ s 1,264 |. 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 ......evvvvvviinnnnnnnes | nnnnns . 09/01/2023 . |Paydonn ....cevunviriiiinnnn Jevvnninniiiiiiins foeneens 4,070 [ooeiiiinnnnns 4,070 |oeeeiinnnnns 4,044 |............. LV R R LI O R 125 RS RN L3070 O O N NN 149 |. 10/25/2034 . |[1.A FM ...
Crossroads Asset Trust ABS Ser 2022-A Cl A
.. 22767D-AA-6 6.350% 04/21/31 ..ovvvenniiiiiiiiiiiiiiiiiiiieeeees | s . 09/20/2023 . |Paydoun ....euueviiiiiinnns Joevniinneeiiiiines foens 1,245,064 |........ 1,245,064 |........ 1,245,048 |........ 1,245,044 [...oooovniiiins vt (VN R F VI R RN LISV R FOPRRN RN R 52,289 |. 04/21/2031 . [1.A FE ....
Credit Suisse Mtg Capital RVBS Ser 2006-8 Cl
.. 220421-BF-2 [5A1  5.517% 10/25/26 ...oevvvviviiiiiniiiiiiiinn | s . 09/01/2023 . |Paydomn .....eueiviiiinnnns Jevvniinnniiiiinees foeeeeeeens 22,466 |...oonnn..n. 22,466 |............ 22,540 | 25 [ O O R RO 22,507 [ooviiiiiiiiiiins e, (1)) AR (3D F 829 |. 10/25/2026 . |4.A FM ....
CSOLAR IV South LLC Sr Sec Nt~ 5.371% Redenption 100.0000
..22959#-AA-9 109/30/38 ... R IR . 09/30/2023 . | .. 279,409 279,409 |.... . 09/30/2038 . |2.A PL ....
CTL Cap Tr Ahold CTL Ser 2014-09  4.490%
.. 22062*-AA-8 [04/15/29 . .oovviniiiiiiiiiris s . 09/15/2023 . 216,510 |........... 216,510 |.......eens 216,510 |...oeennnnn 24 [ O PO ) A RN P4 [ [V R N R R 6,483 |. 04/15/2029 . |2.B ........
CSOLAR 1V West. LLC Sr Sec Nt  3.850%
.. 22964%-AC-2 [03/31/41 ovvveniiiiiiiiiieiiiieeen | s . 09/30/2023 . 197,110 |o..oeeeens 197,110 [oeeennnns 197,110 |eeeennnnns 195,857 |vvvvveiiiiiiinn ovvninnnns Y25 T PO F R Y2<XC T PO FR 197,110 [ooreeiiiininins oo [ s 5,693 |. 03/31/2041 . [2.B PL ....
Countrywide Home Equity Ln RMBS Ser 2006-S4
.. 23243N-AH-1 [Cl A5 6.236% 07/25/34 ..covvveniiiiiniiiienes | s . 09/01/2023 . |Paydonn .....euunviriiiinnnn foevvnniinniiiinins feneneens 8,858 |[....covnnnns 8,858 |..ccoeeins 3,647 |ovveeinnnnns B . O O R AN T LY/ U RN 5,212 |oooiinnen 5,212 | 365 |. 07/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..23245-AB-6 | J8 CI A2  6.000% 02/25/37 .....cevvvvvvnnnneinnn | unnnns . 09/01/2023 . |Paydonn ....cevunviriiinnnnn Joevvnnininieiiiins foneneens 8,610 [.....ceennns 9,937 [oiiiiinnnns 5,187 |ovveeenns L O O R AN LT -7 PO AR 3,424 |.......... 3,424 |.ooooiininnnnnns 413 |. 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 ......ccvvvvuverrivnnnnns | unnnns . 09/01/2023 . |Paydonn .....euunveriiiinnnn Jevvnninnniiiiiiins feeeeens 9,968 [............ 9,968 |...cooeennn 9,968 |...ouunnnnnn eI LY O R /2 PO RN /2 PO F [T 1 R R R RN 53 |[. 09/15/2053 . [1.A ........
Delaware Basin Residue, LLC Sr Nt~ 3.000% Redemption 100.0000
.. 245828-AA-2 [09/30/36 ...evvnriiiiiiiiiieiieii e | s . 0973072023 . | .eenneiiiiiiieeeeeinieeeees e [eee 475,330 [onlllllll 475,330 ...l 475,330 e 417,881 [ [l 7,808 [ e 7,308 [oveeeiviinnnnns oo 75,330 [ooeiiiiiiiiiin oo s s 16,778 |. 09/30/2036 . [2.B PL ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl
..251510-AW-3 [A6  5.470% 09/25/33 ....oevvvniiiiinniiniiiiinnn | s . 09/01/2023 . | Paydown ... . 09/25/2033 . |[1.AFN ....
Deutsche Alt-A Sec Inc
..251510-DS-9 [ 1.857% 12/25/23 ...oovvvvvniiiiiiiiiiiiiiiiiiieees | s . 09/01/2023 . |Paydoun .....euunvvvriinnnnn foevvnninnneviiiiinns foveennn 1,219 [ 1,219 [ 1,239 | 1,218 | e T s e 2 O e 1 1 N R R S 15 | 12/25/2023 . |[1.A FM ...
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 3A3
..251510-EE-9 [5.918% 06/25/35 ....ccivvvvniiiiiiiiniiiiiiiiiiiinns | nnnens . 09/01/2023 . | Paydown ... . 05/25/2035 . |3.A FM ....
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Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 4A3
..251510-EH-2 [5.250% 06/25/35 ....ccevvvnnniiiiiiiiiiiiniiiiiines | s . 09/01/2023 . |Paydonn .....uuevviiiiinnnns Jovvniinneiiiiiinees foeeneeeens 28,78 | 23,732 |oeeeeiiinne 23,550 [ooeeieeinne 23,59 [oooviiiiiiiinns [ L7 O RN L7 O RN AT 7/ U R R R 884 |. 06/25/2035 . |3.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 5A3
..251510-ER-0 [5.600% 06/25/35 ....eevvvrvviiriniiiiiiiiiiiineeees | s . 09/01/2023 . | Paydown ... . 06/25/2035 . |2.B FM ...
Deutsche Alt-A Sec Inc
..251510-FX-6 [5.300% 09/25/35 ....ccevvvvniiiiiiiniiniiiiiiniines | s . 09/01/2023 . | Paydown . 09/25/2035 . |[1.A FN ...
Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl A6
..251563-CB-6 [5.240% 12/25/33 ....oiiviiiiniiiiiiiiiinieiiiiii | s . 09/01/2023 . |Paydomn ....ouueviiiiinnnns Joevnniinieiiiiines foeieeeieinnns LY P 475 oo 475 | LY/ P R (721 PO RN (721 PO FRRN LLYC N U R R R, 18 | 12/25/2033 . |[1.A FM ...
Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl A6
..251563-DM-1 [5.180% 01/25/34 ..oevvvniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydonn ...covvunvriiiinnnn foevvnnininiiiiiins Jeeeiaan K A PO LT LT/ FO O O R RN Y O R RN 1. 01/25/2034 . [1.A FM ....
Duke Energy Ohio Inc 1st Mtg Bd  3.800%
L 26442E-AD-2 [09/01/23 ovvveniiiiiiiiiiiiiiii s | s . 09/01/2023 . |Maturity ...oooovvvniinines Jovininniiiiiiins e 10,000,000 |...... 10,000,000 |........ 9,996,700 |........ 9,999,737 [oeeeiiiiiiiiines forriiiiinnns P U E PG R R 10,000,000 |..eevvveniiiiinn foevvnnnniniininn Joevvviiineneiien fovvennnnns 380,000 |. 09/01/2023 . |1.F FE ....
Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 [5.732% 02/25/68 ........evviiiiiiininiiiiiiiiiiinees | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 977,956 |........... 977,956 |.......... LT TC1 A R AR RN ({157 D) P R ({157 D) R R (ST 1 R R R A, 29,419 |. 02/25/2068 . [1.A FE ....
EIF Pio Pico LLC Sr Sec Nt  4.170% 12/31/41 Redemption 100.0000
L.26860#-AA-8 | .eeeeeiie e | . 07/12/2023 . | .. ... 77,495 L. 17,495 L T7,495 .. L 77,495 .. . 12/31/2041 . |1.G PL ....
Energy icient Equity
..269330-AA-4 [CI A 3.100% 09/20/55 ......ovvvvvvvnnniieiinnnnn | unnnns . 09/20/2023 . |Paydonn .....euunviviiiinnnn foevenniiniiniiiiins e 535,49 |........en. 535,496 |........... 535,479 |oeeunnnnn. 535,480 [...ccvvvvniiiins forririinnnnnns LT PO AN LIS PR 535,49 [.oooeiivvninnns fooviiiiiiis [ s 13,934 |. 09/20/2055 . |1.A FE ....
Enterprise Fleet Financing LLC ABS Ser 2022-4
..20374G-AB-7 |CI A2  5.760% 10/22/29 ... [ U . 09/20/2023 . | Paydown ... .. 174,262 174,262 174,234 |........... 174,235 |.... 174,262 .. . 10/22/2029 . |[1.A FE ....
Equity One ABS Inc RMBS Ser
.. 204754-AS-5 [6.282% 08/25/32 ...ovvvvveniiiiiiiiiinieiiiiieees | s . 09/01/2023 . |Paydonn ....ceuvveriiinnnnn Jevvnninniiiiiiinns o 4,496 |............ 4,46 |.......oeeent 4,49 |....ocovnnnnn LNV R R [ PO RN (-1 P F L1 T O N N 81 |. 08/25/2032 . |[1.A FM ....
FIC Funding LLC LBASS Ser 2021-1A CI A
..30260G-AA-4 [ 1.130% 04/15/33 .oovvveniiiiiiiiiiiieiiiiineeeees | s . 09/17/2023 . | Paydown ... ... 52,800 ...52,800 L. 52,798 f............52,799 |.... 1 ..52,800 |.. . 04/15/2033 . |1.A FE ....
FLNG Liquefaction 2 LLC Sr Sec Nt  4.540% Redenption .
..30288*-AA-8 [03/31/38 .evvvniiiiiiiiiiiiiiiieecriieeeen | s . 09/30/2023 . | .eveniieiiiiiieeeeeeeiieees e e 1,100,000 |........ 1,100,000 |........ 1,100,000 |........ I [ O O R RN 1,100,000 [.ooovvvveninenee foorriiiiiiis s s 49,940 |. 03/31/2038 . [2.B FE ....
Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 [4.299% 04/25/67 ......ccvvvevviiiiiiniiiiiiiiiniines | s . 09/01/2023 . |Paydonn .....cuuevviiiinnnn foeveinniniiiiiiiins Jovnees 1,213,170 |........ 1,213,170 |........ 1,208,122 |........ 1,208,252 |ovevveeiiiiiinnn Jovvninnnns L O AR L [ O RN (72 1< 15 (I O AU IR RN 33,931 |. 04/25/2067 . [1.A FE ....
First Horizon Alt Mtg Sec Tr RMBS Ser 2005-
..32051G-TC-9 [FA6 CI A3 5.500% 09/25/35 ......eevvvvvvvvnnnns | unnnnns . 09/01/2023 . |Paydonn ....ceuunviviiiinnnn Joevvnnininiiiiiins feneeeens 2,136 [oeeeiiiennns 2,182 | 2,038 |ieeeiinnnnns 1,241 | A Z/ PR FP R FE° LA PO AV R R, 98 | 1 83 |. 09/25/2035 . |[1.A FNM ....
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 Cl
.. 320520-AC-3 [1A3  6.250% 08/25/37 ...eevvvviviiinnnniiiiininnns | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 11,589 [oooeeeenens 12,257 |oveeiinnns 5,993 [..oocinnnnns 5,993 [ooviiiiiiiiiins s e [ e 5,993 [oooiiiiiiiiiiins e 5,5% |.......... 5,596 |eeviiiiiinns 643 |. 08/25/2037 . |2.C FM ....
First Plus Home Ln Owner Tr RMBS Ser 1998-5
..337925-ES-6 [Cl A9  7.510% 12/10/24 ....oevvvvvvnnnniiniinnnn | nnnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,759 [oooiiiinnnnns 1,759 | 228 | VLA PP, 151 |t 1,631 | v 1,682 [cooeiiiiiiiiins o L IS<I° R FO R RN 31 | 12/10/2024 . |[1.A FM ...
Florida Pipeline Holdings LLC Sr Nt 2.920% Redemption 100.0000
. 34107@-AA-7 [ 08/15/38 evvveiiiiiiiiiiiiiiiiien i eeeeen | s . 08/15/2023 . | .evenieiiiiiiieieeiiiieeees i e 459,393 |........... 459,393 |....ennnnn. 459,393 |...eunnnnn. FEISIO R T O N A N AR N 459,393 |ovvviiiiiiiiiins o e e 13,414 |. 08/15/2038 . |2.B PL ....
FortiFi RMBS Ser 2021-1A CI A 1.970%
.. 34964M-AA-2 [ 03/20/57 eevvnniiiiiiiiiiiiiiiii s | s . 09/20/2023 . |Paydonn .....euunviviiiinnnn foevenniiniiniiiiins e 285,478 |........... 285,478 |........... 285,461 |........... 283,607 |oevvveiiiiiinnn ovnninnnns LIS 7 I U RPN LR 74 I U AR P ST E T R RN RN R 5,040 |. 03/20/2057 . |1.A FE ....
GE Cap Mtg Serv Inc RVBS Ser 1999-HE2 CI M
..36157R-3X-1 [7.560% 07/25/29 .....evvvviiiiiiiiiiiiiiiinieeees | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 26,329 |oeinnns 26,329 [ 28,866 |..euuunnnnn. PRV P R [(C1<3 D) PO R [(C1-1 D) PO A L7 R SR R RN 1,220 |. 07/25/2029 . |[1.A FM ...
GE Cap Mtg Serv Inc RVBS Ser 1999-HE1 CI A7
..36157R-D8-5 [6.265% 04/25/29 ......cevvvniiiiiiiiiiniiiiiiiiines | s . 09/01/2023 . |Paydomn ....ceuniviriiininns Jeevniniiniiiiines foeeeeiiiis 2 [ 2 [ 2 [ O ) RN O O . 04/25/2029 . |[1.AFN ...
GCAT RMBS Ser 2022-NaM2 CI A1 4.210%
. 36169K-AA-4 [02/25/67 ..ovvvneiiiiiiiieiiiiiieeeeciiieeeeen | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 293,290 |...oeennnns 203,290 |oeeeennnnns 291,926 |........... 291,984 [...ooovviiiinnnn foeriiinnnn 1,306 [ooeiviiiiiiiinns foeeeinnnnn R U RN 293,290 [oooevveviniinnns fooriiiiiiii [ s 8,068 |. 02/25/2067 . [1.A FE ....
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl A5
..36226M-AE-3 [6.650% 07/20/31 ...evviviiiiiiiiiiiiiiiieiecciiinn | s . 08/01/2023 . |Paydomn ....cevunvvviiinnnnn Joevvninniieiiiins o, 9,330 [eiiiiiinne 9,330 [..ooeinnnnns 9,330 [.ooovinnnnns [P R R, 7 R O, k<7 FO F [V R R R R 414 1. 07/20/2031 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-3
..36228F-30-7 [Cl AF5  4.599% 04/25/34 .......ccvvvvvniviniinnnn | nnnnns . 09/01/2023 . |Paydomn .....uuenvviiiinnnns Jeevnniinieiiiiines foreeeeeiiiinns 79 e 79 | 79 | £ Z P K /2 PO RN /2 PO RN 799 [ oo [ 24 |. 04/25/2034 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-5
..36228F-5F-9 [Cl AF5  4.362% 06/25/34 ....ccovvvnnvvviinnnnnnns | nnnnns . 09/01/2023 . |Paydomn ....ceunviiiiininns Joevnnniiniiiiines foeeeeiiiis 3 [ [T [T O O ) RN B O R . 06/25/2034 . |[1.A FM ...

GS Mortgage Securities Corp RMBS Ser 2004-NC1
.. 36228F-C5-3 |CI M1 4.877% 11/25/33 ..eevveiiiinnniiiiiiiiiins | e . 09/01/2023 . [Paydown ......ccoveeeiiiie fovviiiiiiiiiiiiiiin foeeeins 16,251 [...oooo..... 16,261 |...ccveeeens 16,251 |...oueeee 16,232 | foviieeennns 20 | e, 20 | foee 16,251 |vvvvvvvvevnnnne fovvvviiiiiiiiins v o 523 |. 11/25/2033 . |1.A FM ....
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GSAA Home Equity Tr RMBS Ser 2005-6F Cl 4A3
..362341-ES-4 [6.000% 07/25/35 ...ovvvviiiiininiiiiiiiniiiniiiiinn | s . 09/01/2023 . |Paydonn ....cevunveriiiinnnn Jevvnninnniiiiiinns feneneens 6,909 [............ 6,909 |.oiinns 6,919 | 6,901 | i L PO RN L P R 6,909 |..ooiviiiiinin oo s 276 |. 07/25/2035 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..362420-60-1 [Cl 3A1  5.250% 06/25/35 ....cevvvvnnvvivinnnnnnns | nnnnns . 09/01/2023 . | Paydown ... ... 1,374 ... 1,368 ... .1,374 .. . 06/25/2035 . |[1.A FM ...
GS Mortgage Securities Corp Rl
..36242D-7B-3 [Cl 4A5  5.500% 06/25/35 ....cevvvvnnvvvvinnnnnnns | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 39,458 |...eeennn 39,458 |........... 38,058 |............ 38,740 |.oevvviiiiiiiinn oeeeiiinns AL T PO AR AL T PO AR 39,458 . 06/25/2035 . |[1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 [Cl 8A6  5.250% 06/25/35 .....evvvvvvviiinnnnnnnns | nnnnns . 09/01/2023 . |Paydomn .....eueviviiiinnnns Jovvniiiniiiiiiiinees foeeieeeens 25,094 |o.oeennns 25,09 |........e. 23,912 [oeeiiine 24,524 |ooooiiiiiiiiins [ LSV PO R LSV PO AR 25,094 [oooviiiiiiinines oo e e 856 |. 06/25/2035 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-7
..36242D-DE-0 [Cl AF5  5.687% 06/25/34 ......eovvvvivnnnniininn | nnnnns . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 54,503 |...oennnns 54,503 |............ 54,501 [....covnnnns 54,306 |...covvniiiiinn forerinnnnnns 197 [ s L7 PO RN LS RTV I R R R RN 1,710 |. 06/25/2034 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-1F
..362420-UX-9 [Cl 1A3  5.500% 02/25/35 ....cevvvvnnvvivinnnnnnns | nnnnns . 09/01/2023 . |Paydonn ....ceuuviviiiinnnn Jovvnniiniiiiiiins feeneens 6,967 |[..ocovnnnnns 6,967 |.ieinns 7,083 |oeeeiiins 6,980 |ieiiiiiiiiiiinn i (L)) PO AR (LY F A, (G O N N AR 256 |. 02/25/2035 . |2.C FM ....
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 [GS5 CI AAB  3.467% 03/10/50 ....vvvvvvvnnnnees | unnnnns . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 237,272 |eeeennnnns 237,212 |........... 241,99 |..oennnnn. 239,012 [oooivviiiiieees s (1,740) [enieiiiineens o (1,740) [oevniniiiiiies o 237,272 eoveeviiiiinnns fooeiiiiiis [ s 5,469 |. 03/10/2050 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 [PJ10 CI A4 2.500% 03/25/52 .....ccvvvvnnvrvnnnn | unnnns . 09/01/2023 . |Paydonn ....ceuuviviiiinnnn Jevvniinniieiiiins feneneens 7,763 fooeiiiinnnnns 7,763 |oveeeennnnns T,726 |oveeeennnnnns VA4 PP R KL O R, FCL N R F (-5 T S FOURR RO RN 128 |. 03/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 [PJ9 Cl A4 2.500% 02/26/52 .......ccvvuvveveennn | unnnnn . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 12,225 [oeeeiene 12,225 |[oooeeenenns 12,339 [ooooeeeenens 12,33 [ oo (1015 PO R (1015 PO L7 T U EO R RN RN 204 |. 02/26/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 [PJ11 CI A2  2.500% 04/25/52 ......covvvnvvvvnnn | unnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens AT [ 0 /0 I R 34,288 |............ RT3 O R (R (070 ) P R (R (070 ) PO R £ 1/ T ) R RN 577 |. 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 [NQM1 CI A4 4.000% 05/25/62 ......evvvvvvvnnnnns | unnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 31,207 oo 31,207 |oooeeinnnnns 31,849 |.........ee. 31,703 |ooviiiiiiiiiien Joeeiiinnns (170 F R (T0 F (07 ) R R RN 882 |. 05/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 .........ccevvnees | aunnnns . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 13,698 |....coevnnns 13,698 |oooevnennnns 13,904 |ooeeennnnns 13,856 |vvvvvniiiiiinnn Jovvvninnnns (11 1 O (1) ) P A QST T R AU R AR 387 |. 05/25/2062 . |1.C ........
GS Mortgage Sec Corp RMBS Ser 2006-S3 Cl A3
.. 36297N-AC-9 [5.834% 05/25/36 ......cevvvuririiiiniiiniiiiiiines | s . 09/25/2023 . |Paydonn .....euuveiiiiinnnn Joeviniinniiiiiiins e 9,799 [eeiiiine 9,799 [oeiiiiiiiiinnns L7 [ 2 O R [T 7/ I O FR [ (- O FRR L R £ O N 2 |. 05/25/2036 . |5.B FM ....
Georgetown Energy Partners, LL Sr Nt 3.580% Redemption 100.0000
L. 37270%-AA-3 [ 06/30/51 ..evvvniiiiiiiiiiiiiiiii e | s . 0973072023 . | .eeneieiiiieeeeeenieeeees i feee 10,672 |[..occevenens 10,672 [o.eenennnnee 10,672 |....e.neeeee 10,672 [oeiiiiiiiiines fooreiiiiiiinns oo [ [ [ (7720 O N R AR 287 |. 06/30/2051 .|2.A Z .....
..38142#-CZ-6 |Goldman Sachs MT Nt  7.680% 07/28/23 ........ | ....... . 07/28/2023 . |Maturity ....ocoovmiiieeee Joernnieeeeeeeies e 20,000,000 |....... 20,000,000 |....... 15,433,902 |....... 15,433,902 [.ooeeeeeeeiene [ e [ [ s 15,433,902 |.oevvvrniieeeen [oenes 4,566,098 |..... 4,566,098 |........ 1,079,467 |. 07/28/2023 . [1.G Z .....
Goodgreen Trust LBASS Ser 2016-1A CI A
L 38217K-AA-2 [8.230% 10/15/52 .oeeeeeeeeeieeeeeieeeeeeeeneeeee | s . 09/15/2023 . |Paydomn .cevveneeeeeennins Jeenneeeeeenieeee feeeeeeeees 10,496 |............ 10,496 |oeevennnnnnn 10,778 |oeeeeeeenee 10,719 [oeeeiieiiiiies o (223) |oeeeenneeeeeenn eeennns (223) |oeeeeneeeeeeeen foeeennens 10,496 |oveeneeeeciniins Jormeeeeeernnee foreereeeeeiiees e 222 . 10/15/2052 . [1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 [3.860% 10/15/54 ...eeeiieeieiieeeeeeiiieeeeeenn | s . 09/15/2023 . |Paydomn .cevvuneeeeenniins Jeenneeeeeenieeee feeeeeeeees 81,385 [............ 81,385 |..........e. 82,901 [..ocennnnnnn 82,527 |eeeeeiaeeeeenn Jeeeennnn (1,14 oo s (1,141 oo o 81,385 |eveeiiiiieienn Jeerennineeeenne Joeeriieeeeene s 2,033 |. 10/15/2054 . [1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A CI A
..38218G-AA-0 [3.930% 10/15/53 ..oeeevreieeeeeeeiieeeeeeeeneeeee | s . 09/15/2023 . |Paydomn .ceevueneeeeeennis Jeeennnieeeeeeniees e 3,647 |oceeeieenne 3,647 |eeerinnns 3,828 |eeeennnns 3,787 |eeeeeiieieeen eeeenns QL)) T R (LI R R 3,647 |ooeeeeiiiiiiee foeeermniieeeee e e 95 |. 10/15/2053 . |1.A FE ....
Goodgreen Trust ABS Ser 2022-1A Cl A 3.840%
.. 38218J-AA-4 [ 10/15/56 ....eeeeeeeeeeieeeeeeeeee e eeeeeen | s . 09/15/2023 . |Paydomn ..cceveuneeeeeennnnn foeeennieeeeeenies s 196,722 |........... 196,722 |eeeenennnn 196,429 |........... 196,446 |.oevvveneieeenn oeeennins (T PO (T PO 196,722 . 10/15/2056 . |1.A FE ....
Goodyear Tire & Rubber Co Sr Nt~ 5.000% Jefferies & Company Inc
..382550-BF-7 |05/31/26 ... JU IR . 08/07/2023 . | .. . ..864,000 ... 900,000 911,250 |...........902,736 |.... .901,587 |.. . 05/31/2026 . |3.C FE ....
Great River .
L B391210-AH-3 [ 07/01/30 e | s . 07/01/2023 . | Call 100.0000 ..... foereeeeeeiiiiiieeenn o 1,174,000 |........ 1,174,000 |........ 1,174,000 |........ 1,174,000 [oeeneeeeiiiiees [ e e e s 1,174,000 . 07/01/2030 . |1.G FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 [Cl A1 5.874% 06/25/37 ...eeeveeeeenneeeeeennnn | s . 09/25/2023 . |Paydomn .ceevuneeeeeenniins Jeenneeeeeenieeee e 33,085 |o.eeeennnnnn 33,085 |....coeennnn 30,882 |....coeennnn 30,882 |.oeeeeiiiiieeee foeeernnnnn2,208 oo i 2,208 e s 33,085 . 06/25/2037 . |[1.A FM ...
..404119-CE-7 [HCA Inc Sr Sec Nt ~ 3.375% 03/15/29 ........... | eenens . 08/08/2023 . | Tax Free Exchange ....... IR R 3,243,157 |........ 3,250,000 |........ 3,241,629 |........3,242,509 |....ccoviininnn foovernnnnnn 849 | e 649 L 3,243,157 |.. . 03/15/2029 . |2.C FE ....
..404119-CF-4 |HCA Inc Sr Nt  3.625% 03/15/32 [T IR . 08/08/2023 . | Tax Free Exchange ....... I P 12,994,031 |....... 13,050,000 |....... 12,986,368 |.......12,990,773 [..coeeeeriiinns fooeeen 3,259 [ [t 30259 [ [ 12,994,031 . 03/15/2032 . |2.C FE ....
..404119-CG-2 [HCA Inc Sr Nt  4.625% 03/15/52 .....ccevvveees | uunnnns . 08/08/2023 . | Tax Free Exchange ....... |occveevriviivinnnns foons 5,994,306 |........ 6,000,000 |........ 5,994,120 |........ 5,994,249 |.ovviiiiiiiiinn o7 e et 57 e e 5,994,306 . 03/15/2052 . |2.C FE ....
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
LA1164Y-AB-7 [5.882% 07/19/47 ovvvveiiiiiiiiiiiiiiiiniieieeiinn | s . 09/19/2023 . |Paydomn .....uueviviiiinnnns Jovvnininiiiiiiinees foeeieeeens 88,583 [............ 88,583 |............ 86,341 |............ 86,924 |..ooovviiiiiinn oerennnnnn 1,660 oo e 1,660 | s o1 G1C T R FOR R RN R, 2,513 [. 07/19/2047 . [1.A FM ....
Hawaiian Airlines 1st Lien PTC Ser A CI 1A Robert Il Baird & Co Inc
..419838-AA-5 [3.900% 01/15/26 ...oevvviviiiiniiiiiiiiiieiiiiins | s L 07/26/2023 . | evnnieeiiiiiiieeeeiiiiieeeees | [ 3,442,236 |........ 3,819,402 |........ 3,872,275 |........ TR C YT N R RN (2720 ) R RPN (70 ) R AR 3,844,588 |......covveeeen fonns (402,382) |...... (402,352) |..eennnne 153,040 |. 01/15/2026 . |4.B FE ....
Hawaiian Airlines 1st Lien PTC Ser A CI 1A Redemption 100.0000
..419838-AA-5 [3.900% 01/15/26 ....evviiivinnnnnniiiiiiiiiiiiiiins | nnnens L 07/15/2028 . | eeeneiiiiiiiiieeeeeiiiiieees | e 243,386 |........... 243,386 |[........... 246,755 |.........ns 245,179 [ [ (1,793) |oevvvnninniiiinn Jovennnnn (1,793) |oevvveiiniiinnn ovvnnnnnnns 243,386 [...oooiviiinnns [ o il 9,492 |. 01/15/2026 . [4.B FE ....
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Indymac Home Eq Mtg Ln ABS Tr RMBS Ser SPMD
..43708A-AD-4 [2002-A CI AF6  6.372% 05/25/33 .....evvvvvvvenn | unnnns . 09/01/2023 . |Paydonn .....uuevviiiiinnnns Jovvniinneiiiiiinees foeeneeeens 14,928 |............ 14,928 |oeeeennnns 14,928 |ooveennnnns R O O N ) NN LR T R EO R RN 554 . 05/25/2033 . [1.A FM ....
Indymac Resident ABS Tr RMBS Ser 2006-C Cl
..43709B-AE-9 [3A3  5.734% 08/25/36 ... R IR . 09/25/2023 . | Paydown ... 297,663 276,012 |.... . 08/25/2036 . |1.A FM ....
..44919*-AC-2 | 1595 Express LLC Sr Nt~ 3.310% 12/31/31 .... |....... . 09/30/2023 . |Various ... 297,401 297,401 . 12/31/2031 . |1.F PL ....
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2  5.874%
L 45254N-PV-3 [ 08/25/35 ...eeerieeieeiieee e eeeenneeeee | s . 08/25/2023 . |Paydomn .ceevuuneeeeeennis Jeennieeeeeeniees e 5,773 |oeeieeenne 5,773 |oeeernnanes 5,651 |eeeeneeeenn 5,851 | e 122 s o 122 [ el BT [ e e [ 191 |. 08/25/2035 . |1.A FM ...
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-
.. 45254T-NY-6 |1 Cl A6  5.140% 03/25/34 ....oevvevveininaaeee | s . 09/01/2023 . |Paydomn .cevvveneeeeennnis Joeeeneieeeeeeniees e 1,850 |oeeerennnns 1,850 |oeeeennenns 1,850 |eeeneeeeee 1,888 [ o 2 e o 2 e [ 10880 e e e e 61 |. 03/25/2034 . |[1.A FM ....
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-
.. 45254T-PM-0 2 CI A6 4.823% 08/25/34 ..ccovvveeeeeennees | s . 09/01/2023 . |Paydomn ecevveneeeeeennins Jennieeeeeenieee feeeee e I [T [T KT U FEURPRRRUUUPI AEUPURPRRRTRRUUPI ISUUUTURRPPP ISUPUPRRRRPPRPRI ISUTTRRRPRRN KT FOUPPRT FEURRRRRUUPPP AEUPTRRPUUPR IR . 08/25/2034 . |[1.A FM ...
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A1
.. 452763-AA-3 [ 7.369% 11/25/67 ooveeeeeeeeeeeeeeeeenieeeeeeenn | s . 09/01/2023 . |Paydomn .ceeveuneeeeennnnn foeeennieeeeeenies s 991,958 |..eeeeennns 991,958 |........ 1,002,667 |........... 491,649 [..ooovveniieees [ (10,707) [oeeeeeeiieeeeee o (10,707) [oeeeeeeiieeeee oo 991,958 [ooeeeeeiiiiiee foeeeeei e s 42,898 |. 11/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A2
.. 452763-AB-1 [ 7.500% 11/25/67 ...eeeeeeenieeeeeeeeieeeeeeenns | s . 09/01/2023 . |Paydomn ..ccevuuneeeeennnnn foeeennieeeeeenies s 178,410 |.......... 178,410 |.......... 175,107 |oeeeennnnes 175,109 [oeeeeeieeiniies feeeeees 3,301 |oeeeeiieieeennn eeenins 3,301 |oeeeeiiiieeeen eeenins 178,410 [ooeeeeeeeieees oo oo ot 8,977 |. 11/25/2067 . |1.D FE ....
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 [4.380% 05/25/67 ..cevveeeeeeeenneeeeeenieeeeeeen | s . 09/01/2023 . |Paydomn .ceevveneeeeeennnnn foeeennieeeeeenies s 641,716 |.......... 641,716 |........... 640,105 |........... 579,917 [oeeeeiiiiiiieee oeeeeennns 1,936 |oeveeeeieeenenn Joenniens 1,936 |oeeeeeeeeeenenn Joennens 641,716 |oeeeeeeeennes e e e 19,248 |. 05/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM4 CI A1
L 45276N-AA-9 [ 4.767% 06/25/67 ....eeeeeeeeeeeeecennieeeeeennns | s . 09/01/2023 . |Paydonn ..ccevvuneeeeeennnnn foeeennneeeeenies s 226,784 |........... 226,784 |........... 226,783 |....ceennnn 226,784 |..ooveeeniiieees ot L PO AR L PO 226,784 |eeveriieeeeenn eeennniieeeeens eeernieeeeeenns e 7,157 |. 06/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM6 CI A1
.. 45276R-AA-0 [6.819% 10/25/67 .....oeeeeeeeeeeeeeenieeeeeennns | s . 09/01/2023 . |Paydomn .ceeveuneeeeennnnn foeeennieeeeeenies s 811,773 |..oeeeens 811,773 |eeeeennns 811,778 |oeeeeennns 811,751 | e 22 e e 2 eeeieeeeeenes s 811,773 |oeeeeeceeiies e o [ 35,340 |. 10/25/2067 . [1.A FE ....
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45290B-AA-7 [5.941% 02/25/68 ......oevuiiiieeinniiieieeinnniieeee | s . 09/01/2023 . |Paydomn .cevveeeeeeeniins Jennieeeeeeeniees feeens 1,528,092 |........ 1,528,002 |........ 1,528,083 |evvvnneeeeemnnnaes formeeeeeeenies e [ I PO IR (I PO IFUTR 1,528,092 |oeeevviiieieeenn Joeeenniieeeeens Jeeenieeeeeenns e 52,445 |. 02/25/2068 . [1.A FE ....
Indymac Indx Mtg Ln Tr RMBS Ser 2005-A8CB CI
..45660L-SS-9 A4 5.500% 07/25/35 .eeevveneieeiennnieeeeennnn | s . 09/01/2023 . |Paydomn ecevveueeeeennnis Jernneeeeeenniees feeeeeeees 23,253 |.oeeeeennnns 22,800 |...ccevnnnnn 17,395 |oeeeeees LA LT PO FOPPPUOR FEPRRRRRR FOUORPPUPRR ISUTRRRPURPRR RN 17,395 |oeeeeeiiieeeee oeeeennnns 5,858 |oeeeunnnns 5,858 |eeeiiiiiaeens 821 |. 07/25/2035 . |4.B FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2005-AR19 CI
..45660L-XA-2 [A1  3.498% 10/25/35 ..coovreeeieeeieeieeeeennnn | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeenieees feeeeeeeees 10,227 |ooeeeennnnns 10,227 |eeeeeennns 8,216 |oeeernnnnnnns 8,216 |eevreiiiiiiiens erenieeeeeenns Jeereniinieeine e e e 8,216 |oeveeeeeiniis enieeens 2,011 |t 201 I PO 222 . 10/25/2035 . [1.A FM ....
Residential Asset Sec Tr RMBS Ser 2003-A10 Cl
.. 45660N-UM-5 [B1  5.250% 09/25/33 ...ceevvreeeeeeennnieeeeeenn | s . 09/01/2023 . |Paydomn ecevveeneeeeennnis Jeeeneieeeeeeniees oo feeeeeeeeens 42,585 |............ 32,254 |............ 82,254 i e e [ [ [ 82,254 | e (32,254) |....... (32,254) [ 654 |. 09/25/2033 . |1.A FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR11 Cl
..45661K-AG-5 [3A1  3.302% 06/25/36 ..cevvuuneeeeeenneneeeeennnn | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeenieees feeeeeeeees 44,498 |............ 41,897 |.ooeeennnnns 29,322 |oceeeeenne 29,822 |ooeeeeeeiiiieee e e [ [ [ 29,322 |oeeeeeeeennis Jeeeennnn 15,176 |........ 15,176 [ 887 |. 06/25/2036 . |1.A FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1 CI
..45662B-AD-1 [A3  3.803% 08/25/36 ...evvneeeeennnneeeeeennes | s . 08/01/2023 . |Paydomn .cevveeeeeeennins Jeenneeeeeenieees feeeeeeeens 14,532 [oeeeeeenee 14,532 |oooeeeeennns 13,751 | 13,751 | e 1 T PO I 1 I PO I 14,532 oo e e e 309 |. 08/25/2036 . |3.C FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR29 CI
..45662D-AA-3 [A1  5.774% 11/25/36 .eeeeeeeeeniiieeeeeeieeees | s . 09/25/2023 . |Paydomn .ceevuueeeeennnns Jeennieeeeeeniees e 25,343 |..ocoonnnnns 25,343 oo 19,790 |oeevennnnnns 19,790 |veveiiieiieenne Jeernieeeeeenns Jeeeeiieeeeennes Jonieeeeeeies Jeeieeeeeeines e 19,790 |oveeeieeeeiies eeneeees 5,554 |.......... 5,554 |.oeoeiiiiinnnns 545 . 11/25/2036 . [1.A FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1 Cl A3
..45662J-AC-6 |4.142% 12/25/35 ... JUTR . 09/01/2023 . | Paydown ... . 12/25/2035 . |[1.A FM ...
Internal Rev Svc Campus Sr Nt Kansas City Redemption 100.0000
..45886%-AA-2 [4.549% 09/15/42 ....ceieieiiiiiiieiiiee e | s L 09/15/2028 . | eeeeeiiiiiiiiineeeiininees e s 179,829 |........... 179,829 |...ceveneen 180,458 |........... 180,450 [oeeeeieeeennins foeeeees [(:72 D) T [(:72 )} T R 179,829 |vveeeeieiiiis eeeeeeeeeeenes o e 5,455 |. 09/15/2042 . [1.E ........
International Bus Machs Corp Sr Nt 3.375%
.. 459200-HP-9 [ 08/01/23 ....eeieeeeieieeeeeeeiee e eeeeeen | s . 08/01/2023 . | Maturity ....ccovmveiieieee Joermniieeeeeenees e 16,000,000 |...... 16,000,000 |....... 16,213,440 |....... 16,016,065 |[....ccvvveeeeee [oeeens (16,065) [c+vueeeeemnnnas feunnnns (16,065) [c+eeeeeeemennaas fennns 16,000,000 |-eevvvnuieeeenn foeeemmnnineneeen oeeennineeeenn feeeenennnns 540,000 |. 08/01/2023 . |1.G FE ....
JBS USA/Food/Finance Sr Nt 5.500% 01/15/30
L AB590X-AB-2 [ .iiiiiiiiiiiii s | . 08/22/2023 . | Tax Free Exchange ....... |oeeeeeeeeeemnninnns foveeens 1,085,152 |........ 1,020,000 |........ 1,039,125 |........ 1,087,09 |occoveeeeneniees foeeeeees (1,944) |eeeeeieieis s (1,944) |oeeenieiiiiis e 1,085,152 |oevvrniiiiieeenn Joeeemeiieeeeene Jeeennieeeeeeens e 61,866 |. 01/15/2030 . |2.C FE ....
L AB590X-AC-0 [ .evvveniiiiiiiiieeriie s | . 08/22/2023 . |Various ......cceeveuaeeeees Joevmmnnneeeennnnns founnn 15,257,313 |....... 16,480,000 |....... 15,099,738 |....... 15,196,650 |oveueeveeeennns founnnnns 60,663 |oeeeuiiieeennns s 60,663 |oeeuiieeeiinas s 15,257,313 [oeeeeiiiiiieee foeeeemiiieiiee oo e 448,050 |. 12/01/2031 . |2.C FE ....
L AB50X-AF-3 [ .eeriiiiiiiii s | . 08/22/2023 . | Tax Free Exchange ....... |oceeeoeeeeeemmninnns foennns 9,274,273 |...... 10,000,000 |........ 9,118,950 |........ 9,199,880 |..ecvvvniiiieen foeeennnnn 74,393 |ooeeeiiiiiieeen Jeeeeennnn 74,398 |ooeeiiiiieeeeen eeeennnn 9,274,273 oo oo s e 316,667 |. 02/02/2029 . |2.C FE ....
L AB590X-AG-1 [ .evveiiiiiiii s | . 08/22/2023 . | Tax Free Exchange ....... UUUTRURI A 12,941,564 |....... 13,333,000 |....... 12,935,663 |eeeveeneeeeennnnns Jormneeeeeennnee oo 5,901 [ 5,901 [ s 12,941,564 |.. ...381,518 [. 02/01/2028 . [2.C FE ....
L AB590X-AH-9 [ iiiiiiiiii e eees | s . 08/22/2023 . | Tax Free Exchange ....... |ocooeoeeeeecvnniines fonnnss 9,550,963 |........ 9,716,000 |........ 9,535,185 |........ 9,540,746 |..ocvvvniiiiennn |eeennnn 10,217 [ ot 10,217 [ [t 9,550,963 [....ccvviiiiiiee fooreeiiiiis e feeeieennns 653,334 |. 04/01/2033 . [2.C FE ....
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JBS USA/Food/Finance Sr Nt ~ 6.500% 12/01/52
L ABB0X-AJ-5 [ e | . 08/22/2023 . | Tax Free Exchange ....... |oeceevvrviiiinnnnns Jounnnn 1,103,806 |........ 1,100,000 |........ 1,103,806 |........ 1,103,806 [ooenvvvvvvnnnnns foovvvviiiiinns fooiiii [ e [ 1,103,806 [.ooevvvvenneeee fooriiiiniiis o s 51,838 |. 12/01/2052 . |2.C FE ....
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15
.. 465921I-BP-0 [2.500% 02/25/52 ....cevvvviiiiiiiiiiiiniieiiiiines | s . 09/01/2023 . |Paydonn .....euuvviiiinnnns Jovvniiniiiiiiiinees foeeneeeens 12,386 |[...ccovnnnns 12,386 |oeevennnnnns 12,362 |ovevennnnnns 12,362 |oveveeiiiiiiiins v - R RO, 23 FO F QP2 T R FOUR R R AR 201 |. 02/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 CI A15
.. 46592X-BP-8 [2.500% 04/25/52 .....ccevvvniiiiiiiiiiiiiiiiiiiines | s . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 19,278 |oovveennnnns 19,278 |oevvennnnns 19,190 |ovveennnnns LT 7 R R LIS R LIS A R LT T O FOU R AR 325 . 04/25/2052 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl 2A3
.. 466247-MU-4 [5.500% 01/25/35 ..oovvvvveniiiiiiiiiniiiiiniiinees | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 9,384 [oeiiiinn 9,384 [......ooennnn 9,461 |oevennnnnns [V R RN (1) A RN (1<) O RN 9,384 |.ooiiiiiiiinie [ s e 348 |. 01/25/2035 . |1.A FM ....
JP Morgan Mtg Tr RMBS Ser 2005-S2 Cl 4A2
..466247-VP-5 [5.000% 09/25/35 ....cevvvvniiiiiiiniiniiiiiiiiinees | s . 09/01/2023 . |Paydomn ....eeuneiiiiinins Jeevninniniiiiines foeeeeiiiis 3 [ [T [T R O O ) RN B O O R . 09/25/2035 . |5.A FM ....
JP Morgan Mtg Tr RMBS Ser 2005-A8 Cl 2A6
.. 466247-YS-6 [4.392% 11/25/35 ...evviiiiiiiiiiiiiiiiiieeiiiii | s . 09/01/2023 . |Paydomn .....euunviriiinnnnn Jovvniinnnieiiiins feneneens 5,193 [eiiiiinne 5,193 [..ooiiiinnns 5,107 |oveeeennnns TR L U R (<) ) PO RN (<) 1 PO A TR LTV R R, (72 R L572 F 140 | 11/25/2035 . |4.A FM ...
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 CI 1A1
.. 46627M-AA-5 [5.500% 12/25/35 ...coevvvriiiiiiiiiiinieeciiies | s . 08/01/2023 . |Paydonn ....cvvvnvvvriinnnnn Joevrnninniiiiininns fenneneens 5,812 [ 5,672 |eevinnnns 2,213 [ooeiiiiinnnns 2,903 |.......... 2,284 | i 2,934 |...oooennen [CIC[0) N PO N 2,213 . 12/25/2035 . |[1.A FN ...
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 Cl 2A4
.. 46627M-AP-2 [5.500% 12/25/35 ...coevvviiiiiiiiiiinieeciiiines | s . 09/01/2023 . | Paydown ... ... 1,916 ... 1,685 [............. 1,685 |.... .1,685 |.. . 12/25/2035 . |4.A FN ...
JP Morgan Alt Loan
. 46627M-EH-6 [ 1A11  6.000% 03/25/36 .......cvvvnvvvvrernnnnnens | unnnns . 09/01/2023 . |Paydonn ....ceuuviviiiinnnn Jovvnninnnieiiiins feeneens 3,878 |[oiiiiiiinnns 3,878 | 2,179 | 2 1 O ) R AN 2,179 . 03/25/2036 . |1.A FM ...
JP Morgan Mtg Tr RMBS Ser 2006-A7 Cl 2A2
.. 46620D-AK-1 [3.941% 01/25/37 ..oovvvvvniiiiiiiiiieiiiiiiiiieeees | s . 09/01/2023 . | Paydown ... ... 10,566 v 1,425 [l 7,425 L L7425 .. . 01/25/2037 . |[1.AFM ...
JP Morgan Alt Loan
.. 46620E-AH-6 [4.021% 09/25/36 .....cevvvnviiiiiiiiiiiiiiiiieees | s . 09/01/2023 . |Paydonn ....ceuvveriiinnnnn Jevvnninniiiiiiinns o 8,332 [iiiiiinnn 8,342 [....ooeennns 7572 |oveeiins 8725 P O O ) AN - PP R I . 760 |oveeneiiiinnnnns 205 |. 09/25/2036 . |1.A FM ...
JP Morgan Mtg Tr RUBS Ser 2021-14 CI A3
..466530-AC-9 [2.500% 06/25/52 .....cevvvnniiiiiiiiiinieiiiiiines | s . 09/01/2023 . | Paydown ... 1,165 e 10159 1,159 .1,165 |.. . 05/25/2052 . |1.A ........
JP Morgan Mtg Tr R
..46654T-B0-0 [2.500% 06/25/52 ....cevvvvnviiiinnnniiiiiinniinees | s . 09/01/2023 . |Paydonn ....ceuuverriinnnnn Jevvniinniieiiiins feneneens 6,313 [eeiiiiine 6,313 |t 6,251 |oveeinnns [ I U R, L1 O LIS O F 6,313 | s s e 101 [. 06/25/2052 . [1.A ........
JPM Mortgage Trust RMBS Ser 2022-DSC1 Cl A2
.. 46656A-AB-3 [4.750% 01/25/63 ...cevvvniiiiiiiiiiiiiiiiinieeees | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns N7 e N7, 171 ... 106,241 |.eeennnnn. 106,313 [oeveiiiiiiiins fovennnns 10,858 [ooovivviviieens forennes 10,858 [oooeiiiviininens fooeeenees M7 ATT [ o [ s 3,659 |. 01/25/2063 . [1.D FE ....
JPM Mortgage Trust Ser 23-DSC2 Cl A1 5.250%
L A46657B-AA-2 [ 11/25/63 .oeveniiiiiiiiiiiiiiieieeen | s . 09/01/2023 . |Paydonn ....cevunvvviiinnnnn fevvnniininiiiiiins o 142,280 |........... 142,280 |.....oeeens 137,072 [eeeeiiiiiiiiieinee oo i 5,207 |oveeriiiiiiiinn evnninnnns 5,207 |oveeeeiiiiiiinn oeenninns 720 VI R FOU AR N 622 |. 11/25/2063 . |1.A FE ....
Kite Realty Group LP Sr Nt Ser A 4.230%
.. 49803#-AA-0 [09/10/23 ..evvvriiiiiiiiiiiiiiiiieeecriieeeen | s . 09/10/2023 . |Maturity ....ooovvvniiniins Jovvininniiiiiiins e 18,000,000 |...... 18,000,000 |....... 18,218,348 |....... 18,021,676 |......cevvveeen [oerns (21,676) [cevnneeeeiinnnns fonnnns (21,676) [cvneeevinnnes fonnns 18,000,000 |..eevvvnniiiiinn foevrrnnniniinins Jevvriiiieneiinn foeveeennns 761,400 |. 09/10/2023 . |2.C ........
LCM Ltd Partnership CLO Ser 26A CI A1
..50200F-AC-3 [6.658% 01/20/31 ...evviviiiiiiiiiiiiiiiinieeiiiien | s . 07/20/2023 . |Paydoun .....ouvvvveiiinnnns Jovvniiineeiiiiiines foenns 2,840,649 |........ 2,840,649 |........ 2,830,864 |........ 2,836,847 |...ccevviiiinnn foreiinnnnn R (170 FO R R 170 FO RN 2,840,649 [.....cooviiiiies forriiiiiiiis i i 125,692 |. 01/20/2031 . |[1.A FE ....
LCM Ltd Partnership CLO Ser 38A CL A1A
..50204H-AA-9 [7.408% 07/15/34 ..oovvvniiiiiiiiiiiiiiiniiiiieiiinn | s . 09/07/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 25,000,000 |....... 25,000,000 |....... 25,000,000 |....... V[0V V(0[O R R RN N AR IR 25,000,000 [oveenerriennnns forveneiiiiiiins foereeeiiiiiis e 1,708,712 . 07/15/2034 . [1.A FE ....
LCM Ltd Partnership CLO Ser 38A CL B1
..50204H-AG-6 [8.058% 07/15/34 ...ovvvviiiiiiiiiiiiiiiniiiiiiieins | s . 09/07/2023 . |Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 8,275,000 |........ 8,275,000 |........ 8,275,000 |........ R4 000 Y R N N N R 8,275,000 |eevveiiiiiinnn Jovvnniniiiiiins e e 622,957 |. 07/15/2034 . |1.C FE ....
LCM Ltd Partnership CLO Ser 38A CI C  8.958%
..50204H-AL-5 [07/15/34 .evvenriiiiiiiiiiiiiiiiieeeeceiieeen | s . 09/14/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn oo 3,900,000 |........ 3,900,000 |........ 3,900,000 |........ B (00000 Y Y RN NN N R IR LV[VV[V[V I RN AP RN R 331,039 |. 07/15/2034 . |1.F FE ....
Lehman Structured Sec Corp RMBS Ser 2005-1 Cl
..52518R-CD-6 A2  5.822% 09/26/45 ......cevvvvviiiiiiniiiiiiinn | s . 09/26/2023 . |Paydonn .....euunviiiiiinnnn Jeveniinnieiiiiins feneeeens 1,610 |oeeeennnnnns 1,610 [oooeiiiiiinnnnns £ 74 PO A O O N S R R £ 70 PR 822 |oiiininnnns 822 | 43 |. 09/26/2045 . [1.A FM ....
Liberty Utilities Finance Sr Nt Ser D
..53154%-AE-3 [3.860% 07/31/23 ...evvviiiiiiiiiiiiiiiniinniiiinn | s . 07/31/2023 . |Maturity ...ooooovvveiines Joovvnniinniiiiinins e 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ L300 000 Y O O N N N 4,000,000 [oooeerrerenninns foonnriiiiiiinns o [ 154,400 |. 07/31/2023 . |2.A ........
..53227J-AB-0 |Life Storage LP Sr Nt ~ 4.000% 06/15/29 ..... |....... . 07/25/2023 . | Tax Free Exchange ....... ....937,891 [........ 1,000,000 |........... 927,670 |...........931,807 |.... ....936,891 . 24,444 |.06/15/2029 . [2.B FE ....
..53227J-AC-8 |[Life Storage LP Sr Nt ~ 2.200% 10/15/30 ..... |....... . 07/25/2023 . | Various 19,003,287 |....... 19,336,000 |....... 18,888,132 |.......18,959,789 |.... ....... 18,983,951 289,214 |. 10/15/2030 . |2.B FE ....
..53227J-AD-6 |Life Storage LP Sr Nt ~ 2.400% 10/15/31 ..... |....... . 07/25/2023 . |Various ... 23,814,685 |....... 24,977,000 |....... 23,682,086 |.......23,727,436 |.eeeeeeennnns foeeeeeenn02,272 foiiiiiiiies [ 82,272 [ et 23,789,708 |.. ...436,777 |. 10/15/2031 . [2.B FE ....
..55261F-AJ-3 | M&T Bank Corp Sr Nt ~ 3.550% 07/26/23 ........ | .eeen. . 07/26/2023 . |Maturity ....oooovvvennnes Joovvvniniiiiiiins e 7,000,000 |........ 7,000,000 |........ 6,994,610 |........ 6,999,339 |..cooiiiiiiinns Jovnnnnnnnn 861 |oiiiiiiiiiiis e 661 [ e 7,000,000 |.. ...248,500 |. 07/26/2023 . |1.G FE ....
Master Seasoned Securities Tr RUBS Ser 2004-2
..552650-CA-9 [Cl AT 6.500% 08/25/32 .....ccevvvvvvnnneiniinnnn | unnnns . 09/01/2023 . | Paydown ... 1,178 e 1,218 [l 1,205 L L1,178 .. ...511.08/25/2032 . |2.CFM ....

MASTR Alternative Loans Tr
..552758-AC-4 | 1A3  5.750% 10/25/36 ...cvvvvveiiiinnniiiiiiiins | eeeees . 09/01/2023 . [Paydown .....oooeevveerreees foeeiiiiiiiiiiiiiins o, 5,241 |oviiinnnn. 521 |oveeennn. 5251 |ooeeeennn. 5,222 |ocvveeeiiiiiies foeiiiiinnns 24 | o 2% | e, 5,246 |oooeeeeeiiieens e ()] ()] A 201 ). 10/25/2036 . [1.B FM ....
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MASTR Alternative Loans Tr RMBS Ser 2007-1 Cl
..552758-AC-4 [1A3  5.750% 10/25/36 ...oevvvvvvviinnnniiiiiiinnns | s . 09/01/2023 . |Paydonn ......eeovevviinnnnn foevevniinnneiiiiinns Jeveeennnn5,006 [, 5,006 |..oovnnnnnns 5,021 |ovviiiieen e 4,988 [eniiiiiiiiins e P P . 10/25/2036 . |1.C FM ....
MFRA Trust RMBS Ser 2022-INV1 CI A1 3.907%
..55284T-AA-5 | 04/25/66 ... R IR . 09/01/2023 . | Paydown ... . 04/25/2066 . |1.A FE ....
MFRA Trust .750%
.. 55285P-AA-2 [ 11/25/67 eevvviiiiiiiiiiiiiiiniinieccinineeeinn | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 599,815 . 11/25/2067 . |1.A FE ....
MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 [02/25/58 ...cevvvniiiiiiiiiiieiiiei s | s . 09/01/2023 . |Paydonn ....cevuevvriiiinnnn fovvnniineieiiiins e 602,674 . 02/25/2058 . |1.A FE ....
MFRA Trust Ser 23-INV1 CI A2  6.450%
..55286G-AB-9 [09/25/66 ......evviiiiiiiiiiiiiiiiieeeeniieees | s . 09/01/2023 . | Paydown ... ... 93,600 . 09/25/2066 . |1.C FE ....
..57169%-AV-9 [Mars Inc Sr Nt Ser L 2.510% 09/27/23 ....... | ....... . 09/27/2023 . |Maturity . 13,000,000 . 09/27/2023 . |1.E ........
Master Asset Securitization Tr RMBS Ser 2006-
..576434-20-5 2 CI 1A2  6.000% 03/25/36 ......ceevvvveuuaeeeee | uunnnns . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees fereeeeeens 48,159 . 03/25/2036 . |1.A FM ...
Master Asset Securitization Tr RMBS Ser 2004-
..576434-A2-0 [13 CI 9A3  5.500% 01/25/35 ..oeeevvvnneeeeeennnn | s . 09/01/2023 . |Paydomn .ceevuuneeeeennnis Jeennieeeeeennees e B0 [oeeeeemeeiieieiies e e feeei e e [ [ [ e e [ 59 e 5 | 01/25/2035 . |4.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..576434-A2-0 [13 CI 9A3  5.500% 01/25/35 ..oevevvveneeeeennnn | s . 08/01/2023 . |Paydomn .cevveneeeeennins Joenniieeeeennieees feeeee e 2 P 2 [ L T o oo [t L PO /2 FOUPTRT FEURRUURRP FEUUTRRPUUPR IR . 01/25/2035 . |4.B FM ...
Master Asset Securitization Tr RMBS Ser 2005-
..576434-J5-4 |2 CI 4A1  5.500% 03/25/35 ..ceevvvveeeeeeennns | s . 09/01/2023 . |Paydomn .cevveueeeeennnis Jernnieeeeeeniees feeeeeeens 34,492 |............ 34,492 |............ 35,107 [.oeeeenennns 34,59 |ooeeiieiiiiiee e ([0 P R (R [0 PO 34,492 |veeieeeeiiiies e e e 1,246 |. 03/25/2035 . |3.A FM ....
Master Asset Securitization Tr RMBS Ser 2005-
..576434-N2-6 |3 CI 6A1  5.500% 04/25/35 ...covvveeeeeeinnaes | s . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees fereeeeeens 45,081 |............ 45,081 |............ 36,821 |...cceeennnn 40,505 |ooeeeeiiiiiiieee foeeeennnnn 8,260 [ceuuunnnnn 3,684 |.......... 4,576 |eeeeeieieeenn eeeennns 45,081 |oevvnniieeeinn Joerennieeeeeens Jeeerrieeeeeeees e 1,648 |. 04/25/2035 . |[1.A FM ...
Master Asset Securitization Tr RMBS Ser 2004-
..576434-YM-0 [12 CI 5A5  6.000% 12/25/34 ....oovvveeeennnans | s . 09/01/2023 . |Paydomn .ceveuneeeeennins Jeenneeeeeeeieeee e 19,834 |............ 19,834 |oeoeeennnnns 18,954 |oooeeennnnns 19,834 |oeeiiiiiiiiie eeeniieeeeenis Jeereiieeeeennes e e e 19,834 |oeeveiiiiiiiens e Joeerriieeeeenns e 790 |. 12/25/2034 . |1.A FM ....
Master Asset Securitization Tr RMBS Ser 2004~
..57643\-FN-9 [9 CI 3A6  5.250% 07/25/34 ...cevvvveeeeeeeenns | s . 09/01/2023 . | Paydown ... . 07/25/2034 . |[1.A FM ...
..579780-AJ-6 |McCormick & Co Inc Sr Nt ~ 3.500% 09/01/23 . |....... . 09/01/2023 . |Maturity . R . 09/01/2023 . |2.B FE ....
Redemption 100.0000
..590738-AA-4 [Mesquite Power Priv Pl 4.640% 12/31/39 .... |....... . 09/30/2023 . | .eeeniieiii s . 12/31/2039 . |2.B PL ....
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 [CI A 3.750% 04/25/58 .....evvvvvvviininiiiiiiinn | nnnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 33,570 |oeeuennnnns 33,570 [.oeeeinnnnns 34,048 |............ RXIR: 7 IO AN (2573 ) F R (270 F R [TV U R R R 819 |. 04/25/2058 . |1.A ........
Mid State Tr LBASS Ser 11 CI M1  5.598%
..59540-AB-9 [07/15/38 ..evvvriiiiiiiiniiiiiiiiinieceinineeeenn | s . 09/15/2023 . |Paydomn .....eueiviiiinnnns Jovvniininiiiiiiinees foeeneeeens 34,409 |...oennnnn. 34,409 |............ 34,409 |............ FCL 01 R R Y R (RN N FCT 111 R R R RN 1,288 |. 07/15/2038 . |2.B FE ....
Mill City Mortgage Trust RMBS Ser 2023-NOM1
..59980D-AA-9 [CI AT 6.050% 10/25/67 .......cevvuvvvvvinnnnnnes | unnnns . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 19,114 [........... 19,114 | 7,562 [oeveiiiiiiiiiiiinne oo e 1,853 | v 1,553 | o LT O ) AU NN 3,606 |. 10/25/2067 . |1.A FE ....
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..59980Y-AB-1 [A1B  3.500% 04/25/66 .........cevvvvvvviinnnnnns | unnnnns . 09/01/2023 . |Paydonn ....cevunvvviiinnnnn fevvnniininiiiiiins o 173,712 |........... 173,712 |eeeennnns 182,816 |.....u..... 178,204 |oevvvvvviiiiinns ferninnns (7)) R RN (7)) R RN VAT VN PO FORRR RN NN 3,969 |. 04/25/2066 . [1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 Cl
..59981B-AC-8 [A1  2.750% 07/25/59 ......vvvvvivvnniiiiiiiinnnns | enens . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 89,902 |........... 89,902 |.......eeenn 92,903 |...oeeenne 90,839 |.ooeeiiiiiiiins e [CSX 70 F R (CSX 70 U R, ISR 7/ R R R RN 1,644 |. 07/25/2059 . |1.A ........
Mobile Airport Authority Sr Nt  3.230% Redenption 100.0000
..607120-FM-9  [05/09/39 ...eevvvnniiiiiiiiiiiiriinii s | s . 08/09/2023 . | .evuniiiiiiiiieieeiiiineeees i fee 37,085 f..ooeeenne 37,085 |........een. 37,687 |oveernnnnnns 37,658 |oeeeiiiiiiiiins e [GS7K) T FO I, (GSTK) T F /0255 RN RO R RN 902 |. 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt Ser B1 Redemption 100.0000
..607120-FN-7 3.180% 05/09/39 ....evvvvviiiiiniiiiiiiiiiiiiieeees | s . 08/09/2023 . | .eunnieiiiiiiieieriiiieeeees v fee 69,243 |....oennnnns 69,243 |............ 69,243 |............ [C1e821 T R R S R (RN N [CIC T2 R R R RN 1,651 |. 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt  3.230% Redenption 100.0000
..607120-FP-2 [05/09/39 ...ccvvvnniiiiiiiiiiiiiiiiiiin s | s . 08/09/2023 . | .evuniiiiiiiiieieeiiiineeees i fee 43,269 |..oeennnnn. 43,269 |............ 43,971 [ooieiiennns X Ne T I AN [(CICIe) N PO R [(CICIe) N PO R 43,269 [.oooeevvnininns [ [ s 1,048 |. 05/09/2039 . |1.F ........
Morgan Stanley Cap | RMBS Ser 2004-NC8 CI M1
..61744C-HP-4 [6.349% 09/25/34 .....oivviiiiiiiiiiiiiiineeiinii | s . 09/25/2023 . |Paydonn .....euuviviiiininns Jovvniininiiiiiiinees feeeneeeens 74,715 |............ 74,715 |oooiinnnens 70,045 |......oeeens 82,802 |..eoeiiiiiiieens e (8,087) [cvvvvinnnnns foreeees (8,087) [cuvvvvvnnnnns forriiiiinnns L34 1T PO FOR R R R 2,433 |. 09/25/2034 . [1.A FM ....
Morgan Stanley Cap | CMBS Ser 2007-1Q16 CI AJ
..61756U-AH-4 [6.282% 12/12/49 ...ooovvvniiiiiiiiiiiniiiiiieeees | s . 07/01/2023 . |Paydomn ....ouunevriivnnnns Jovvnninnniiiiiiinees foenieeeens 13,868 [..oeevvvnnnnnns LT/ P 572 |ovviiiiiens 233 [ I R F R AR X 0 R A 7 R 13,296 |oveennnn. 13,296 |oevvnnnnnnns 2,207 | 12/12/2049 . |3.A FM ....
Morgan Stanley BAML Tr CMBS Ser 2013-C13 Cl
..61763B-AS-3 [ASB  3.557% 11/15/46 ....ovvvvvviiiiniiiiiiiins | s . 07/01/2023 . |Paydonn ...ccvvvnvvviinnnnn fevvnniniiniiiiinns fonins 169,703 |........... 169,703 |oeeeennnnn. 174,793 |.ooooneenns 169,702 [ovvenviviiinns foinireiiinnnn L O AN LI PO R L (CIE TR0 T R AP RO NN 4,114 |. 11/15/2046 . |1.A ........
Morongo Transmission LLC Sr Nt ~ 3.320% Redemption 100.0000
LB1773%-AA-5 [07/12/51 tovveiiiiiiiiiiiiiiiiiiiinncciineeiien | e . 09/30/2028 . | .uiiiiiiiiii i .. 144,356 .. 144,35 |.... .144,356 |.. . 07/12/2051 . |J1.G PL ....
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Morongo Transmission LLC Sr Sec Nt Ser B Redempt ion 100.0000
..61773%-AB-3 [3.440% 07/12/51 ..evvveniiiiiiiiiiiiiiiiiiineeeees | s . 0973072023 . | eeeniieiiiiieeeeeeeiieees i e 144,301 |o..oeennens 144,391 |........... 144,391 |........... O O R RO 144,301 [ oo [ s 3,725 . 07/12/2051 . [1.G PL ....
Redemption 100.0000
..62927#-AN-6 [NFL Ventures LP Nt~ 4.010% 04/15/35 ......... |.eeens . 08/08/2023 . | .evuniiiiiiiiiieeeeiiiineees i e (27,998) |........... (27,998) [.evvvnnnne (22,416) |........... (22,511) |oevveiieniiiinn e (5,486) |.eevvvnnnriiinnn Jovvnnnnn (5,486) |.eevvvneiiiinnn ovvnnnnnnns (27,998) [.ooevvvviieenee oo [ s 3,328 |. 04/15/2035 . |1.E FE ....
NRZ Advance Receivables Trust LBASS Ser 2020-
..629420-CR-2 [T1 CI AT1  1.426% 08/15/53 .....ccvvvvvnvrvninn | unnnns . 08/14/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiinn e 280,000 |.....oeenn 280,000 |.......... 280,000 |.......... 10000 O O O R A < V00 R AR N NN 2,650 |. 08/15/2083 . |1.A FE ....
NRZ Advance Receivables Trust LBASS Ser 2020-
..620420-CS-0 [T1 CI BT1  1.823% 08/15/53 ....ceevvvvvnnvriiinn | unnnns . 08/14/2023 . | Call 100.0000 ..... [oooeeeiiiiiiiiiiiinn e 50,000 |............ 50,000 |oeeerunnnnns 50,000 |eereunnnnne L0000 O O N ) AR LSTO [0V ) R RN 605 |. 08/15/2053 . |1.C FE ....
NRZ Advance Receivables Trust LBASS Ser 2020-
..629420-CT-8 [T1 CI CT1  2.269% 08/15/53 ...evvvvvivvinnnnnns | nnnnns . 08/14/2023 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 50,000 |............ 50,000 |oeeerunnnnns 50,000 |eereunnnnne L0000 O O N ) AR LSTO [0V ) R RN 753 |. 08/15/2053 . |1.F FE ....
NRZ Advance Receivables Trust NRART 2020-T2
..620420-CX-9 [BT2  1.724% 09/15/53 ...ovvvnniiiiiiniiiiiiiinnn | s . 09/14/2023 . | Call 100.0000 ..... . 09/15/2063 . |1.C FE ....
..63080#-AA-5 |NARA Caves Lease Tr CTL  5.300% 09/15/28 ... |....... . 09/15/2023 . | Call 100.0000 ..... . 09/15/2028 . |1.B ........
New Century Home Equity Ln Tr RMBS Ser 2003-5
..64352V-EF-4 [Cl AI7  4.792% 11/25/33 oovreeieeeeeieeeeeee | s . 09/01/2023 . |Paydomn ..ceevuuneeeeeennnnn feeeenneeeeeenies e p:s I IO 29 [t A I 29 [ o e e e 29 [ e 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 ...ceevvreeeeeeennnieeeeeenn | s . 09/01/2023 . |Paydomn .cevveneeeeennins Jeenneeeeeenieeee fereeeeeens 17,141 |..eees 17,141 | 17,575 |oveeenees 17,505 |eeeeiieieeeen Jeennns (364) |+eeveeneeeeeenn eeeenans (364) |+ eevennneeeeeen oeeennins LA 3 T PO FOPRRRRRRR TUPTRRT RPN 438 |. 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 oovveeeieeeiiieeeeeeeies | s . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees fereeeeeens 21,522 | 21,522 |oceeeeeenne 22,464 |............ 22,09 ooieiiiiiiiiies e (741 ) T R [(74 D ) R 21,522 [ooeeiiiiiiie oo e e 542 . 11/25/2035 . [1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2017-1A CI
..64820J-AA-1 [A1  4.000% 02/25/57 .....ceveeeeeenaaeeeeennianes | s . 09/01/2023 . |Paydomn ..ccevuuneeeeennnnn foeeennieeeeeenies s 108,136 |eeevennnn 108,136 [-eevennnnee 11,824 |........... 110,941 [oeeeiieiiiies eens (2,805) |+eevvnneeeeeenn Joeennnnn (2,805) |+evveneeeeeennn eennnns 108,136 [-eeeeeeniieee foeeeeeeeiii oo et 2,861 |. 02/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-2A Cl
..64820K-BV-1 [A3  4.000% 03/25/57 ..oeveeeeeeeennieeeeeennees | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 42,028 |.....ennnnen 42,028 |...coennnnnn 43,622 |............ KT 1 N OO INURRRN (1,087) [eeeeeeeemeiieee foreeees (1,087) foeeeeeeiieeee foeeeeeeennns 42,028 [.ooeeeeeieeeee oo e s 1,154 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-6A CI
..64830B-A0-0 [B1  3.850% 08/27/57 ...ceeeeeereeeeeeenniieeeeee | s . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees e 27,505 |oeeeeunnnns 27,505 |ooeeeennnnns 25,992 |oeeeeeenne 26,450 |ooeeeiiiiiiiieee foeeeennnnn 1,054 |ooeeiiiieeiiis oennns 1,054 |oeeeieieeiiies e 27,505 [ooeeeeeeeiieeee oo e e 713 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-1A Cl
..64830C-AA-3 [A1  3.908% 09/25/57 ...evueeeeeeeenneeeeeeennees | s . 09/01/2023 . |Paydomn .ceevveneeeeeennnnn foeeennieeeeeenies s 287,109 |........... 287,109 |eeeeennnns 288,144 |........... 287,376 |oeeeenieeeeennn eennns (2515 1 O (L5151 O 287,109 |eeevniiiieeeenn eeeemnnieeeeeene Jeeernieeeeeenns e 7,412 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-2A CI
..64830D-AB-9 A1 4.250% 12/25/57 eeeeveeaeeeeeinneeeeeenne | s . 09/01/2023 . |Paydomn .ceveuneeeeennins Jeenneeeeeeeieeee e 64,127 |............ 64,127 . 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-3A CI
..64830E-AC-5 |A1A  3.750% 11/25/58 ... [ I . 09/01/2023 . | Paydown ... 457,978 . 11/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-RPL2
..64830H-AA-2 [Cl A1 3.250% 02/25/49 ...cevvvveeeieeennneeeee | s . 09/01/2023 . |Paydomn .ceevuueeeeennnnns Joeeeneeeeeeenieees e 115,013 [l 115,018 |oeeennnees 116,555 |........... 115,429 oo s (315 1 PO R (315 1 O 115,013 |eeeeeeeiiiis Jeeeeeeeeeemeee e e 2,481 |. 02/25/2049 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-5A
..64830M-AG-8 [A1B  3.500% 08/25/59 ... JUTR . 09/01/2023 . | Paydown ... ... 377,861 .. 377,861 . 08/25/2059 . |1.A ........
New Residential Mtg Ln Tr
..64830W-AD-3 [A1B  3.500% 12/25/58 ......ceveeeernneeeeennnns | s . 09/01/2023 . |Paydomn .cevveneeeeennins Jeennieeeeeenieeee feeeeeeeens 75,072 foeeeeeeenee 75,072 |eveeeeeean 77,277 e 76,379 [eieeciiiiee e (1,807) [ e (1,807) [ o 75,072 . 12/25/2058 . |1.A ........
New Residential Mtg Ln Tr Ser 2022-NQM5 CI A1
..64831V-AA-0 [6.296% 11/25/52 .oeveeeeeeeeeeeieeeeeeeeeeeee | s . 09/01/2023 . |Paydonn ...cevuuneeeeeennnnn Joeennnieeeeeenies eeenn..1,002,437 ..., 1,092,437 |........1,082,148 |........1,082,167 |..eceeveeernnns Joneenn 10,270 |oeeeiiieiiiiis o 10,270 [ s 1,002,437 . 11/25/2052 . |[1.A FE ....
Nomura Asset Sec Corp
..65535V-BZ-0 [5.180% 08/25/33 ..cevvveneeeeeeniiieeeeenieeeeeen | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeenieees feeeeeeeees 12,565 [oceeeeenee 12,565 |eeveeneenn 12,576 [oennneennn 12,551 [ e [ [ [ 12,565 |oeeeennieieeenn oeermeiieieeens Joeeeniieeeeeens Jeeeeneeeeeeee 748 |. 08/25/2033 . |1.AFM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP2 Cl A6
..65535V-DC-9 [5.608% 07/25/34 ..eevveeeeeeeeeneeeeeeeeeneeeee | s . 09/01/2023 . |Paydomn eeevvuneeeeennnins Jennneeeeeeenees fereeeeeennnns (67 I IO (<72 I O 624 |.ooeeiiies [<7: 3 AT ISR L3 PO AR L3 PO IR 629 [ oo e e 22 |. 07/25/2034 . [1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP3 Cl A6
..65535V-GH-5 [5.293% 10/25/34 ....coiieieieiieeeeiie e | s . 08/01/2023 . |Paydomn .cevveueeeeeernnis Jeennneeeeeenniees foeeeeeeenaas L L P L L I PO L PO L I O A PPPRRRR FOPREPPTTRRR TR RPN R L O ORI PPN R . 10/25/2034 . |[1.A FM ...
Nomura Asset Sec Corp RMBS Ser 2005-AP1 Cl
..65535V-HH-4 [2A5  4.855% 02/25/35 ....ceiieeeiiiiieeeeiiniiaees | s . 09/01/2023 . |Paydomn eeevvuneeeeennnins Jennneeeeeeenees fereeeeeennnns 313 | K1 T A 12 R K12 IO IR L PO AR L PO AT 13 [ oo e e 10 | 02/25/2035 . |[1.A FM ...
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 [3A1  5.834% 04/25/36 ....cevvvnnivieeennnieeeeenn | s . 09/25/2023 . |Paydomn .ccevuueeeeennnis Jeennieeeeeenies e 3,900 [oeieieenns 3,900 |eeeriinnns 1,286 |oeeeieeeeeen 1,236 [ e 2,664 |oeeoeiiiiiiiin 2,664 | e 3,900 |-eeeeereiiiieeen foreerrrnirreeen e e 25 . 04/25/2036 . [3.C FM ....
Nor throp Grumman Corp Sr Nt ~ 3.250% 08/01/23
L B66807-BG6 [ .evveuniiiiiiiiiiiiiiii e eees | s . 08/01/2023 . |Maturity ....ooocvoiiinniee foorrnminnieienines Joennns 2,000,000 |........ 2,000,000 |........ 2,056,740 |.... 2 e(5,895) [ [ (5,895) [ [ 2,000,000 |.. . 08/01/2023 . |2.A FE ....
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Onslow Bay Financial RVBS Ser 2023-NaM2 CI A1
..670843-AA-9 [6.319% 03/25/63 .....cevvvniiiiiiiiiiiiiiiiiiiees | s . 09/01/2023 . |Paydown ....cevueviriiinnnn foevvininiiniiiiins Jovnees 1,678,240 |........ 1,678,240 |........ LT X R RPN R FC 117 FO F 117 FOU RN 1,678,240 |oveevvviiinnns fovieeiiiiiiiins o oo 52,611 |. 03/25/2063 . |1.A FE ....
0BX 2023-NOM1 A1 RMBS Ser 2023-NaM1 CL A1
..670855-AA-3 [6.120% 11/25/62 ....evvvvviininiiiiiiiiiiniiiiinn | s . 09/01/2023 . | Paydown ... .. 443,722 443,722 443,99 |.... 443,722 .. . 11/25/2062 . |[1.A FE ....
Onslow Bay Financia
. B67117V-AA-8 [6.520% 07/25/63 ...oovvvniiviiiniiiiiiiiiiiieeeees | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 162,688 |.......... 162,688 |.......... 162,686 [ovveevvvveennnnnns fooviiviiiiiii [l /2 PO RN /2 PO R 162,688 [.ooevevvveinnes [ [ s 1,617 |. 07/25/2063 . |1.A FE ....
Onslow Bay Financial MBS Ser 22-NGM9 CI A1A
L.67118L-AA-9 [6.450% 09/25/62 ......cevvvviviininniiiiiiiniiinees | s . 09/01/2023 . |Paydonn ....cevuevvriiiinnnn fovvnniineieiiiins e 383,279 |...cevnnnns 383,279 |........... 382,962 |........... 263,953 [oveiiiiiiinins o 7. 2 R E 7. 2 R F 383,279 [ooveiiiiiiinens oo s s 15,702 |. 09/25/2062 . |1.A FE ....
Ohio Valley Electric Corp Sr Nt 5.900% Redemption 100.0000
LBTTT3#-AE-0 [02/15/26 oevvvniiiiiiiiiiiccvieeeecciieeeeen | s L 08/31/2023 . | .evneiiiiiiiieeeeeieiiieeeees i fee 39,076 |............ 39,076 |............ 39,348 .o KR I R R ({579 P AR ({579 P AR Feie T 7 ) R R R, 10,933 |. 02/15/2026 . |2.C ........
Ohio Valley Electric Corp Sr Nt 5.900% Redemption 100.0000
LBTTT3#-AF-T [02/15/26 oevveeiiiiiiiiiieiccvieeeecciineeeeen | s L 08/31/2023 . | eveniiiiiiiiieieeiiniineees i e 9,841 [oeiiiine 9,841 | 9,841 | L . O O R AN 9,841 . 02/15/2026 . |2.C FE
Ohio Valley Electric Corp Sr Nt 5.900% Redemption 100.0000
..67773#-AG-5 |02/15/26 ... 08/31/2023 . | .. ... 21,550 ...21,550 ...21,550 |. ...21,550 |.. ..21,550 . 02/15/2026 .
..68389X-AS-4 [Oracle Corp Sr Nt  3.625% 07/15/23 07/15/2023 . |Maturity 15,000,000 .15,000,000 .15,080,200 |. 15,005,811 . (5,811) 15,000,000 . 07/15/2023 .
..68389X-BL-8 [Oracle Corp Sr Nt  2.400% 09/15/23 ........... | ceeueen . 09/15/2023 . |Maturity ..ooooovvviiiiins Jovviniiniiiiiiins v 16,000,000 |...... 16,000,000 |....... 16,044,008 |....... 16,010,349 |.... .. (10,349) |... 16,000,000 |.. . 09/15/2023 .
Owl Rock Ltd CLO Ser 2019-1A Cl A 7.388%
..69122D-AA-7 [05/20/31 evvveniiiiiiiiieiiceieceiieeen | s . 08/21/2023 . |Paydonn .....eeuviviiiinnnn foevenniinnniiiiiins e 260,663 |........... 260,663 |........... 260,663 |........... 2101 O O ) A RN 260,663 |...oevniiiiiiinn Joeviniiiiiiiiins e e 13,420 |. 05/20/2031 . |1.A FE .
Pacificorp Secd MT Nt Ser F 7.240% 08/16/23
..69512E-GB-5 | ... [ U . 08/16/2023 . [Maturity ....oooovvvennnes Joovvininiiniiiins e 1,000,000 |........ 1,000,000 |........ 1,104,890 |........ 1,005,800 |..eevvvrvirinnns fovnnnnns (5,800) [ovvrvvvvnnnnns foreeees (5,800) [ovvvvvinnnnes foreeees 1,000,000 [..oovvvveeiienne fooriiiiiiiis foriis s 63,350 |. 08/16/2023 . |1.F FE .
Parliament Funding (Owl Rock) Nt  8.258% Redemption 100.0000
L 70163#-AA-0 [ 07/15/30 wevvvnniiiiiiiiiiiiiiiiiiiniecciiineeeenn | s . 08/30/2023 . | .evuneiiiiiiiieeeeeeiieees i e 1,485,714 |........ 1,485,714 |........ 1,485,714 |........ T T O O O N AR << T O O R A 103,602 |. 07/15/2030 . [1.C PL
Parliament Funding (Owl Rock) Nt  8.258% Redemption 100.0000
L 70163#-AA-0 [ 07/15/30 wevvvnriiiiiiiiiiiiiiiiiiiniecvinineeeeenn | s L 07/17/2023 . | eeeeeeeeeeiieeeeeciiieeees i e 498,429 |........... 498,429 |........... 498,429 |...........498,429 [...oooiiiiiins [ [ [ [ [ 498,429 [.ooevvvviinins [ [ s 29,688 |. 07/15/2030 . |1.G PL
Piedmont Operating Partnership Sr Nt  4.450%
..720198-AD-2 |03/15/24 ... P IR . 07/27/2023 . |Various ........cceeveeeenns foovvvnnnnnnniinnnns Jovnens 9,090,000 |........ 9,090,000 |........ 9,291,142 |........ 9,119,859 |.....ooeevrnns |oeeeenn (13,884) |ooovinnniiiien oo (13,884) | o 9,105,975 |.. ...350,571 . 03/15/2024 . |2.B FE
PNC Equip Finc LLC LBASS Priv PI Nt Ser B Redemption
.. 73019#-AB-8 [3.000% 09/13/27 ..evvvvviiiiiinniiiiiiiniiiniiniinn | s L 09/13/2023 . | eeeeieeiiiieeeeeinieeeees i fee 91,499 |...ooeens 91,499 [........... 91,499 |............ [T O Y S R (RN RN 91,499 [ oo [ [ 2,745 |. 09/13/2027 . {1.D ........
PNC Equip Finc LLC LBASS Priv PI Nt Ser C Redemption 100.0000
..73019#-AC-6 [3.000% 09/13/27 ..orvvvviiiiiinniiiiiiiniiiiniiiinn | s L 09/13/2023 . | eeeeeeeeiiiieeeeeeiiieeees i e 275,149 |........en. 275,149 |........... 275,149 |........... 65 T R O R 275,149 [ooviiiiiiiinnns oo [ s 8,254 |. 09/13/2027 . |1.D ........
Redemption 100.0000
.. 73943#-AD-5 |[Prairie Breeze Sr Nt CI B 3.550% 05/01/39 |....... . 09/29/2023 . | .. . 05/01/2039 . |2.C PL
Preferred Term Sec Ltd LBASS Mezz Nt PTP
L. TA040T-AC-7 [7.922% 12/23/31 ..oviiviiiiiiiiiiiiiiiiccccciines | s . 09/25/2023 . . 12/23/2031 . |3.A FE ...
Preferred Term Sec Ltd VI LBASS Mezz Nt PTP
.. TA041E-AC-9 [6.671% 03/23/35 .covvvnniiiiiiiiiiiiiiiiiineeeees | s . 09/25/2023 . |Paydonn .....eeviviiiinnns Jeevnininiiiiiinees feeeeeeens 23,118 ... 23,118 [ooooiinnnnns 1,284 |oeeennns Y27 PO R AR R R AR T R R 22T T ) R R RN 856 |. 03/23/2035 . |1.G FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
.. T40420-AA-6 [6.467% 03/22/38 ...oevvvnviiiiiniiiiieiiiiiineeeees | s . 09/22/2023 . |Paydonn ......euvveriiiinnnn Joevnniinnnieiinins e 9,948 [..coeoene 9,948 [..oocennnnns 8,527 |eveeennnnn 8,896 |eevviiiiiiin eeeninnns 1,051 [ o L) I O RN LT O O O R 452 . 03/22/2038 . [1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI C PTP
.. TA042E-AD-6 [ 7.072% 06/23/35 ...ovvvnniiiiiiniiiieiiiiiineeeees | s . 09/25/2023 . |Paydonn .....eeviviiiinnns Jeevnininiiiiiinees feeeeeeens 35,430 |oeeennnnnns 35,430 [oiiiiiiiiiiinines oo e i R XV R RN RV R R FCS XV R R R RN 1,400 |. 06/23/2035 . |5.B FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAO42H-AA-5 [6.021% 12/22/35 ..oovvvvvniiiiiiiiiieiiiciiiieeees | s . 09/22/2023 . |Paydonn ......euvveriiiinnnn Joeviniininieiiiins e 7,230 [oeeeeiiennne 7,230 |oeeeiinnns 4,38 [..ooovennnnnn [T - R RN 0 (07 PO R /% (07 PO RN 7,280 [ooeeeeiniinneee foorvviiiiiins s 298 |. 12/22/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XIX Nt CI B PTP
L TAO42H-AC-1 [6.271% 12/22/35 oovviviiiiiiiiiieeiecciiieeees | s . 09/22/2023 . |Paydonn .....eeuviiiiiinins Jevnninniiiiiinees foeeeeeens 21,303 | 21,353 [oeeiiiiine AT R 21,806 |..oevvviniiiins forreiiiiis Y O O, LY/ PO R PP S R R R RN 1,131 |. 12/22/2035 . |[1.E FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redemption 100.0000
.. 74042J-AA-1 [PTP  6.021% 03/22/38 ....evvvvivviinnininecinnnn | s L 09/22/2023 . | .eeeiiiiiiieeeeeieieeeees i [ 2,429 | 2,429 |ooooiiinnnns 2,429 |ooooieinnnnns /2 S R R R R R P72 O N R R 100 . 03/22/2038 . [1.A FE ....
Preferred Term Sec Ltd LBASS XXI1 Nt Cl A-1
.. TA0420-AA-4 [PTP  6.011% 09/22/36 .....evvvvvvirnnnniiiiiinnnns | unnens . 09/22/2023 . |Paydomn ....cuuuviiiiinnnns Joevnninieiiiiines foeieeeens 59,342 |........eent 59,342 [ieeiinne 59,342 | FIC 7./ R R S R (RN RN LIS TR Z720 O NN A AN 2,441 |. 09/22/2036 . |1.A FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Cl A-1
.. 74043A-AD-3 [PTP  5.981% 12/22/36 ......ccvvvvviiiinnnnnniiiins | nnnnns . 09/22/2023 . |Paydonn .....oeeviiiiiininns Jovniinniiiiiiiinnns foieiinnns 13,789 [.oiiiiennns 13,789 |iveeennnns 13,145 |..eeeninns 13,362 |vvveeiiiiiiinns Jounnnnnnns L7 T AT L7 T AT 13,789 oveeiiiiiiiiins ovveeiiiiiiniins Joveininiiiiiinns foveiniiiiinnnnns 564 |. 12/22/2036 . |1.A FE ....
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Prime Mortgage Tr RMBS Ser 2003-2 Cl 1A10
L T4160M-BP-6  [5.000% 10/25/33 ..covvvvniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2023 . |Paydomn ....ceuunveriiiinnnn Jevvniinniieiiiins foieneens 9,95 |..coeeiis 9,925 [oiiiiinnnns 9,242 |.oooveinnnnns [T R RN L7 R E KL 7/ O R 9,925 [ovveviiiiiiiis oo e e 357 |. 10/25/2033 . [1.A FM ...
RB Investment Associates CTL  7.220% Redenption 100.0000
L TARTH-AA-9 [12/15/28 v | s L 09/15/2023 . | eeeneeiiiiieeeeeieieeeees i fee 60,610 |.......eeen. 60,610 |..eeeennnnn. 60,610 |oeeevnnnnnn. 58,572 |evviiiiiiiiien foeeiiinnnn PV O FRR VYA R E 60,610 [ovvvvvvvrrnnnnnn fornniiiiins o 2,949 |. 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 . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 34,998 |o.cooeennn 34,998 [........... 35,107 [..cvevvnnnns [ I RN L O AN L PO A RZeT(C R AR R 7 PO 72 1,344 1. 04/25/2035 . |3.C FM ....
Residential Funding Mtg Sec | RMBS Ser 2007-
.. 749581-AJ-3 [S1 ClI A5 6.000% 01/25/37 ....oevvvvvnnniineennn | unnnns . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 22,809 |o.eennns 25,466 |............ 25,529 [ooeiiiiine 25,475 [ oo ()] R RSN (1] S AT T YL N R R (2,665) |........ (2,665) |..ceeeeeeennnn 959 . 01/25/2037 . [5.B FM ....
ALM Loan Funding CLO Ser 2014-14A CI A1R2
.. 74988L-AA-2 [6.660% 01/15/30 ...oovvvvnnniiiiiiiinieiciiiins | s . 07/17/2023 . |Paydonn ...ccvvvnvveiinnnnn foevvnnininiiiiiinns Jonenns 371,502 f.......... 371,502 |........... 370,574 |........... 371,084 |oovveiiiiiiiins o L3 1T O AR L 1T O R B 1 P 16,334 |. 01/15/2030 . [1.A FE ....
RR Ltd CLO Ser 2022-24A A1 7.708% 01/15/32
L T5000H-AA=2 [ eoveeieeeee s | s . 09/15/2023 . |Paydonn ...ccevuevviiiinnnn foevvininiiiiiiiins Jevnenn 1,321,961 |........ 1,321,961 |........ 1,321,961 |........ 72 11 O O O N AR I 72 R Y S N 50,174 |. 01/15/2032 . |1.A FE ....
Renewable Energy Alternatives Sr Nt 3.820% Redenption 100.0000
..750038-AA-5 [09/30/46 ....evvviiiiiiiiiiiiiiiiiieecriieeeeen | s . 07/27/2023 . | .. ... 47,242 L A7,282 LGAT282 .. 46,827 ... 47,242 .. . 09/30/2046 . |2.CPL ....
Renewable Energy Alternatives Sr Nt Ser B
..750038-AB-3 [5.330% 09/30/46 ........eeoviiiiiiiiniiiiiiiiiiinees | s . 09/29/2023 . (20,550) |........... (20,550) [..vvuennnee (20,550) |........... {70151V ) O O R RO 0 O N . 09/30/2046 . |2.CPL ....
Residential Accredit Loans Inc RVBS Ser 2007-
..75115L-AA-5 [QH7 CI 1A1  5.934% 08/25/37 ....cvvvvnnvvvvvnnnn | unnnns . 09/25/2023 . |Paydonn .....evunvvviiiinnnn foevenniinnnniiiiins e 164,154 |........... 164,154 |.......... 140,686 |.......... 140,686 |..eovvvvvviinnn Jovnnnnnns 23,468 |...oovviiiiiiinn e 23,468 |...oovviiiiiiinn s L L P N N 4,234 |. 08/25/2037 . |1.A FM ....
Reach Financial LLC Ser 23-1A CI A 7.050%
L. T5525A-AA-3 [ 02/18/31 .evvviiiiiiiiiiiiiiiiiin e eeeenn | s . 08/15/2023 . |Paydonn .....evvnvvviiinnnnn fovvnnininiiiiinns o 202,579 |....oennnns 202,579 |........... 07TV R R RN [ R MR [ R F 202,579 [ovvvvvvviiininnn foriis e 992 |. 02/18/2031 . |1.C Z .....
Reach Financial LLC Ser 23-1A CI A 7.050%
L. T5525A-AA-3 [ 02/18/31 ..evvviiiiiiiiiiiiiiiiiineecrinieeeinn | s . 09/15/2023 . |Paydonn ....cevunvvriiinnnn foevvnnininiiiiins o 101,289 |........... 101,289 |oeeeennnnn. 101,285 [oeveniiiiiiniiinnns oo [l L O PN L O F O O N N 1,091 |. 02/18/2031 . [1.C FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TB975B-AA-6 [ eeeeeieee e | . 09/20/2023 . |Paydonn .....euunvvriiiinnnn foevenniininiiiiiins e 101,200 |.......... 101,200 [oeeeennnn. 101,185 [.......... 101,186 [oooevveeeniiiees fooriiiiiinnns L O AN L PO AR L0 V[V PR AR R R 3,055 |. 11/20/2056 . |1.A FE ....
Renaissance Acceptance Mtg Crp RMBS Ser 2002-
..759950-AD-0 [1 CI M1 7.009% 06/25/32 .......ccvvvvnnvvininnn | uunnnns . 09/25/2023 . |Paydonn .....oeviviiiininns Jovvniininiiiiiinees feeeeeeeens k7 (VI 7 (VI R 32,770 [.oevveennnns 728 1 (VO O R R 7 O O S N 1,061 |. 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 ....oevvvivviinnniiiiiins | ennnns . 07/01/2023 . |Paydomn ....evvenvvviiinnnns Jovvnininiiiiiiinens foeeneeeens 32,937 |eeernnnn 32,937 [oeerriinne 32,937 [ooeeriiinns 7R 0 T P R (I PO RN [ PP A 32,868 |oevveiiiiiiinn i (1o 69 [ 740 | 11/25/2034 . (1.A FM ....
Renaissance Home Equity Ln Tr RMBS Ser 2005-1
.. 759950-FE-3 [Cl AF4  5.516% 05/25/35 ....ceevvvnnvivviinnnnnes | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 38,722 | 38,722 |oovvinnnnns 33,979 [oeeiiiinne 38,503 [.oiviiiiiiiiiins fererniinns P41 R R P41 R E 207 O P 1,283 |. 05/25/2035 . [1.A FM ....
Residential Asset Mtg Prod Inc RMBS Ser 2004-
..760985-2G-5 [SL1 CI Al2  5.374% 10/25/31 ..oovvvnnniiviinnnns | nnnnns . 09/25/2023 . |Paydonn .....eeeveviiiininns Jovvnininiiiiiinens feeeeeeens 55,137 |oeeeenns 85,137 [ooviinnnnns 85,137 [ovviinennns L5150 /R O U R R T O P 2,155 |. 10/25/2031 . |[1.A FM ....
Residential Accredit Loans Inc RVBS Ser 2005-
..76110H-38-3 [QS5 Cl A5 5.750% 04/25/35 .....coevvvvvnnnnnnn | unnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 85,107 [ 74,100 |oeeennnnnns 67,314 |............ 67,314 |t i e e e L 67,314 | e (12,207) |....... (12,207) |cvvvvvnnnnns 2,804 |. 04/25/2035 . |2.B FM ....
Residential Asset Sec Tr RMBS Ser 2006-A5CB
.T6112F-AG-6 [Cl A7 6.000% 06/25/36 ........cevvrrvvinnnnnnes | unnnns . 07/01/72023 . |Paydomn ...cevvenveviinnnnns Joevniinnieiiiiiiinns foeeieiiiiiiii foeniiiinns () 1 IO (196) |+vvvvevernnnns L0 O O O ) RN (196) [ovvvvvvnnnnnnnnn fornnnnnnnnne 196 [oooeeennnn 196 |, 11 |. 06/25/2036 . |3.CFM ....
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
..761143-AD-8 A4 6.250% 09/25/37 ...cvvvvvniiiiinnniniiiiinnn | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 14,516 |............ 14,516 |ooooveennnnns 7,061 [oeeernenne 03 [ O N N S R (RN L] R AR, 7,454 |.......... 7454 | 374 |. 09/25/2037 . [2.A FM ....
Residential Asset Sec Tr RMBS Ser 2007-A5 Cl
L T6114H-AK-1 [2A3  6.000% 05/25/37 ...evvvnvviiinnnniiiiiiinnns | nenens . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 50,969 |........... 40,082 |............ 27,605 |.....ceenens P10 R R R R R R, 27,605 |evvviiiieiiinn ovennnnns 23,363 [........n 23,363 |..ooeieinns 2,265 |. 05/25/2037 . |4.B FM ....
Reynolds American Inc Sr Nt  4.850% 09/15/23
LTBITA3-AY=2 [ s | . 09/15/2023 . | Maturity ...ooooovvvennnes Joovrnniinniiiiiins e 6,500,000 |........ 6,500,000 |........ 6,494,930 |........ 6,499,558 [.......covviiers forriiiinnnns LCZ: 7/ E E L2/ FR RN 6,500,000 |.ooeeviiiiiiinns fevviriiiiiiiiens feiiiiiiiiiinn o 315,250 . 09/16/2023 . |2.B FE ....
Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 ........evvevvvveen | uunnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 5,32 | 8,482 |.iiinns 5,850 |iiiuinnnnns Lo O Y O R R A 5,850 |oooeiiiiiiiiiens | (508) [.vvvvvvnnns (508) [evvvnennnnnnnns 346 |. 06/25/2037 . |1.A FM ....
Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 .......cevvuvvvveen | uunnnns . 09/01/2023 . |Paydonn .....eeuvvirieiinnnn Joevvnninniiiiiiins feeneens TA8 o 11,309 |ooveennnnnns 11,282 |ooveeennn 11,277 |, .(4,154) |.... . 06/25/2037 . |5.B FM ...
. 78081B-AG-8 |Royalty Pharma PLC Sr Nt ~ 0.750% 09/02/23 .. |....... . 09/02/2023 . |Maturity . 22,112,000 |....... 22,112,000 |....... 22,114,230 |.......22,112,723 |.... 22,112,000 |.. . 09/02/2023 . |2.C FE ....
SC Commercial Mtg Pass Through CTL Ser 2003-1
.. 78402C-AA-1 [6.827% 11/10/28 ...oeeeeeeieeeeeeieeeeeeeneees | s . 09/01/2023 . |Various ......ccceeeueeeeeen foevmmmnnnneeeennnns Jonees 320,962 |...oeennnnn 320,962 |........... 336,853 |........... 296,657 [oeeeeeeeiiieee foeeeennnn24,805 |ooeiiiiiiiiii [eeeen24,305 | s 820,962 [.oeeeeeeniieee feeeeeei e s 17,788 |. 11/10/2028 . [2.B ........
Sabine Pass Liquefaction 1st Lien Nt 5.750%
L. 785592-AJ-5 [05/15/24 .cevveeeieeeieeeeeeeeee e | s . 07/06/2023 . | Call 100.0000 ..... foeeeeeeeeiiiiieeenn o 2,400,000 |........ 2,400,000 |........ 2,628,000 |........ 2,440,925 |..cooieeeiiiies s (18,408) [cvveeeeeennnas feunnnns (18,408) [cvvueeeeeennns [ernnnns 2,422,518 [oooeeiiiiiieees s (22,518) |....... (22,518) |+eeeevennnns 88,550 |. 05/15/2024 .|2.B FE ....

..79546V-AL-0 |Sally Holdings Sr Nt 5.625% 12/01/25 ....... |....... . 08/01/2023 . [Various ......ccceeeviveies Jovreiiiiiiiiiiiiin Joveeens 747,990 J....ooe.. 753,000 |........... 777,473 ... 761,605 |..oovvveeiiiinn v (1,616) forvreeeeiiines o (1,616) forvereeeeiiins e 759,989 |.iiiiiiiiiiins Joennnn (11,999))....... (11,99 |..vveeennnn 28,255 |. 12/01/2025 . |3.C FE ....
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Salomon Bros Mtg Sec VIl Inc RMBS Ser 1998-
.. 79548K-2J-0 [AQ1 CI A6 6.630% 06/25/28 .........cevvnvvvvenn | unnnns . 09/01/2023 . |Paydomn .....uuenviriiinnnns Joevnninieiiiiines foeeneeeiiiians LIS T PO 133 | 134 | O O O R MR O O N 6 |. 06/25/2028 . |1.CFM ....
Sequoia Mortgage Tr RMBS Ser 2007-1 CI 2A1
..81744H-AD-5 [4.050% 02/20/47 R IR . 09/01/2023 . | Paydown ... . 02/20/2047 . |4.B FM ....
Soundview Home Eq Loan
..83611P-AP-6 [AF  6.117% 03/25/30 ....coevvvvnnniiiiiiiiininees | s . 07/01/2023 . | Paydown . 03/25/2030 . |[1.AFM ...
Specialty Underw & Residen Fin RMBS Ser 2006-
..84751P-LP-2 [BC2 Cl A-2D  5.850% 02/25/37 ....ccvvvvnnvveeen | unnnnns . 09/01/2023 . | Paydown . 02/25/2037 . |5.A FM ...
Spirit Air LBASS PTC Ser 2017-1 PTT B Redenption 100.0000
..84859M-AA-5 [3.800% 02/15/26 .....evvvivvirnnnniiiiiniiinniiiinn | s L 08/15/2023 . | .evnnieiiiiiiiieeeiiiieeeees e e 57,356 |oeeuernns 57,356 |...ccovnnnns 58,502 [...ccevennns F52 0 (1 R R (2] 1 PO N (2] 1 P N 57,356 [.oovevvvniiinns foorriiiiiis [ s 2,180 |. 02/15/2026 . |3.C FE ....
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 [CI A1 4.161% 03/25/67 .....ccevvvvenveviiiinnnns | ennnns . 09/25/2023 . |Paydonn .....eeunveviiinnnns fevenniinnnniiiinns e 542,428 |........... 542,428 |........... 538,240 |........... 572 1) I R RN 3,99 [ i 3,99 [ i L5770 R R RN R 15,199 |. 03/25/2067 . |1.A FE ....
Stratus CLO Ltd CLO Ser 2022-3A Cl A  7.476%
LB6317E-AA-4 [ 10720731 evveeiiiiiiiiiiiiiiiien e | s . 07/20/2023 . |Paydonn .....eeenvvviiinnnnn Jevvnniininniiiiins foninns 336,215 |..oeeennns 336,215 |........... 336,215 |....ceveenn B R O R R 336,215 [oooiviiiiiiinnes oo e s 14,907 |. 10/20/2031 . |1.A FE ....
Structured Asset Sec Corp RMBS Ser 2005-5 Cl
..863576-AC-8 [1A3  5.750% 04/26/35 ... R IR . 09/25/2023 . | Paydown ... ... 21,011 ...21,052 ..21,207 |............21,067 |.... ..21,078 |.. . 04/25/2035 . |5.CFM ....
Structured Adj Rate Mtg Ln
..863579-CD-8 [Cl 3A1  5.710% 10/25/34 ....ovvvvvvinnnniiiiins | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 1,237 |oooveeennnns 1,287 oo 1,334 | LA ZE° I PR A (3 PR AR (3 ) PR AR L7 O FOURR RN AR 364 |. 10/25/2034 . |1.AFM ....
Structured Adj Rate Mtg Ln RMBS Ser 2005-17
..863579-VS-4 [Cl 4A4  4.571% 08/25/35 [ . 09/01/2023 . | Paydown ... . 08/25/2035 . |[1.A FM ...
Structured Asset Sec Corp RMB!
..86359B-WR-8 [5A6  5.132% 07/25/34 ....covvvvniiiiiiininniiinn | s . 09/01/2023 . | Paydown . 07/25/2034 . |[1.A FN ...
Structured Asset Sec Corp RMBS Ser 2004-16XS
..86359B-XL-0 [Cl A4A  5.440% 08/25/34 [T [ . 09/01/2023 . | Paydown ... . 08/25/2034 . |[1.A FM ...
Structured Adj Mtg Rt Ln RUBS
..863610-AG-9 [3A2  3.961% 11/25/36 ..oovvvvnnviviiiniiiiiiinnn | s . 09/01/2023 . | Paydown . 11/25/2036 . |[1.A FN ...
Structured Asset Sec Corp RMBS Ser 2006-S4 Cl
..86363A-AA-5 [A  5.774% 01/25/37 ..evvvvviiiiiiiiiiiiiiiiinees | s . 09/25/2023 . |Paydonn .....eeeveviiiininns Jovvnininiiiiiinens feeeeeeens 12,828 [ooeeiiine 12,828 |ooeeeienns 1,022 |oeeeeennn 1,022 [ o 11,801 [ e B0 O FR L% T U ERU R F N 29 |[. 01/25/2037 . |5.A FM
Redemption 100.0000
..89054X-AD-7 |Topaz Solar Farms LLC Nt ~ 4.875% 09/30/39 .. |....... . 0973072023 . | eeeenieeiiiiieeeeeeeiieeees i e 370,747 |........... 370,747 |oeevnnnnns 370,747 |oveeeeen 370,747 oeiiiiiiiies oo o [ [ R (VR £ A R ) ) M, 18,258 |. 09/30/2039 . |3.B FE
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..covvvnnviiiiiniiiiiiiiiiineeeees | s . 09/27/2023 . |Paydonn ....cevuniviiiinnnn fovnnninineiiiins e 533,199 |..oeennnns 533,199 |oeeennnnns 553,312 [ceenn 542,152 [ s (8,953) |vvvvnnniiviinnn Jovnnnnnns (8,953) |vvvvnniiiiinnn Jovvvninnnns 533,199 [ooviiiiiiiiiinns oo [ s 14,611 . 06/25/2057 . [1.A ........
Towd Point Mortgage Tr RMBS Ser
..89175V-AA-1 [83.250% 03/25/58 ......cevvvuviiiiiiiniiiiiiiiiniinns | s . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 1,884 |oeeeenns 1,884 |oeeeennns 2,012 | 1948 s e (B4) [ e (B4) [ e 10884 L | e [ 41 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser
..B9176V-AK-8 [3.250% 07/25/58 .....cevvvnvviviininiiiiiiiiniinees | s . 09/01/2023 . | Paydown ... 247,646 259,804 |.... . 07/25/2058 . |1.A ........
Towd Point Mortgage
..89177B-AA-3 [3.750% 03/25/58 .....cevvvnvviiiiiiiiiiiiiiiiiinnes | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 213,601 |........... 213,601 |........... 212,300 |........... 212,736 [oooevviiniennns oo FELCIS T PR R F-[CIC T PO R 213,601 . 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1
..89178B-AA-2 [2.900% 07/25/59 .. P IR . 09/01/2023 . | Paydown ... .. 200,136 200,136 212,770 |...........207,409 |.... .200,136 |.. . 07/25/2089 . |1.A ........
Toyota Motor Credi
..89236T-HF-5 [08/14/23 ..oovvvriiiiiiiiiiiiiiiiiiceecciiineeeees | s . 08/14/2023 . |Maturity ....ocoovvniiinies Joovnnniiniiniiiinns s 500,000 |....ceeenn 500,000 |........... 499,615 |........... 499,920 [oveiiiiiiiiins foreneeiiiinnnn - VI R R - VI PO R FSLO V000 R AR NN RN 2,500 |. 08/14/2023 . |1.E FE .
Transdign Group Inc Tranche 1 Term Ln Nt 1 Redemption 100.0000
..89364M-BZ-6 [8.640% 08/10/28 .......cevvvnniiiiiiiiiiiiiiiiinins | s L 09/29/2023 . | .eeeniiiiiiieeeeeiiieeeees i [ 6,328 [..cccoeene 6,328 |.iennns (S T R F R R ({5 ) PO RN ({5 P A 6,328 |..covviniiiinens oo s e 282 |. 08/10/2028 . |4.A FE ....
Tricon American Homes RMBS Ser 2019-SFR1 CI A
..89612L-AA-4 [2.750% 03/17/38 eevvvviiiiiiiiiiiiiiiniinnieiinn | s . 07/01/2023 . |Paydonn ...ccevvnvvviirnnnnn Jevvninniieiiiins foieneneens 3,721 oo 3,721 | 3,721 | [T T FOR R LT PO RN FC T PO F (P4 [ U KPP RN RN 60 |. 03/17/2038 . |1.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 [ 1.482% 11/17/27 eeevviiiiiiiiiiiiiiiiincccciiis | s . 09/01/2023 . |Paydomn .....euuvviiiinnnns Jovvniiiniiiiiiiinees foeeneeeens 66,081 |.....cevenns 66,081 |......ennnn. 66,079 |oeeennnnnns 66,065 |.evniiiiiiinins foreeeiiiiinnns LT O R L7 S AN [CIC07: 3 R R AR R AN 647 |. 11/17/2027 . |1.A FE ....
Tricolor Auto Sec Trust ABS Ser 2023-1A Cl A
..89616K-AA-2 [6.480% 08/17/26 ......cevvvvnniiiiiiiiinieiiinnnnns . 09/17/2023 . |Paydoun .....oeuveviiiinnns Joevnninineiiininns fennn. 1,213,134 Ll 1,213,134 |........ 1,213,104 |.... P RN 1,213,134 |.. .55,475 |. 08/17/2026 . [1.E FE ....
..902905-A0-1 [USX Marathon Group Deb  8.125% 07/15/23 .... . 07/15/2028 . |Maturity .....ccooeiiiiee Joiiiiieennnnnnes ene.. 1,575,000 fo....... 1,575,000 |........ 1,857,744 |........ 1,588,568 |.... L (18,568) [ [ 1,575,000 |.. ...127,969 [. 07/15/2023 . [2.C FE ....
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Union Pacific RR ABS PTC Ser 2005-1 5.082%
..90783V-AA-3 [01/02/29 ....eevviviiiiiiiiiiiiiiiiieeeciiineeeees | s . 07/02/2023 . |Various .......ccceeeevevenn Joevnnnnnenninnnnnns foveneneninnnns [ N O [T I R 963 |..ooviiiinns [SL1 R /2 PO RN /2 PO RN L O A 49 . 01/02/2029 . [1.C FE ....
United Air Lines LBASS EETC Ser 2019-1 CI AA
..90931C-AA-6 [4.150% 08/25/31 .eevvveniiiiiiiiiiiiiiiiiinieeees | s . 08/25/2023 . |Various ... . 08/25/2031 . |1.F FE ....
United Air Lines LBASS EETC Ser 2019-1 CI A Redenption .
..90931E-AA-2 [PTT  4.550% 02/25/33 ....ceevvvnniiiiininninees | s L 08/25/2023 . | eeeieiiiiieeeeeenieeeees i fee 60,813 |[............ 60,813 |oeeeennnnns 60,860 |...euunnnnn. 60,849 | .coviiiiiiinn rriiiinnnns (70 P A (70 P (SO 1< T R RPN RN . 02/25/2033 . |2.C FE ....
United Air Lines PTC Ser 2018-1A  3.700% Redenption 100.0000
..90931V-AA-4 [09/01/31 ..rveeiiiiiiiiiiiiiiiiienncciieeeeen | s . 09/01/2023 . | eevenieeiiiieeeeeeeieeees i e 123,913 |oeeennnnns 123,913 |....oeeeees 123,913 |..oooeeeens L7ZC TR O O R RO 128,913 [ s s . 09/01/2031 . |2.C FE ....
United Airlines LBASS PTC Ser 2018-1CI B Redenption 100.0000
..90932N-AA-1 [4.600% 09/01/27 ..evvvivviiiniiiiiiiiniiieeeiiiiies | s . 09/01/2023 . | .. . 09/01/2027 . |3.A FE ....
Hawkeye Energy Collab LLC Sr Nt
..91403#-AA-6 [ 06/30/50 ...euviiiiiiiiiiiiiiii e | s . 0973072023 . | eeeeniieiiiiieeeeeeenieeeees e [ 54,204 [ 0054,204 [ 54,204 | DA 204 [ e e e [ [ L1 O R RN . 06/30/2050 . |1.G PL ....
Upland Ltd CLO Ser 2016-1A Cl A1AR  6.608%
.. 915328-AU-2 [04/20/31 ovvveniiiiiiiiiiieicciiecriieeen | s . 07/20/2023 . |Paydonn .....oeuvvviiinnnnn foevvnniinnnniiiiins foninns 679,232 |........... 679,232 |........... 679,232 |....cevnenn £ < - R O O R 679,232 [coviviiiiiiiinns [ s . 04/20/2031 . |1.A FE ....
US Govt Ft Collins Tr GSA CTL APHIS Ls Redenption 100.0000
..917418-AA-9 [5.400% 12/15/26 ...oevvvnviiiiiiiiiiiiiiiineeeees | s . 09/15/2023 . | eeeeneeiiiiieeeeeeeiieeees i e 241,266 |........... 241,266 |........... 241,266 |........... 2 1 O R RS P2 (1 R R E . 12/15/2026 . |1.B ........
Veteran Affairs Crown Point CTL Ls Fin Tr Redemption 100.0000
..91821%-AA-4 [5.620% 07/15/31 .oovvveniiiiiiiiiiiiiiiiiiiieeiinn | s L 09/15/2023 . | eeeenieiiiiieeeeeeiieeees i e 190,754 |........... 190,754 |.....ooeees 190,754 |....ooeeens L O O R RO IO AT R R AN . 07/15/2031 . |1.B ........
VA Wash Diener Bldg US Gov CTL Nt 4.171% Redenption 100.0000
..918498-AB-8 [04/15/32 .ovvvvviiiiiiiiiieirciies | s L 09/15/2023 . | eeeenieiiiiieeeeeeiieeees i e 110,506 |.......... 110,506 |[.......... 110,506 |.......... (10 O O Y S RN (RN 110,506 [.oovveevevnnnns fooeeiiiiiiiins s . 04/15/2032 . |1.B ........
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 [A1  4.474% 04/25/67 ..oovvvnvviiinniieeiiiinns | s . 09/01/2023 . |Paydonn .....eueiviiiinnnns Jovvniiiniiiiiiinees foeeeeeeens 85,956 |.....coeo.. 85,956 |............ 85,956 |............ LIS 2 R RN 2L O O, 23 FO F 85,956 [....ccvvniiiiies fooviiiiiiis i . 04/25/2067 . |1.A FE ....
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AA-9 [A1  4.130% 02/25/67 ...eevvvvvvinnnniiiiiinnnnnes | nenens . 09/01/2023 . |Paydonn ....cevuneviiiinnnn fevennininiiiiins e 162,782 |........... 162,782 |oeeeennnnnn 162,354 |.......e.e. 70V F R LEX 0 R A LLX VR R R (G772 7200 PO F R AN . 02/25/2067 . |1.A FE ....
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AB-7 A2  4.130% 02/25/67 ...ovvvnvvviiinnininiiiinins | s . 09/01/2023 . |Paydonn ....ceuunvvviiinnnnn fevvnnininniiiiins feiinns 216,452 |......eeen. 216,452 |........... 215,070 |oeeuennnns 215,146 [..oovvvenininnn foeviinnnnn 1,306 [ooviiiiiiiiiinns foeeeininns R R RN 216,452 [.ooiviiiiininnns foeeiiiiiii s . 02/25/2067 . |1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...ovvvrvvviiinniiieiiiininns | s . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 54,300 |o.eeeennnnns 54,300 |.......eeenn 54,300 |......ceenns 54,200 [ooeiiiiiiiiins foeereieiiinnns [ Y U O AN 54,300 [..ccovvvninnnnes foorviiiiiis e . 01/25/2067 . |1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 [A3  3.288% 01/25/67 ..eevvvvvvvinnniiiiiiininnes | s . 09/01/2023 . |Paydonn .....uunnviiiiinnnns Jovvniinniniiiiiinees foeeneeeens 48,559 |...eennn. 48,559 |........... 48,559 |............ 48,550 |.ooeivviniiiiinn foeriiiiiis [ Y U O AN 48,559 [.ovviiiiiiiiees oo i . 01/25/2067 . |1.F FE ....
Verus Securitization Trust RMBS Ser 22-7 Cl
.. 92530N-AA-4 | A1 5.152% 07/25/67 [T [ . 09/01/2023 . | Paydown ... . 07/25/2067 . |1.A FE ....
..927958-AA-6 |Visio RMBS Ser 23-1 ~ 6.314% 03/25/58 U . 09/01/2023 . | Paydown ... . 03/25/2058 . |1.A FE ....
Visio RMBS Ser 2020-1 CI A1  1.545% 08/25/55
L92837K-AA-9 [ ooviiiiiiiiii s | . 09/01/2023 . |Paydomn eeevveueeeeennns Jennneeeeeennees feeeeeees 54,933 |.....ooenenn 54,933 |............ 54,932 |............ 54,881 |.ooveeiiiiiieee foeeeeiis L7 IO ISP, (57 FUUTTTT IRUTT 54,933 |oeeeieeeeieniies ermeeeeeenniies e e 577 |. 08/25/2055 . |1.A FE ....
Visio RMBS Ser 2020-1R CI A1 1.312%
L 92837M-AA-5 [ 11/25/55 .oeeeeeeeeeeieee e | s . 09/01/2023 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees feeeeeeeees 32,795 |eeeiaenns 32,795 |oeeereenne 32,795 |oeeeeeenne 32,780 |oeeeeeeeiiiieee foeeeeenis LT PO PPN LT PO AR 32,795 [oeeeeeiiiiiieee oo e s 283 |. 11/25/2055 . |1.A FE ....
Visio RMBS Ser 2022-1 CI A1 5.759% 08/25/57
92838C-AA-6 | ..evviiiiiiii s | . 09/01/2023 . |Paydomn ..ccevuuneeeeennnnn foeeennieeeeeenies s 616,351 |........... 616,351 |........... 616,342 |.......... 616,166 [......cevvvneeee forreeeennnis 185 [ooeeieeeiiiiieee o LT R 616,351 |eeeeniiiiiiens foerenniiieeeeene Jeeerieeeeeene s 23,292 |. 08/25/2057 . [1.A FE ....
VISIO 2023-2 A1 VISIO 2023-2 A1 6.900%
..92839C-AA-5 [10/25/58 ..eeveeeeeeeeeeee e eeeen | s . 09/01/2023 . | Paydown ... ... 20,244 ... 20,244 ...20,244 |.... ..20,244 .. . 10/25/2058 . |1.A ........
Washington Mutual Mtg
. 920922F-EB-0 A7 4.693% 10/25/33 eeeeeeiieeieeeeeeeeene | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 66,230 [....ceeene. 66,230 |.....oeennnn 65,252 |............ 65,699 |..eevriiiiiiiien Jeeeeniins 530 |oeeeeeiiiieieeen feeeennns 530 |oeeeeeniiiiieeen feeeennns 66,230 . 10/25/2033 . |[1.A FM ...
Washington Mutual Mtg RMBS Ser 2004-CB1 Cl
..92922F-RF-7 [3A4  5.500% 06/25/34 ..coevvveeeeeeeennnaeeeeenn | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 31,533 |oeeeennns 31,533 [ooeeieeee 30,114 |.....oeeeees 30,684 |..ocoveiiiiiieen feeeeeins LEISTV I PO A LEISTV I PR A 31,583 [ oo e et 1,070 |. 06/25/2034 . [1.A FM ...
Washington Mutual Mtg RMBS Ser 2007-HY2 Cl
..92926U-AD-3 [2A2  4.572% 11/25/36 ..ceeeveeeieeeeennieeeeeenn | s . 09/01/2023 . |Paydomn .cevveneeeeennins Jeenneeeeeenieeee feeeeeeeees 30,207 foeeeeeeenee 30,207 |ooeeeennnnnn 28,552 |.ceeeeeeee 28,552 |oeeeeeiiiiiiee oo e [ [ [ 28,552 [ooeeeeiiiiiieee foeeeeees 1,655 |.eeeees 1,655 |oeeeeiiieeeenes 846 |. 11/25/2036 . |1.A FM ....
Washington Mtg PTC RMBS Ser 2007-HY3 CI 4A1
..933634-AJ-6 [4.306% 03/25/37 ..oeeeeeeaeeeeeeneeeeeeeenneeeee | s . 09/01/2023 . |Paydomn .cevveeeeeeeenniins Jeenneeeeeeeieees feeeeeeeees 49,774 |.eoeeeneeens 49,024 |............ 40,786 |oeevnnnnnnns 40,786 |ovveeeeeeennnns Jomeeeeeennins erneeeeeeennnes Joieeeeeeenies e e 40,786 |evvvenieeeeennn eeeennnnns 8,987 |oeeunnnns 8,987 |eeeeeaeenne 1,436 |. 03/25/2037 . |[1.A FM ...
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 [1A1  3.347% 11/25/36 ..oovviiieiiiniiinieecnnnnns | nnnnns . 09/01/2023 . |Paydomn .eevvuueerreennnns Joorennnnaerennnnnns Jornaanaaeens 6,627 [..cnnnnns 6,644 ..ot 6,096 |.oovenernns 6,096 |ieeveiiiiirrne oerennnnneerenns Joiiaereerens Jernineeerenns Jerennareeeeees Joesnanaeeeees 6,006 |ooeviiiiiiiiiis errenaaeens 530 |eeeennnnnns 530 [.iierirnnianns 140 ). 11/25/2036 . |1.A FM ...
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Washington Mutual MSC Mtg PT RMBS Ser 2005-
..939336-2H-5 [CB1 CI 1A5  5.500% 03/25/35 ....evvvvnnvvvvinnnn | nnnnns . 09/01/2023 . |Paydomn ...cevuenviviiinnnns foevnnnnineiiininns foeeenn 142,006 [l 142,995 |........... 144,001 |oeeeennnne 143,599 [.ooovivnniiies forriininins (G102 PO R (G102 P R 142,995 [oooviiiiiiiiee i . 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 ....cevvvvnnviiiinnnnnnns | nnnnns . 09/01/2023 . | Paydown ... ....6,001 ....6,053 |[.............6,001 .6,011 .(4,422) ... . 03/25/2035 . |5.B FM ...
Washington Mutual MSC Mtg PT
..939336-3H-4 [Cl 1A1  5.500% 04/25/35 ......evvvvvvvrinnnninnes | unnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 76,283 | 91,631 |[.....ooenens 86,677 |oevvunnnnn. B O O N ) AR 86,677 [coveveiiiiiinnns foeens (10,3%4) |....... (10,394) |..evvvnnnnnns 3,263 |. 04/25/2035 . [3.C FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-3
..939336-4Y-6 [Cl 1CB1  5.500% 05/25/35 ....cevvvvnvvvvvnnnnnns | unnnnns . 09/01/2023 . |Paydonn ....cevuevvriiiinnnn fovvnniineieiiiins e 135,420 |oeeeennnnn. 162,172 |ooveennnnns 141,567 |oeveennnnne T O O N Y R N 141,567 |oveveeeieiiinns Jovnnnnns (6,147) |........ (6,147) [cevennne 5,324 |. 05/25/2035 . [2.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6F-5 [CI CB11  5.500% 06/25/35 .....eevvvvvvivnnnnnes | unnnnns . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 57,584 |o.eeennn 66,872 |oeeeunnnnn. 67,101 |ovveennnnns 66,965 |....oovviiiiiinn oeriininnnns (70 P A (70 P A 66,928 |ooevviiiiiiiiinn oeennnnns (9,344) |......... (9,344) [.ovvvnnnnns 2,411 |. 06/25/2035 . |[4.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6U-2 [Cl 5A4  5.500% 06/25/35 ....cevvvvnnvvvvinnnnnnes | nnnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 3,392 | 6,194 |t 6,211 | 6,187 [oeeiiiiiiiiies o L O AN L P RN 6,188 |ovveiiiiiiiins ovnennns (2,79) |........ (2,796) |.eevvnnninnnnns 226 |. 06/25/2035 . |4.A FM ....
Washington Mutual Alt Ln Tr RMBS Ser 2006-4
..939344-AR-8 [Cl 3A6  5.883% 05/25/36 .....evvvvvvvvvnnnnninnns | nnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 21,386 [............ 20,881 |oeeeennnnns 16,434 |oooeeennnnns LT O N N NN 16,434 | ovviennnns 4,952 |.......... 4,952 [.oooiiiiinnnnns 563 |. 05/25/2036 . |1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-7
..93934F-BQ-4 [Cl 20B5  5.500% 08/25/35 ......cevvvnnvvvvinnnnnn | unnnns . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 77,815 ... 67,038 |oeeeunnnnns 59,659 |............ FSIS 1 R R R R (R RN 59,659 [.oooiiviiiiiees [ 18,156 |........ 18,156 [oeeiinnes 3,059 |. 08/25/2035 . [1.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-8
.. 93934F-CM-2 [CI 1A8  5.500% 10/25/35 ......evvvvvinnnniiininn | nnnnns . 09/01/2023 . |Paydonn ....cevunveiriiinnnn Jeveniiiniiiiiiins feeneens 3,468 [............. 3,939 [.oiiiiinnns 3,971 | TS R R (<) 1 PO RN (<) 1 PO A IR STV AU RN [2:7) 1 (273 F, 155 |. 10/25/2035 . |3.A FM
Washington Mutual MSC Mtg PT RMBS Ser 2005-11
.. 93934F-HI-5 [Cl A2 5.750% 01/25/36 ...evvvnvviiinnniinieinn | nnnnns . 09/01/2023 . |Paydonn .....eeuvvriiinnnnn Joevvnninniieiiiins o 5,152 [eeiiiinne 7,106 [oeeennnne 7,012 | 05 ST O E L PO RN L P R FAVZ T U RN (1,891) |........ (1,891) foueeiiiiinnnnns 295 . 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 ....cevvvnnvvvvvnnnnnns | unnnnns . 09/01/2023 . |Paydonn .....euevviiiinnnns Jovvnnininiiiiiiinees foeeneeeens 38,922 | 4,715 | 37,437 |ooeviinnnnns /X R N R R R RO 7,437 [ o 1,484 |.......... 1,484 |one 1,738 |. 02/25/2036 . [1.A FM .
Washington Mutual Alt Ln Tr RMBS Ser 2006-6
..93935G-AG-4 [Cl 4A  6.949% 11/25/34 ...ooovvvnniiiiiiiiinnnes | s . 09/01/2023 . |Paydonn .....eueviriiinnnns Jovvniiniiniiiiinens feeeeeeeens 13,575 [oeeiiiinne 13,766 [oeenennnnne 13,285 |ovvvennnnnns <7072 £ O O O O N MR 13,279 |oevviiiiiiieees o 205 [oooiiiiinnnn 205 | 612 |. 11/25/2034 . |1.A FM .
Washington Mutual Alt Ln Tr RMBS Ser 2006-7
..93935H-AJ-6 [Cl A6 4.052% 09/25/36 .....evvvnnvvvvinnnnnnnnns | unnnnns . 09/01/2023 . |Paydomn .....euevviiiinnnns Jovvniinniiiiiiinees foeeneeeens 54,891 |o.oeens 54,891 |............ 24,253 | LN O AR FC U CK T O R FCLVCX: T R RN 54,891 [oooviiiiiinnees oo e e 448 |. 09/25/2036 . |4.A FM
llel I's Fargo Bank Northwest NA CTL Ser 2002 CI Redemption 100.0000
.. 94978#-AT-4 [20  6.650% 08/01/27 ....ccevvvvnnviiiiinnnniinins | s . 09/01/2023 . | .eenniiiiiiiieeeeeinieeeees i e 23,389 |oeeeennn 23,389 [.coeeeeene 23,389 [.ooeieenne A0S R RN ST R A ST R A 23,389 [oooiiiiiiiiiens oo [ s 1,077 |. 08/01/2027 .|2.B ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd
..94978#-AU-1 [Ln  7.380% 05/15/32 ..eevvvnviiiiiiiiniiiinins | s . 09/15/2023 . |Various ........ceeeevrenns fovvnnnnnnniinnnns fovnnes 157,184 |........... 157,184 |oeeeennnnns 164,571 |oeeennnnns 160,236 |oovveviiiiinnns Jovnnnnnns (R0 P R, (R 0is7 ) M FP, L7/ - O Y A NN 7,737 | 05/15/2032 . |1.B ........
llel I's Fargo Bank Northwest NA CTL CVS Corp Redemption 100.0000
.. 94978#-AX-5 [6.640% 10/10/24 ......coovvvnniiiiiiiiiiinieiiiiis | s . 0971072023 . | eeennieiiiiiieeeeinieeeees i fee 26,272 |oerrennnnnn 26,272 |ooovvinnnnns 26,272 |.ooveeiennnn L7 25 R R R R R RO P77/ R R R RN 1,164 |. 10/10/2024 . |2.B ........
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
.. 94980G-AK-7 [A19  4.980% 04/25/34 ....coevvvnniiiiiiiiiniiiinn | s . 09/01/2023 . |Paydoun ....evvunvvrriinnnns foevvnninnniiiiniinns foveenennnnd 1767 it 1767 [ 1,726 | LTAT [ 20 [ 20 [ [ 1T e s s [ 59 |. 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 .. [T [ . 09/01/2023 . | Paydown ... . 08/15/2063 . |1.A ........
Redemption
. 000000-00-0 [Twin Brook Cap XIII WSPV ~ 8.426% 01/20/27 . |....... L 07/20/2023 . | eeveneeeiiiiiieeeeeeiieeees i e 1,862,775 |........ 1,862,775 |........ 1,862,775 |........ 1,862,775 [oeviiviiiinines fooeeiiiiiiins o [ [ [ 1,862,775 |oveeveeiiiinns fovieeniiiiiiins o oo 90,970 |. 01/20/2027 .|1.G Z .....
Twin Brook Cap XIV WSPV Ser B 8.368% Redemption 100.0000
. 000000-00-0 [01/20/27 .evvvriiviinnnniiiiiiiiiieeeeiiniieeeeeenn | s L 07/20/2023 . | eeeneeeiiiiieeeeeieiieeeees | e 1,989,133 |[........ 1,989,133 |........ 1,989,133 |........ <1 T O R N R AR LIRCLCIC T T RPN FOPPPRRR RN R 96,897 |. 01/20/2027 .|1.G Z .....
First Quantun Minerals LTD Sr Nt ~ 6.875%
. 000000-00-0 [03/01/26 ....vvivvrininniiiiiiiiee e A..... . 07/28/2023 . |Direct ..cooviiiiiniiiiiiins e e 758,450 |.......... 770,000 |........... AT PO R RN 5,888 [oeiiiiiiiiins feeeeeeees 5,888 [eiiiiiiiiinns o 739,313 [ooviiiiiiiinnns foeeens 19,137 |ooeennns 19,137 [oeeeinens 48,526 |. 03/01/2026 . |4.A FE
First Quantum Minerals LTD Sr Nt ~ 6.875%
. 000000-00-0 [ 10/15/27 ..vvvviiiiiiinniiiiiiie e A..... . 07/13/2023 . |Direct ..oovviiiiiiiiiiiiinn Jeriiiinieiiiii e 1,014,300 |........ 1,035,000 |........ 1,076,398 |........ 1,049,021 |ovvvveiiiiiiiinn Joevinnnn (8,783) [cvvviinnnens foreeees (8,783) [cvvvivninnns foreeees 1,040,237 |oeoveiiiiinis ovnnnns (25,937) |....... (25,937) |.oevvvnnnnns 53,763 |. 10/15/2027 . |4.A FE
Air Canada LBASS EETC Ser 2017-1AA  3.300% Redemption 100.0000
..00908P-AA-5 [07/15/31 eevveiiiiiiiiiiiiiiii e A..... . 07/15/2023 . | .. U O N 166,400 |.......... 166,400 |[.......... 166,400 |.......... (G100 O O Y S RN (RN 166,400 [.oovvvvvveinnes foovriiiiiii [ s 5,491 |. 07/15/2031 . |1.F FE .
Air Canada LBASS PTT Ser 2017-1A  3.550% Redemption 100.0000
..00908P-AB-3 [07/15/31 ..evvviiiiiiiiiniiiiiiiiieniecciniieeeeeens | Aueens L 07/15/2023 . | eeeeeeeiiiieeeeeciieeees i e 128,000 |.......... 128,000 [oveennnnn. 128,000 [oueennnnn. <000 O O N S RN (RN 128,000 [ovvvevvveinnns foovriviiinis [ s 4,544 . 07/15/2031 . |2.A FE
Canadian Occidental Petroleum Sr Nt  7.400% Vel ls Fargo Securities
.. 136420-AF-3 [05/01/28 ...evvviiiiiiiiiiiiiiiiiiinieivininneeeenn | s . 09/22/2023 . |LLC wevviiiiiiiiieiciiiis e e 15,061,260 |....... 14,000,000 |....... 15,970,540 |....... 14,842,616 [o..oovvvvenennns fonnns (100,636) [..oovvvveenees fennns (100,636) [...oevvvveneeens fores 14,741,980 |ovevenvvvviinnnn Jovnnnns 309,280 |....... 309,280 |...eunnnnn. 935,278 |. 05/01/2028 . |1.E FE .
First Quantun Minerals LTD Sr Nt ~ 6.875%
.. 335934-AT-2 [10/15/27 eevvviiviinniiiiiiiiiiiniiiiiininnnneene | Aueens . 07/13/2023 . |Direct ..oooiiiiiiiiiniiiins foovviniiniiiiiiiins Joeeees 1,078,000 |........ 1,100,000 |........ 1,193,500 |........ 1,154,638 |.veiiiiiinnn ovennn (11,443) | ovennnn (11,443) | Joveennn 1,143,095 |.oovvvinniiiinn fooeenns (65,09)|....... (65,095) [...cevnnnnnn 57,139 |. 10/15/2027 . |4.A FE ....
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Vel ls Fargo Securities
..65334H-AA-0 |Nexen Inc Sr Nt ~ 7.875% 03/15/32 .....eevvvnnn [oeeennn . 09/26/2023 . |LLC «oooeeeeeii e s 10,219,908 |........ 8,929,000 |....... 10,054,257 |........ 9,611,002 [ovvvvviiiiinnn oeeenn (40,362) |-oeeeeeeeeeeeees e (40,362) |-oeeeeeeeeeeeees |oeeeens 9,570,731 [eeeeiiiiiiiiies |oeens 649,178 |....... 649,178 |........... 725,621 . 03/156/2032 . |1.E FE ....
..65334H-AJ-1 |Nexen Inc Sr Nt~ 7.500% 07/30/39 ..........co. [.eennnn . 09/22/2023 . |LLC woooeeeeiii e | 2,866,400 |........ 2,500,000 |........ 2,725,775 |........ 2,677,589 |.... o (4,426) | el (4,426) [ e 2,673,163 [..oooeeiiiiiiies |1 193,237 |l 193,237 .. 216,667 |. 07/30/2039 . [1.E FE ....
Rogers Communications Inc Sr Nt
..775109-BZ-3 | 03/15/42 A..... . 07/27/2023 . | Tax Free Exchange ....... |.ccooeeenenennnnins |oeeees 2,744,938 |........ 3,134,000 |........ 2,734,979 |........ 2,738,259 |ooevviiiiiiiiens i 6,679 [oevvviiiiiiinns [ 8679 | | 2,744,938 |oeevvvrviiiiiinn foiiniiis fe e 122,226 |. 03/15/2042 . |2.C FE ....
Rogers Communications Inc Sr Nt~ 3.800%
L 775100-C0-3 | 03/15/32 ooveeiiiieiiiiii A..... . 07/27/2023 . | Tax Free Exchange ....... |.cooeeeennennnnnns |oees 15,368,519 |....... 17,037,000 |....... 15,267,704 |....... 16,281,961 | |t 86,558 |..eevvviiiiiiins fornnnnns 86,558 |..eevviiiiiiiins fornnnns 16,368,519 [ooooieeiiiiiiies e i e 561,085 |. 03/15/2032 . |2.C FE ....
GCT Canada Ltd Prnrship Sr Sec Nt  3.860%
..C7051*-AA-8 | 12/15/25 oo [ . 08/31/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiinn o 25,910,572 |....... 25,910,572 |....... 25,486,085 |....... 25,822,635 |...cooiiiiiiiins e e e o (336,580) |....... 25,910,572 |....... 72 [ O AR 424,516 |........... 721,995 |. 12/16/2025 . |2.C PL ....

National Bank of Oman Sr Nt  5.625% 09/25/23

. 000000-00-0 |... . 09/25/2023 . (Maturity . ..575,000 575,000 .575,000 |.. . 09/25/2023 . [3.B FE ..

. 000000-00-0 | Tullow Oil Plc Sr Nt ~ 7.000% 03/01/25 ...... . 09/27/2023 . [Direct . .. 472,500 . 600,000 ..512,807 .539,476 . (66,976) | . 03/01/2025 . 5.8 FE ..

. 000000-00-0 |Vedanta Resources Sr Nt ~ 8.950% 03/11/25 ... . 09/26/2023 . [Direct . .. 334,125 . .353,335 .(19,210) | . 03/11/2025 . [4.C FE ..

. 000000-00-0 |Akbank TAS Sr Nt ~ 6.800% 02/06/26 ............ . 09/18/2023 . [Direct .... . 1,774,500 1,774,875 |.. . . 02/06/2026 . [4.C FE ..

Redemption 100.0000

. 000000-00-0 |Greenko Dutch BV 1st Lien 3.850% 03/29/26 |D..... . 09/29/2023 . [ .eveeiiiiiiiiiiieeeeiiieees [ fee9,0000 [, 9,000 |ooociiieenns 7,982 |oeiieieiiiiees Joevieeeeeeeiee fod 1,088 e [t 1,088 e feeeeein 9,000 [ e e e 277 |. 03/29/2026 . |3.B FE ...
YPF Energia Electrica SA Sr Nt 10.000%

. 000000-00-0 |07/25/26 ... D..... . 09/01/2023 . . 07/25/2026 . |5.C FE ....
Unigel Luxembourg .

. 000000-00-0 | +evveeumriieieeeiiiiiee e D..... . 09/29/2023 . [Direct ...cevveiiiiiiiiies [eeeeieiieeeeeen feeeeee 258,570 |.......... 765,000 |...........769,397 |.cccoiiiiiiiiiins e feeees (A7) o s (A7) e et 768,225 |..ooveeeeiiinn e (509,655) |...... (509,655) [............ 32,331 . 10/01/2026 . |5.B FE ....
Digicel Intl Finance Sub Nt ~ 8.000% 12/31/26

. 000000-00-0 | +eeveeumriieieeeiiiiiee et D..... . 07/20/2023 . [Direct ....cceveeeeeiiiiins feeeeeiiieieeeeis [ 93,803 |....cceee. 758,000 |...eeennnn339,911 | n339,011 | e e e e e 339,911 [oeiiiiiiiiees o (246,108) |...... (246,108) |-.evveeeeeaiiiaens . 12/31/2026 . [6. FE .....
Continuum Energy Levante Nt 4.500% 02/09/27 Redemption 100.0000

. 000000-00-0 |... . 08/09/2023 . | .. 65,875 ..6,423 |. 65,875 . . 02/09/2027 . |3.B FE ....

. 000000-00-0 |DTEK Finance PLC Sr Nt ~ 7.000% 12/31/27 .... . 07/07/2023 . [Call 100.0000 ..5,927 27 . L4172 1,785 .. . 12/31/2027 . (6. FE .....

. 000000-00-0 |BRF-Brasil Foods SA Sr Nt  4.875% 01/24/30 . 09/21/2023 . [Call 100.0000 ..... . 1,290,000 ...14,965 |. 1,116,625 |.. 173,375 . 01/24/2030 . |3.C FE ....
JOM Global Sarl Sr Nt - DFLT ~ 4.750%

. 000000-00-0 | 10/20/30 ... D..... . 08/09/2023 . [Direct .... 179,250 |........ 1,270,000 . 658,934 246,774 .. (67,524) . 10/20/2030 . [6. FE .....
Minerva Luxembourg .

. 000000-00-0 | +evveeumriieieeeiiiiiee e . 07/27/2023 . [Direct .... ..989,725 |........ 1,220,000 ..829,955 |.... ..9,729 |... 1,021,729 |.. . 03/18/2031 . [3.B FE ..

. 000000-00-0 |Nemak SAB DE CV Sr Nt  3.625% 06/28/31 . 09/20/2023 . [Direct . ..851,188 ..1,150,000 ..800,393 |.. ..20,931 .821,324 . 06/28/2031 . [3.A FE ..
ACU Petroleo Luxembourg Nt~ 7.500% 01/13/32

. 000000-00-0 | .evvveereiiiiiiiiiiiie i D..... . 08/03/2023 . [Direct ....ceeeviiiiiiiins [oereiiiiiinieiin [ 902,017 |........ 1,011,088 |........... 912,354 |.......... NT,701 | [ 4,058 |ooveiiiiiiiiiins e L0 0 O R 921,759 [oeeveiiiiiiiens o (19,742) |....... (19,742) | 79,730 |. 01/13/2032 . 3.B FE ....
ACU Petroleo Luxembourg Nt~ 7.500% 01/13/32 Redempt ion 100.0000

. 000000-00-0 | .evvveereiiiiiiiiiiiie i D..... L 07/13/2023 . [ e [ [ 24,521 | 24,521 | 21,98 |..oeeeennn. P72 (1 R N 2,405 [oooiiiiiiiiiens foiieens 2,405 | [ 23872 R U RO U R 1,839 |. 01/13/2032 . 3.B FE ....
Intl Airport Finance SA 1st Lien 12.000% Redenption 100.0000

. 000000-00-0 |03/15/33 ... oD, . 09/15/2023 . | .. . .4,8% |.. . 03/15/2033 . |5.B FE ....
Greensaif Pipelines .

. 000000-00-0 | 02/23/38 .....evvvveeiiiriiiieeiiiiiie e D..... . 09/20/2023 . [Direct ...cceveviiiiiiiiins feeneiiiiiieneeein [ 1,620,405 |........ 1,625,000 |........ 72T/ U RPN FUUUUUU RN RO R R, 1,625,000 [oevveeveiiiiins |oeinnns (4,59) |......... (4,5%) | 41,524 . 02/23/2038 . |1.E FE ...

Bank of America BISD
. 000000-00-0 |Codelco Inc Sr Nt  4.250% 07/17/42 .. . |D..... . 08/04/2023 . [Dealer .........ccccvveerees foeveviiiiniininniins feeees 4,875,000 |........ 6,000,000 |........ 6,021,000 [........6,020,606 [.......ccceunee |oovvvnnene (A7) e e (7)o s 6,020,190 |.. ... (1,145,190) [... (1,145,190) . 07/17/2042 . |1.G FE ....

Bank of America
. 000000-00-0 |Codelco Inc Sr Nt  5.625% 10/18/43 R R . 08/02/2023 . [Dealer .... . 1,950,000 |........ 2,000,000 ..1,895,000 |.... .1,897,279 |.. 52,721 |.... . 10/18/2043 . [1.G FE ..
. 000000-00-0 |Fresnillo PLC Sr Nt  4.250% 10/02/50 ........ D..... . 08/03/2023 . [Direct .... ..856,750 |........ 1,150,000 856,090 |.... ....857,568 |.. ... (818)].... . 10/02/2050 . [2.B FE ..
Altice Financing SA Sec Nt~ 5.000% 01/15/28
C021540-AF-0 | eeeeiiiiiiieie s D..... . 07/19/2023 . [Direct ..occeveeieiiiiiies [oeeeiiiiieeeeeis feeeeee 396,175 |.ceeeeees 530,000 |........... 526,688 |........... 527,413 oeeeeiiiiiiies i 253 [ e 258 [oeeieiiiiiins e 527,667 [.eveeeeeeiicnn e (131,492) |...... (131,492) ... 26,942 . 01/15/2028 . |4.C FE ....
BHP Billiton Fin USA Ltd Sr Nt  3.850%
..055451-AU-2 | 09/30/23 .....oveiiiiiiiiiiee s D..... . 09/30/2023 . [Various ..........coeeeeeees foueeeeiiiiiinennnns fones 12,000,000 |....... 12,000,000 |....... 11,985,240 |....... 11,998,698 [....coovcciinns oo 1,302 [oeeeeiiiiiiiies oo 1,302 [oeeeeiiiiiiins | 12,000,000 [oevveeeeeiiiins Joeeiiiieiiiis [ e 462,000 |. 09/30/2023 . [1.F FE ....

Bancolombia SA Sub Nt Fix to Variable
..05968L-AK-8 |6.909% 10/18/27 .....cceeiiiuurineeiiiiiiiaennnee D..... . 08/01/2023 . [Direct ....ccoeeeeeiiiiiiins |oeeiiiiiiiiiiiiiis e 930,071 |........... 950,000 |........... 873,050 |...oevvieiiiiiiinnns e e 1,992 [ |, 1,992 [ |, 875,042 [...ooeeeiiiiinn oennnns 55,029 |......... 55,029 |............ 18,982 |. 10/18/2027 . |3.C FE ....
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British Airways PTC Ser 2021-1 A PPT  2.900% Redenption 100.0000
..11042C-AA-8 [ 09/15/36 ...evvvriiiiiiiiiieiiii e Cu..n. . 09/15/2023 . .. 2,825 |. 09/15/2036 . |1.F FE ..
..11042T-AA-1 [British Airways Plc EETC ~ 3.800% 09/20/31 . |C..... . 09/20/2023 . . 09/20/2031 . |1.F FE ..
..11043X-AA-1 [British Airways Plc EETC ~ 3.300% 06/15/34 . |C..... . 09/15/2023 . |Various .......ccoeeeevveens Jovvvnnneneniinninns fennnn.... 346,703 [...........346,703 |...........346,703 |...........346,703 [oooiiiiiiniins fooviriiiiiiiins o oo oo [ 346,703 [ [ e . 06/15/2034 . |1.F FE ..
British Air 20-1 A PTT 1st Lien 4.250%
L 11044M-AA-4 [ 11715732 covveiiiii Cuuen. . 08/15/2023 . | .eveniiiiiiieeieeeiniieneees e [ 29,2100 [nn029,210 [l 28,042 28,130 [ e 1,080 [ e 1,080 e [ AR [V R R R R, 931 |. 11/156/2032 . |1.G FE ..
Coca-Cola Femsa Sab CV Sr Nt  1.850%
L A91241-AJ-7 [09/01/32 v . 07/31/2023 . |Direct .... ..831,488 |........ 1,065,000 .... 818,850 |...........828,805 |.... ... 840,188 |.. . 09/01/2032 . |1.G FE ..
..279158-AP-4 |Ecopetrol SA Sr Nt  4.625% 11/02/31 . . 09/18/2023 . |Direct . . 1,087,800 .. 1,400,000 .. 1,400,000 |. .1,400,000 |. . 1,400,000 . 11/02/2031 . |3.A FE ..
..449786-AY-8 | Ing Bank NV Sub Nt ~ 5.800% 09/25/23 ......... .. . 09/25/2023 . | Various 35,000,000 .35,000,000 .38,533,640 |. 35,389,572 A 35,000,000 . 09/25/2023 . |2.A FE ..
..46128M-AS-0 | Inversiones CMPC SA Sr Nt  6.125% 06/23/33 |D..... . 08/02/2023 . |Direct ..oeeeeeeeiiiiieeeen feeennieeeeeeies e 1,279,781 |........ 1,275,000 |........ 1,274,809 |oeeveeeeeeienniees e oo 2 e o2 [ [ 1,274,810 |.. . 06/23/2033 . |2.B FE ..
Teva Pharmaceuticals NE Sr Nt~ 3.150%
L 88167A-AE-1 [10/01/26 ...eeeeeeeee e e Cuunnn . 07/13/2028 . |Direct ..oeeeeeeeiiiieieeen feeeeeeeeeees e 1,593,000 |........ 1,770,000 |........ 1,692,700 |........ 1,713,138 |oooeeeriiiiiees oeeeeennl 7,668 oo Joeeeenen 7,668 | e 1,720,806 |.. . 10/01/2026 . |3.C FE ..
..892331-AC-3 [Toyota Motor Corp Sr Nt ~ 3.419% 07/20/23 ... |D..... . 07/20/2023 . | Maturity ....oooovvnieninns Jovvnninniiiiiins e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........3,000,000 [..cceevvrunnnns foorerrrinninnns [ [ e [ 3,000,000 |.. . 07/20/2023 . |1.E FE ..
TC Ziraat Bankasi AS Sr Nt 9.500% 08/01/26
L 90014T-AH-4 [ oo . 07/20/2023 . |Direct ..ooveviiinniiiiiinn Jevniineieiiininns feenn. 1,904,175 Ll 1,890,000 |........ 1,876,260 [o.ovvvevveeiininnn foovvvinniins o 1,619 [ e 1,619 i e 1,877,879 |.. . 08/01/2026 . [4.C FE ...
..90015L-AG-2 [Turk lhracat Kr Sr Nt 9.375% 01/31/26 . 09/06/2023 . |Direct . .. 1,400,000 ..1,391,950 |. . 1,393,404 . 01/31/2026 . |4.C FE ..
..902613-AB-4 |UBS Group AG Sr Nt  1.008% 07/30/24 . . 07/31/2023 . | Various . 11,600,000 11,600,000 11,607,618 |. 11,600,000 . 07/30/2024 . |1.G FE ..
Yapi Ve Kredi Bankasi AS Sr Nt  9.250%
..984848-A0-4 [10/16/28 .....ccevvviniiiiiiiii e D..... . 09/18/2023 . |Direct ..ooovviiiiiiiiiiiinn foeviiiineiiiii e 1,120,064 |........ 1,115,000 |........ I (01072 < T R AR N (R RN R R 1,109,213 |ovveeiiiiiiiis Jevnennns 10,851 |........ 10,851 [oeiiiiiinnnnns 854 |. 10/16/2028 . |4.C FE
Sweihan PV Power Co PJSC Nt 3.625% 01/31/49 Redemption 100.0000
LBT4389-51-1 [ .eeeeeiiiiiii e | D L 07/3172023 . | eeeeeeeiiiieeeeeeeieeeees i e 76,333 |oeeeenns 76,333 |ooiiiinnnns 60,450 |............ 7AW 6 B RN IR 16,828 |ovvveiiviiiiinn Jovninnnns ISR 72T PR A 76,333 [oooeeviiiinnnns oo s s 2,039 |. 01/31/2049 . |2.A FE
Copenhagen Airports A/S Sr Nt 4.010%
.. K3752#-AG-3 [08/22/23 ...oevviniiiiiiiiie i D..... . 08/22/2023 . |Maturity ..ooooovvniiiiins Jovviniiniiiiiiins e 10,000,000 |...... 10,000,000 |........ 9,481,650 |........ 9,959,155 [oooeiiiiiiiinns [ L1V R 71 R R 40,845 |..ooovvniiiiiien oo 10,000,000 |..cevvvnniiiiinn oevernniniiiins Joevvriiineeeienn fovveennnns 401,000 |. 08/22/2023 . |2.B ........
Redemption 100.0000
..L8038*-AA-4 [SBM Baleia Priv PI Nt 5.500% 09/15/27 ..... Cu..n. . 09/15/2023 . .... 326,400 |........... 326,400 |........... 326,400 |...........311,785 |.... ....326,400 |.. . 09/16/2027 .|3.C ........
..N14928-AE-6 |Boskalis Finance BV Sr Nt ~ 3.660% 07/22/23 |D..... . 07/22/2023 . |Maturity . 13,000,000 |....... 13,000,000 |....... 13,000,000 |.......13,000,000 |.... 13,000,000 |.. . 07/22/2023 . |2.B ........
Industrias Penoles SAB Sr Nt ~ 4.150%
..P55409-AA-7 |09/12/29 ... D..... . 09/11/2023 . |Direct .... .. 776,338 .... 865,000 850,125 |.......... 851,068 |.... .852,295 |.. . 09/12/2029 . |2.B FE
GIP Titanium Finco Pty Ltd. Sr Nt Redemption
..039748-AA-4 1 03/31/36 D..... . 09/30/2023 . .. 113,374 113,374 113,374 |........... 111,263 |.... 113,374 |.. . 03/31/2036 . |2.B PL ....
..ZR7664-76-9 |DP World PLC Sr Nt  4.700% 09/30/49 . .. |D.. . 08/04/2023 . .. 834,075 ..990, 000 ..768,735 |. ..769,535 |.. . 5 771,448 . 09/30/2049 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 648,182,993 658,439,041 650,322,477 603,594,513 12,246 (178,398) 667,494 (833,646) (336,580) 644,504,429 424,516 3,474,316 3,898,832 XXX XXX
RIO Tr ABS Ser 1999-3 CI B Ctf  0.000%
.. T4950R-AF-3 |08/31/29 ... . |- 09/01/2023 . [Cal | 84.9570 ..... |eeeiiiieieiniinns ennns 22,025,099 |....... 25,925,000 |........ 1,202,614 |....... 13,153,958 |.oevvveiiiiiennn oeennnn 923,450 |. 923,450 oo s 14,077,408 |....ooovvvneees [ennns 7,947,692 |..... 7,947,692 . 08/31/2029 . |1.F ........
1309999999. Subtotal - Bonds - Hybrid Securities 22,025,099 25,925,000 1,202,614 13,153,958 923,450 923,450 14,077,408 7,947,692 7,947,692 XXX XXX
Gerson Lehrman Group 2nd Amend Incremental Redemption 100.0000
. 000000-00-0 [Term Ln 10.790% 12/15/24 .......ovvvvvvnnnnnees | unnnnns . 09/29/2023 . | .eueniiiiiiieeeeeinieeeees i e 13,281 [oooeiinnnnns 13,281 |oeeeennnnnns 13,281 |oveeennnnnns 7 O O O R ) NN 2072 N R FOURURR RN RN 1,031 | 12/15/2024 . |4.A Z .....
Visual Edge Technology Inc Last Out Term Ln B Redempt ion 100.0000
. 000000-00-0 [Nt 1 12.567% 12/31/25 ...oovvvnviviiininiiiiininn | nennns . 09/29/2023 . | .. F R AR 20,597 |eeuennnnnns 20,597 |[oooeiiinnnns LVt I R F R NN L O AN L R AV U R R R 521 |. 12/31/2025 . |4.A Z .....
Hudson Technologies Inc ABL Term Ln Nt 1 Redemption 100.0000
. 000000-00-0 [12.810% 05/02/27 .....vvvvvvvvnneiiiiriniieneeinn | nens L 07/31/2023 . | eeeeeeeiiiieeeeeeiiieeees i e 703,125 |........... 703,125 |........... 703,125 |......eeenn (0 R O R R (010 ;T RN R RN A, 51,140 |. 05/02/2027 . 4.B FE
Hudson Technologies Inc Term Ln Nt 1 12.827% Redenption 100.0000
. 000000-00-0 [05/02/27 ..evvvvnvveiiinnniiieiiiiiineeeciiiiineeeees | s . 08/21/2023 . | eevenieiiiiiieeeeeeiieeees i e 819,727 |........... 819,727 |.oevvnnnns 819,727 |ovveennnns L 7 O P N A IR £ 1 R 7 A R O ) A 91,038 |. 05/02/2027 . |4.B FE
Frontier Communications Refinancing Term Ln Redemption 100.0000
. 000000-00-0 [Nt 1 9.066% 10/08/27 ........evvvvvvvinnnnnnnnns | uunnnns . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 4,36 |oeeeiienne 4,36 |...ooconnnnns L R R RN (T PO RN (T PO RN L% 7 U R R R, 181 [. 10/08/2027 . [4.A Z .....
Harvey Tool Co LLC 2021 Delayed Draw Term Ln Redenption 100.0000
. 000000-00-0 [Nt 1 10.891% 10/26/27 ......cevvvvvvvvevrnnnnnes | unnnns . 09/29/2023 . | .eeeneiiiiiiieeeeiiieeeees | e SIS T PO 155 | 155 | P O O R AN 5L O O N 17 | 10/26/2027 . |3.A Z .....
Harvey Tool Co LLC New Term Ln Nt 1 11.040% Redenption 100.0000
. 000000-00-0 [10/26/27 ..uvvuiiiiiiunnniiiiiiininniniiiniiniinines | onees . 09/29/2023 . | .euiiiiiiiiiiiieeiiiiiiieeees | e 2,096 ... 2,056 |.ioeeennns 2,056 |.ievennnnnns 3 O AP FETPT OO PPP FETTTTpppr 2,096 |..oooeiiiiiinns fovviiiiis o o 165 |. 10/26/2027 . |3.A Z .....
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Wil Isky (Project Ruby) 1st Lien Term Ln Nt 1 Redemption 100.0000
. 000000-00-0 [ 11.140% 03/10/28 .......cevvvvenvreiirnnnnininiinnnn | nnnns L 09/29/2023 . | .eeeniiiiiiieeeeeieieeees i e 7,500 fooiiiiiinnnns 7,500 |ieeiinnnnns 7,500 |veeiennnnnns 78 O PO R AN 500 I O O RO AR 504 |. 03/10/2028 . |4.B FE ....
Eagle Point 1st Lien Term Ln Nt 1 10.066% Redenption 100.0000
. 000000-00-0 [03/31/28 ..evvvvriviiiiriiiiiiiiiiieeecviiineeeees | s L 09/12/2023 . | eeeeeeiiiiieeeeeirieeeees i e 23,077 foeeerenns 23,077 |ooeveennnnns < O O R R AN ATV N RO R RN 565 |. 03/31/2028 . |4.A Z .....
Sonny's Enterprises LLC Restated Revolver Redempt ion 100.0000
. 000000-00-0 [Term Ln Nt 1 12.251% 08/05/28 .......ccevvvvunn | uunnnns . 08/31/2023 . | .. F R AR 39,087 |........... 39,087 |......oeennn L N O O R R AN i 7/ ) R R RN 357 |. 08/05/2028 . |4.C YE ....
Sonny's Enterprises LLC Restated Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [12.370% 08/05/28 ......oevvvvvvnnneeriiriiiiineninn | nens . 09/29/2023 . | .eveniiiiiiiieeeeeeenieeeees i [ 5,2600 [0 5,260 [ 5181 | [ 79 s e 79 [ e 5,260 [ [ [ [ 238 |. 08/05/2028 . |4.C YE ....
Denali Buyerco Delayed Draw Term Ln Nt 6
. 000000-00-0 [ 11.019% 09/15/28 ......ovvvvvvvnniiiiiiiiiieieeins | s . 09/29/2023 . | .eenniiiiiiieeeeieiieeeees e e 1,049 [ 1,049 [ 1,049 80T [ [ e e e [ 1,049 L [ i [ 81 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Term Ln Nt 1 11.059% 09/15/28
2 000000-00-0 [ .. | e L 09/29/2023 . | ceeeeeieeeeeeeeeeeeees e oo 21,984 [ 21,984 20,984 [ 21,984 | s o oo e [ 21,984 | o e s 1,899 . 09/16/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 7
. 000000-00-0 [ 11.115% 09/15/28 ......ovvvvvvnniiiiiiiiiiiiiiiinn | s . 09/29/2023 . | .eennieiiiiieeeeieiieeees i e 861 86T [ 8B BT [ [ [ e [ BB L [ e [ 77 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 9
. 000000-00-0 [ 11.121% 09/15/28 .....ovvvvivrnniiiiiiiiiinieeinn | s TR O . O 1 O O O O e 94 |[. 09/15/2028 . [4.B Z .....
Denali Buyerco Term Ln Nt 2 11.365% 09/15/28
2 000000-00-0 [ .. | e L 09/29/2023 . | ceveeieeeeeeeeeseeees e [oerenen6,488 [ 8,488 [ 6,488 [ 8,488 | e o oo e [ 8,488 | o o 621 | 09/15/2028 . [4B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 2
. 000000-00-0 [ 11.411% 09/15/28 .....evvvvvvvnniiiiiiiiiiiiieiins | s . 09/29/2023 . . 09/15/2028 . |4.B Z .....
Wesco Group Term Ln B-1 Nt 1
. 000000-00-0 [10/06/28 .......cevvuunrirriinniieeriiiiiieeeeeinnns | s . 09/29/2023 . | .eenniiiiiiieeeeeeeieeeees i e 3,750 [t 3,750 [t 30638 i 3,640 [ e 110 s e 110 [ et 3750 [ e [ [ 412 1. 10/06/2028 . |4.A Z .....
Partstown 1st Lien Term Ln Nt 1 11.890%
. 000000-00-0 [11/01/28 ....vvvvvriiiieiiiiiieeecviieeeecciiin | s . 09/29/2023 . | .eennieiiiiieeeeeeniieeees i e 5,104 05,104 5,009 | [ 96 s 96 [ el 5,104 [ [ [ 272 |. 11/01/2028 . |4.A Z .....
Lincoln Property Company Term Ln B Nt 1 Redempt ion 100.0000
. 000000-00-0 [10.577% 02/02/29 ......euvvvvvrrnnnniiiiiininnnnnes | vens . 09/29/2023 . | .. . . 02/02/2029 . |4.A Z .....
Groundworks LLC Delaye
. 000000-00-0 [ 11.808% 03/14/29 ......oevvvvvvnnneiiiiiiiiiineeinn | s . 09/29/2023 . | Tax Free Exchange ....... |occoeeririiiinninnns fooneeneens 62,207 f..coeeennn 62,207 |......oennns L7 O O R R AN {72507 R R RN . 03/14/2029 . |4.A Z .....
Project North Star Term Ln Nt 1 11.369% Redenption 100.0000
. 000000-00-0 [05/03/29 ....evvvuniiiiirniniiiiiniieeeeriniinees | s L 09/29/2023 . | .eenniiiiiiieeeeeeiiieeeees v feeen 3,438 [ 30438 [ 30408 | [ o9 [ e 2 I R F R X U R R R 158 |. 05/03/2029 . |4.A Z .....
Bakemark Holdings LLC 2nd Amendment Term Ln
. 000000-00-0 [Nt 1 9.351% 07/25/29 ....cvvvvnnvvviiininiieces | nnnnns . 09/29/2023 . | .eenniiiiiiiieeeeeeiiieeeees v o306 030561 [ U8B | [ [ [ e e e [P R R R RN 65 |. 07/25/2029 . |4.A Z .....
Orion Group 2nd Amendment Term Ln Nt 1
. 000000-00-0 [ 11.870% 08/10/29 ......cevvvurvvrrirrnnieeiiiininns | nnns . 09/29/2023 . | .eeenieiiiiieeeeeeiiieeeees v [ 904190 L 90419 L 9419 L [ [ [ e e e LS. [ N R . 08/10/2029 . |4.A Z .....
Wood Mackenzie Term Ln Nt 1 12.119% 01/31/30
. 000000-00-0 [ +evvvunneeeeeriiieeeeeeiie e eeeen | s . 09/29/2023 . | .eueniiiiiiiiieeeeeinieeeees e feeeene . 57,8700 [ l57,870 [l 86,134 | [ [l 1736 [ e LA T O AR S/ 7V A FORR R RN R, 4,551 |.01/31/2030 . |4.B Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1
..00216C-AD-5 |[11.636% 04/15/25 .... N ISR . 09/29/2023 . | .. . 04/15/2025 . |3.B PL ....
AQ Sunshine Inc aka Relation Term Ln B Nt 1
..00216C-AF-0 [ 11.640% 04/15/25 ....oevvviiviiniiiiiiiiiiiiieeees | s . 09/29/2023 . | .eueniiiiiiieeeeeeiiiieeees i [ 578 [l D78 [ BTA | WBTD s [ [ e LT PO RN LS T O N ) AU 49 . 04/15/2025 . [3.B PL ....
ATI Restoration LLC 1st Lien Term Ln Nt 1
..00228%-AA-4 [ 10.621% 07/31/26 ...evvvvviiinnniiiiiniieeeeiiinnn | s L 09/29/2023 . | .eenniiiiiiieeeeeeiiieeeees i 2,228 [0 2,228 [ 2,172 | 2,191 [ fen37 e e [T/ PO F 2,28 |oeeeiiiiiinineen o e e 166 . 07/31/2026 . [1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 5 Redenption 100.0000
..00228%-AB-2 [ 10.577% 07/31/26 ...evvvvivinniiiiiiinieeeeiinnnn | s . 09/29/2023 . | .. U R RN KT F 357 oo Y/ R 5 O O R N FC S/ R N R R, 28 |. 07/31/2026 . |[1.F PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 3 Redenption 100.0000
..00228%-AB-2 [ 10.579% 07/31/26 ...evvvvvviiiniiiiiiiiiiiieieeinn | s . 09/29/2023 . | .eeeneiiiiiiieeeeiiieeeees | e L L 45 | L3 B R L3 - R [T PO RN LT PO RN L L R R R R, 48 |. 07/31/2026 . |[1.F PL ....
ATI Restoration LLC 1st Amendment Term Ln Nt Redenption 100.0000
..00228%-AC-0 [1 10.579% 07/31/26 ...ovvvvivvnnnniiiiinnnnnninne | nnnnns . 09/29/2023 . | .uuiiiiiiiiiiieeeeiiiiiieeees | e LIV 1,243 [.ooooinnnnns 1,243 |.ooiiennnnns 1,243 | i fovviiiines fovviiiincns fovviiiies fovvvininnnns 1,243 |ovviiniiiiis i v Jovveiiiininnnnnns 97 |. 07/31/2026 . |1.F PL ....
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ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 7 10.390% 07/31/26 ....covvvvvvnnniiiiiiinnnns | nnnnns . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e 622 | 622 |oiiiiiiiinns 622 |oiiiiiiienns 2 O O R N (672 R N R R, 56 |. 07/31/2026 . |[1.F PL ....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 2 10.422% 07/31/26 ...ovvvvnviviiininiiiiniinn | nnens . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e 136 [ LT F LT A O O O R MR O O N N 10 |. 07/31/2026 . |1.F PL ...
ATI Restoration LLC 1st Amendment DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 4 10.540% 07/31/26 ...oevvvvvvvinniniiiiiinn | s . 09/29/2023 . | .. FU R N 1,657 | 1,657 |oeeeennnns </ R A R N RN LT R Y R 86 |. 07/31/2026 . |1.F PL ....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 6 10.540% 07/31/26 ....coovvvvvnnniiviiinnnnns | nnnnns . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e [T [T/ R O O R R AR L O N AR 26 |. 07/31/2026 . |4.A Z .....
ATI Restoration LLC 1st Amendment DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 5 10.567% 07/31/26 ....covvvvvvnnnniviiinnnns | nnnnns . 09/29/2023 . | .eeniiiiiiiieeeeeieieeeees | e 172 | 172 | 72725 O O Y R R R 772 O O N A 5 (. 07/31/2026 . [4.A Z .....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 3 10.572% 07/31/26 ...oevvvvvvvinniiiiiiinnn | ennnns L 09/29/2023 . | .eeeniiiiiiieieeeeieieeeees i e 1,805 |oeeeennnnnns 1,805 |oveeennnns 1 R A R R RN LR (LT R Y R 94 . 07/31/2026 . [1.F PL ....
Wior Idwide Express Inc Initial TermLn Nt 1 Redenption 100.0000
..00435U-AB-4 [9.652% 07/23/28 ......ovvvnvviiiiniiniiiiiiinniinnes | s . 09/29/2023 . | .eeeniiiiiiieeeeeeinieeees i e 5175 [oeeeiiiinne 575 | 5,131 |t 5,139 [oviiiiiiiiens [ KL R R, [ R F TR AT U RPN R R 358 |. 07/23/2028 . |4.C FE ....
Aero Operating LLC Term Ln Nt 1 11.747% Redenption 100.0000
..00797%-AA-5 [ 02/07/26 ..evvvviiviiinniiiiiiiiiiniecciiinneeeinn | s L 07/03/2023 . | eevenieeieiiiieeeeeeenineees v e 2,333 | 2,333 [oiiiiiiinnns 2,214 |oooevennnnnns P R R KL O R, [ R F P 0 R IR RN RN 191 |. 02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
..00797%-AB-3 [ 11.747% 02/07/26 ....oovvvvenniieiiinnieeieiinnnn | s L 07/03/2023 . | eeeeeeeeeiiiieeeeeeniieeees v e Lo [ [ O R L O O RN 8 |. 02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..00797%-AB-3 | 14.477% 02/07/26 .... [ U . 07/03/2023 . | .evneeeeiiiie e . 02/07/2026 . |3.A PL ....
Alcami Holdings LLC Term Ln Nt 1 Redempt ion 100.0000
L.013708-AA-6 [ 12/21/28 oevveeiiiiiiiiiiiiiiiieeeecciieeen | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 3,432 | 3,432 fooeiiiiinnnns 3,432 [ooeiiiinnnnns B/ S O R R R R [CTX 72 Y U N R 326 |. 12/21/2028 . |4.A Z .....
..01451*-AA-0 [Alera Group Term Ln Nt 1 11.416% 09/30/28 . |....... . 09/29/2023 . |Various ......cceeveuaeeeeen Joemmmnneeeeennninns Joviieeeeens 7,345 | 7,345 |oooiieennnnns 7,345 |ooeeeeennnnns T35 [ oo o [ e s T345 | oo e s 613 |. 09/30/2028 . |2.C PL ....
Alera Group Delayed Draw Term Ln Nt 1
..01451%-AB-8 [ 11.416% 10/29/28 .....oeeeeeeeieeeceeeneeeeeeenn | s . 09/29/2023 . |Various ......cceeveuaeeeeen Joemmmninneeeennninns Joriineeeens 2,087 foereeeinnnnns 2,087 |eeerinnns 2,087 |oeeeeennns 2,087 |eeeeeiiieeieins Jeerrnineeeeenns e Jeerrieeeeeins e e 2,087 |eveeeeeeeennes eereeeeeeennee e e 174 . 10/29/2028 . |2.C PL ....
AmerCareRoyal LLC Term Ln Nt 1 11.916% Redenpt ion 100.0000
..023588-AA-0 [ 11/25/25 .oeeeeeeeeeeeeeeeeeeeeee e | s L 07/03/2028 . | eeveniiiiiiiieeiniiinineens e e 8,277 |eeeeeeennnnns 8,217 |eeerenaes 8,17 | 8,185 | oeveeiiiiiiiin eenieeeeees (oI FORPR ISP, ST IR ISP L1 PO IR TR RS 459 |. 11/25/2025 . [4.B PL ....
AmerCareRoyal LLC Term Ln Nt 1 11.916%
..023588-AA-0 [ 11/25/25 .oeeeeeeeeeeeeeeeeeeeeee e | s . 07/18/2023 . | Tax Free Exchange ....... |oeeeeeevrreeeemnnnns Joununnns 532,164 |..coeennnnn 537,374 |........... 526,941 |........... 531,368 [..oceverreienee o £ ST PO A AT PR 532,164 [.ooeeeeeeeiieee oo s s 33,633 . 11/25/2025 . [4.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768#-AC-6 [Nt 3 10.888% 07/31/25 ....ceevveeeiiieeeeinnnaes | s . 08/22/2023 . | Tax Free Exchange ....... |oceeoveeeeemninnns foveeeeeens 57,364 |.oooennnnn. 57,364 |...cooennnnn 57,364 |oeeeeeeneeieeeennns Jeenenieeeeeinns Jeeriieeeeenie Jeenieeeeeenies e e e 57,864 [.ooeeeeeniieeee oo s s 2,961 |. 07/31/2025 . |3.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768#-AC-6 [Nt 6 10.898% 07/31/25 ....ceeeveveeeeeeeennnees | s . 09/07/2023 . | Tax Free Exchange ....... |oeeeeeeereeeemnnnns Jouuunnns 124,704 |........... 124,704 |........... 124,704 |oeeeeeieeieeiiiies Joeneeeeeeemnnes Joeeeeeeeniies Jeeneeeeeeenees fereeeeeeeeenes e o 124,704 |oeeeeeeiiiiis oo o e 6,193 |. 07/31/2025 . |3.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768#-AC-6 [Nt 5 10.905% 07/31/25 ..eovvveeeeeiiiiieeeeennn | s . 09/07/2023 . | Tax Free Exchange ....... |oeeeeevieeeeemmninns Joineeeens 9,509 [oeiieenne 9,509 [....ccennnnnn [T I PP IEUURPTRRTPUPPN ISUPPRRRUPPPRI IOUURPRRTUURRP IOUTRRRPPPPR IRUPTRRPPRRRRR IOPTRIN 9,509 |oeeieriiiiiieee forreeemeeeees e s 502 |. 07/31/2025 . |3.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768J-A0-7 [Nt 17 10.810% 07/31/25 ..coevvveriieeeiiiiieees | s . 09/20/2023 . | Tax Free Exchange ....... |oeeeeeeeeemninnns foveeeeeens 26,132 |oeeeennnnes 26,132 |oeeeennnnns 26,132 |oeeeeeiiieeeeeennnns Jeereniieeeeinns Jeerieeeeeeis e e e e 26,132 [ooeeeeiiiieie oo e 502 |. 07/31/2025 . |3.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768J-A0-7 [Nt 14 10.898% 07/31/25 ....eeveviiniieeieeennnn | s . 09/20/2023 . | Tax Free Exchange ....... |oceeeeeeeeeemninnns foveeeeeens 16,082 |[...ccovnnnnn 16,082 |............ 16,082 [.eeeeeeeeiieieeen fooeeemmiiiee oo e e e s 16,082 |oeeeeeeeennins ermneeeeeemnnee foreereeeeeniies feeeeeeeenenns 403 |. 07/31/2025 . |3.A PL ....
Apex Services Partners Delayed Draw Term Ln
..03768J-A0-7 [Nt 12 10.898% 07/31/25 ....evveveeniiieeeeennnn | s . 09/20/2023 . | Tax Free Exchange ....... |oeeeeeerreeeemnnns Joununens 140,512 |........... 140,512 |.....oeeees 140,512 oeeeeeiiieieeiiiiies Joeemeeeeeennnes Joeeeeeeeniies Jereeeeeeeenens Jereeeeeeeeenes e e 140,512 |eeeeeeeiiiis e o e 2,744 |.07/31/2025 . [3.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768J-A0-7 [Nt 11 10.901% 07/31/25 ...oeeevrreieeeeeeiees | s . 09/01/2023 . | Tax Free Exchange ....... |oeeeveeeeeeemmninns Joninneeens 8,041 [...ooeniies 8,041 |t 8,041 |eeeiiiiiiieiiiies Jeemeeeeeennnes ereeeeeeennee e e e e 8,041 |oeeeiieiiiiiis oereeeeeennes e e 212 |. 07/31/2025 . |3.B PL ....
Apex Services Partners Delayed Draw Term Ln
..03768J-A0-7 [Nt 10 10.922% 07/31/25 .ooeveeeeeeeiiieeeeennn | s . 09/01/2023 . | Tax Free Exchange ....... |oceeeeeeeeeemninnns fooeeeeeens 18,494 |............ 18,494 ..ot 18,494 oo o e e e e [ 18,494 |oovviiiiiiiins e e e 514 |. 07/31/2025 . |3.B PL ....
Arcfield Acquistion Corp Term Ln Nt 1 Redempt ion 100.0000
..03937*-AB-8 [ 11.615% 08/04/29 ......oeeeeeereeeeeeeiiieeeeeenn | s . 09/29/2023 . | .eeeniiiiiiiiineniiiiineens e e 1,645 [...oceennnnns 1,645 |ooeenes 1,645 oo e e e e e e 1,645 oo e e e 30 |. 08/04/2029 . |4.A Z .....
Archkey Holdings 1st Lien Term Ln Nt 1 Redempt ion 100.0000
..03957N-AB-2 | 10.566% 06/30/28 .... . 09/29/2023 . | .. . 06/30/2028 . |4.B FE ....
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Archkey Holdings 1st Lien Term Ln Nt 1
..03957N-AB-2 [10.566% 06/30/28 .......ccevvvenvreviinnnnnniniinnnn | nnns . 07/31/2023 . | Tax Free Exchange ....... |occoeevririiinninnns fooenens 1,622,630 |........ 1,633,750 |........ 1,622,072 |oeveennnnns 63,222 [oooiiiiiiiines forriiiiinnns 15T R A LIS R FN LIR-YZ2Z38X V I R FOR R RN R, 44,538 |. 06/30/2028 . [4.B FE ....
Arcticom Delayed Draw Term Ln Nt 2 11.811% Redenption 100.0000
..039718-AD-9 [04/14/29 . ..oovvnniiiiiiiiiiiiiiiiiies s L 09/29/2023 . | .eveniiiiiiieeeeeiiiieeees i e 2,230 [oeeiiiienns 2,230 fooeiiiiiinnns O O O R AN 2,280 [oeeiiiiiiinieens [ s e 116 [. 04/14/2029 . [4.A Z .....
Arcticom Delayed Draw Term Ln Nt 1 11.898% Redemption 100.0000
..039718-AD-9 [04/14/29 .. .coovvnniiiiiiiiiiiiiiii s s . 09/29/2023 . | .eeneiiiiiieeeeeeiieeees i e £ N £ N P - 1 Y R Y N R (R £ 1 R AR A AU 42 |. 04/14/2029 . [4.A Z .....
Arcticom Delayed Draw Term Ln Nt 3 11.910% Redenption 100.0000
..039718-AD-9 [04/14/29 ....ovvvniiiiiiiiiiiiiiiie s | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e 5% |oeiiiiiiinnns 596 |.oiiiirninns L O O O R R AR L1120 R R R R, 31 | 04/14/2029 . |4.A Z .....
US Metals Bidco Term Ln Nt 1 12.150% Redenption 100.0000
..03979%-AA-9 [07/20/26 ....evviiviiiniiiiiiiiiiieieccinieeeinn | s . 09/29/2023 . | .eennieiiiiieeeeeieieeeees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnnns 7,215 |oveeeenns %< VI O E, LI R RN L0 R (RN 500 I O O RO AR 834 |. 07/20/2026 . |3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1
L.04011*-AA-7 [ 12.872% 11/30/26 ..oevviiiiiiiiiiiiiiiiieeeeinn | s . 09/29/2023 . |Various ........cceeeevrenen foevvnnnnieininninns Joviinnennnns 3,697 [eeiiiinns 3,697 |iiiiiinns 3,697 |ovverinnnnns B O O R AR P17/ U R R R 339 . 11/30/2026 . [2.C PL ....
Arrowhead Holdco Co Term Ln Nt 1 10.072%
..04279%-AA-4 [08/31/28 ..eevvriiiiiiiiiiiiiiiiin v eeeien | s . 09/29/2023 . |Various ........cceeeevrenns foevvnnnnieiiinninns Joviinnennens 2,79 |oeeeeiienne 2,796 |oeeeeinnnnns 2,796 |oeeeeennnnns 0 L O O R AN 2,79 |ooeveiiiiinnee o fs e 227 |. 08/31/2028 .|4.CPL ....
Arrowhead Holdco Co Delayed Term Ln Nt 1
..04279%-AB-2 [9.970% 08/31/28 ...evvvviiviiiniiiiiiiiiiiniiiiins | s . 09/29/2023 . |Various ........cceeeevevinn Joevnnnneniinininnns fovenineniinnns 574 |eeiiiiiiinns 574 |oovviiiiis TE T R S7£ T U K L O AN L S AN LS. U R R R, 52 |. 08/31/2028 . [4.C PL ....
Arrowhead Holdco Co Redhawk DD Term Ln Nt 1
..04279%-AC-0 [9.970% 08/31/28 ...evvvviiviiiiiiiiiiiiniiinieeiinn | s . 09/29/2023 . |Various ........cceeeevevinn Joevnnnneniinininnns fovenineniinnns 660 [ooeiiiiiinnnns 660 |oierruiiiiinns 647 |.ooviiiiins (S R R Mo [ L S L1 O A 60 |. 08/31/2028 .|4.CPL ....
Automotive Keys Group LLC 3rd Amendment Term Redempt ion 100.0000
..053338-AA-3 [Ln Nt 1 11.809% 11/06/25 ........ovvvvvvrennnnn | uunnnns . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 18,590 |..oeeeeennns 18,590 |ovvvvnnnnnns 18,590 |ovevennnnnns L7 O O ) NN L2810 O N N AN 1,688 |[. 11/06/2025 . [4.A Z .....
AxiomSL Group Term Loan Nt 1 11.177% Redenption 100.0000
..054628-AA-6 [ 12/03/27 oevveniiiiiiiiiiiiiiiiiieeeecviieeen | s . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 12,438 | 12,438 |oeeeennnnns 12,313 | 12,33 [ [ [0 R RN U< O RN B/ R R R R, 1,019 |. 12/03/2027 . |4.C ........
20 Gates Goodleap Class A-2 Nt 1 4.250% Redemption 100.0000
..05524#-AA-0 [ 12/17/31 evveiiiiiiiiiiiiiiiiie e | s L 07/2172023 . | eeveneeeiiiiiieeeeeeeiieeees i o 4,758,758 |........ 4,758,758 |........ 4,758,758 |........ LT O O R RN I Tt T R FR RN R 229,072 |. 12/17/2031 . |1.G PL ....
Bamboo Purchaser Inc Term Ln Nt 1 11.390%
..059488-AA-0 [ 11/05/26 ....evviiviiiniiiiiiiiiiieieccinieeeeeinn | s . 09/29/2023 . |Various ........ceeeevienes Joevvnnnnninninninns Joviennennens 3,656 [.coeeeennn 3,656 |.eeevnnnnns 3,656 |ieevunnnnnns B 1 O O R AN FC 1T R R R R 324 |. 11/05/2026 . [2.B PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 2 12.540% 11/05/26 ...oovvvviviiinnniiiiiiiinns | nenens . 09/29/2023 . |Various ........cceeevvevinn Joevnnnniniiinninnes fovineeenennnns 860 [oooiiiiiinnnns 860 |oieveriiiiinnns 860 |oveueiiiiiinnnns 0 O S A R T O A 76 |. 11/05/2026 . |2.B PL ....
Banyan Software Holdings 2nd Amendment Term
..06683@-AC-3 [Ln Nt 1 12.416% 10/30/26 ......cevvvvvnnvrennnnn | nnnnns . 09/29/2023 . |Various ........cceeeevevinn Joevnnnneniinininnns fovenineniinnns F£: T LT P 786 |oveeeriiinnnnns £ O O N S Y R £ Y N ) AU 71 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 2nd Amendment DD Redempt ion 100.0000
..066838-AD-1 [Term Ln Nt 1 12.416% 10/30/26 .........cevvvns | unnnns L 09/29/2023 . | .eeenieiiiiieieeeeieieeees i e 2,618 [..occovnnnns 2,618 |.coeenns 2,618 |evennnnnns O O R AN -1 LT O O R AR 346 |. 10/30/2026 . |3.B PL ....
Berry Plastics Corp TermLn Z Nt 1 7.161% Redemption 100.0000
..085794-BG-6 [07/01/26 ....ceevvvvnieieiiiiiieeccciieeeecciiin | s . 08/18/2023 . | .. F R AR 50,829 |....coeenn. 50,829 |.....oeennns 50,449 |............ 50,566 |.....ceoviriiinn foevennnnnnns P R E P U E [STUR: 7 Y R R RN 2,128 |. 07/01/2026 . |2.C FE ....
Boats Group LLC Term Ln Nt 1 12.401% Redenption 100.0000
..090328-AB-7 [02/18/26 ....uvvivviiiniiiiiiiiiiin e eeeinn | s . 09/29/2023 . | .eeenieiiiiieeeeeiinieeees i 2,500 [ 2,500 |ieiiinns X I 7 R R L O O, LS O F 1LV R R R R, 275 |. 02/18/2026 .|5.B Z .....
Advanced Infusion Solutions Last Out Term Ln
..00788H-AN-1 [Nt 1 10.916% 06/27/24 .......cevvvvnniiiviinnnns | ennnns . 09/29/2023 . | .eeeniiiiiiiiieeeeeeiieeeees e [eee 33,050 [, 33,050 |....cevennns 32,371 [ 781 K R 2 0 R E 2 0 R E FCX TV R R R RN 2,629 |. 06/27/2024 . [4.A PL ....
Bottomline Technologies Inc Term Ln Nt 2
.. 10139#-AA-7 [10.828% 05/14/29 ......evvviviiinnniiiiiiiiniiniees | s . 09/29/2023 . | .eeeniiiiiiieeeeeeiiieeees i e 3,750 [ 3,750 |eeieiins 3,750 |veeiinnnns BT £ O O R AN [TV U RO R R 299 . 05/14/2029 . [4.A PL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 [ 12.490% 12/28/25 ......covvvvviiiiiiiiiieiiiiiiies | s . 09/22/2023 . | .eeeeieiiiiieeeeeenieeeees e e 61,147 [ 61,147 |oeeeennnnns 59,824 |............ (GO R R L R E L R F (6310 Y ) R R 5,208 |. 12/28/2025 . [2.C PL ....
CVP Holdco Inc Delayed Draw TL Nt 1 11.816%
L A27218-AC-3 [ 10731725 v | s . 09/29/2023 . | .eunneiiiiiieeeeeinieeees v [ 2,952 [0 2,952 [ 2,949 L 2,950 [ e 2 e e /2 PO F PR 72 R N S R 254 . 10/31/2025 . [3.B PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 127454-AA-9 [ 11.066% 06/29/28 ........cevvvvnvriiiinnnnniiniinnnn | veens L 09/29/2023 . | .eeuniiiiiiieeeeeeiiieeeees i el 7,969 [ 7,969 [ 7,850 | 7,886 [ o83 [ e LT R F L1 U RO R R 658 |. 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Ter
.. 12745#-AB-7 |Ln Nt 1 11.140% 06/29/28 .... P IR . 09/29/2023 . .1,810 |.. . 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delay:
.. 12745#-AB-7 [Ln Nt 7 11.140% 06/29/28 ........ccevvniiriiinne | unnnnns . 09/29/2023 . | Tax Free Exchange ....... |occcoooriviiiinnnnns |oven..... 280,764 [........... 280,764 |........... 280,764 |........... LR O S T (T PO PPPPT TTTTOT 280,764 |..ooviiiiiiiinn oveiiiiiiiiins i o 20,430 |. 06/29/2028 . |4.A PL ....
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CPI Buyer LLC Term Ln Nt 1 11.150% 11/01/28 Redemption 100.0000
CA2TA-AASE [ e | . 09/29/2023 . | .eueniiiiiiieeeeeinieeeees i e 17,565 |[..ooeevenens 17,565 |ooevennnnnns 17,565 |oovveennnnns 8 O O O ) AR << T O N R AN 1,424 1. 11/01/2028 . |5.APL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
.. 127494-AB-3 [ 11.061% 11/01/28 ...ccovvvvniiiiiiiiiiiiiiiiienes | s . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e LSS [ 0 R [ 5 S S R S R LIS R N R R, 45 [. 11/01/2028 . [5.A PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3 Redenption 100.0000
.. 127494-AB-3 [ 11.163% 11/01/28 ...coovvvviiiiiiiiiiieiiciiins | s . 09/29/2023 . | .. U R RN 649 |ooiiiiiiinnn 649 ..o T O O O O R AR (S R N R R, 35 [. 11/01/2028 . (4B Z .....
CPI Buyer LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
.. 127494-AB-3 [ 11.184% 11/01/28 ...coovvvvniiiiiiiiieicciiins | s L 09/29/2023 . | .eeeniiiiiiieeeeeinieeeees e feeeeeenn 531 [ 83T BB BT [ e e e e [ [52 R, 48 |. 11/01/2028 . |5.A PL ....
CMG Holdco LLC Term Ln Nt 1 10.630% 05/19/28
CA2757*-AA-8 [ e | . 09/29/2023 . | .eenniiiiiiieeeeeeiieeeees i o2, 7100 [ 27100 [ 2,710 | 2,708 [ e T e e /2 P F 2% [V O Y R AR 201 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 3
. 12757*-AB-6 [ 10.497% 05/19/28 ...oovvvviiviiniiiiiiiiiiiiieeeee | s L 09/29/2023 . | .eeeniiiiiiiieeeeiiiieeees i e 758 [ 788 [ TBB |l TBB [ [ e e e [ 1T O R R AU 56 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 2
.. 12757*-AB-6 [ 10.616% 05/19/28 .....covvvvvenniiiiiiniiinieiinnnn | s . 09/29/2023 . | .eenniiiiiiieeeeeeeiieeees e e 5280 828 828 D28 [ [ e e e [ L5 T R N R R, 39 [. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1
.. 12757*-AB-6 [ 10.630% 05/19/28 ......vvvvivnniiiiiiiiiiieeeeinn | s . 09/29/2023 . | .eeeniiiiiiieeeeeiiiieeeees i [ 3200 [ 8200 o820 320 [ [ e e e [ FC 720 R N R R, 31 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 7
.. 12757%-AC-4 [ 10.410% 05/19/28 .....oovvivivnniiiiiiiiiiiieeeinn | s L 09/29/2023 . | .eeeniiiiiiieeeeeiiieeeees e e 1280 [ 128 128 128 [ [ e e e [ 72 O N 9 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 6
..12757*-AC-4 [10.497% 05/19/28 .... N ISR . 09/29/2023 . . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 4
.. 12757%-AC-4 [ 10.622% 05/19/28 ....oevvvviviininiiiiiiiiiiiieenes | s . 09/29/2023 . | .eeeniiiiiiieeeeeeinieeeees e e 936 [ 936 [ 986 936 [ [ e e e [ [T R R R R, 69 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 5
.. 12757*-AC-4 [ 10.660% 05/19/28 ......ccvvvvvnniiiiiiiinnniiiinnnn | s L 09/29/2023 . | .eenniiiiiiieeeeeinieeeees i e 739 [ 739 739 i 739 [ [ e e e [ 739 [ oo [ 56 |. 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 12.166%
L 127658-AA-6 [ 11/01/28 .eviiiiiiiiiiiiiieccceccciii | s . 09/29/2023 . | .. . 11/01/2028 . |4.B PL ....
Capstone Logistics Acq 1st Lien Term Ln Nt 1
.. 140788-AA-4 [ 10.166% 11/12/27 ..oovvvvvniiiiiiiiiieeeeciiins | s L 09/29/2023 . | .eenniiiiiiieeeeeeiiieeeees v feeeen 12,6060 012,505 [ 12,389 | 12,442 [ o83 [ e [ F R L2105 R E R R RN 925 . 11/12/2027 . (4.B PL ....
Capstone Logistics Acq Delayed Draw Term Ln
.. 140788-AB-2 [Nt 1 10.166% 11/12/27 ...ccvvvvnneiiiiiniiiinies | s . 09/29/2023 . | .eeeniiiiiiieeeeeeiieeees v [ 728 [ 728 [ T8 |l 728 [ [ e e e [ < T R RO R AU 54 . 11/12/2027 . [4.B PL ....
CarePathrx Midco Inc Term Ln Nt 1 5.385%
L 141738-AA-8 [05/14/26 oovveeiiiiiiieieieeen | s L 07/13/2023 . | eeeeeeeeiiiiieeeeeeeiieeees i e 1,541,830 |........ 1,541,830 |........ 1,503,284 |........ 1,620,804 |ooevveiiiiiinn Jovnennnns A7 R RS AN R RN 1,541,830 |ovveniviiiiiins Joveeniiiiinns o Jovvinnnns 152,386 |. 05/14/2026 . |4.A PL ....
Catalent Pharma Solutions Inc Term Ln B-3 Nt Redemption 100.0000
.. 14880B-AH-4 |1 7.323% 05/17/26 ..ovvvveviiiiiiiiiiiiiiieeees | s L 09/29/2023 . | .eeeniiiiiiieeeeeeieieeeees i e 5,288 [.coooeiene 5,288 |.nns 5,275 [oeviiiinnnnns I7£: T PR F [ Y LU O N [S702 R 290 |. 05/17/2026 . |3.B FE ....
Centric Brands Inc DIP Ln Nt 12 11.048% Redenption 100.0000
.. 15644G-A*-5 [10/09/24 ....oevviiiiiiiiiiiiiiiiiieieeen | s . 09/26/2023 . | .eenieiiiiiiiieeeeeiieeeees e e 99,567 |oeeunnnnnns 99,567 |.....cevnnnn 99,567 . 10/00/2024 . |4.A Z .....
Continental Acq Holdings LLC Term Ln 2021-B Redenption 100.0000
..21079#-AC-2 [Nt 1 12.040% 01/20/27 ....vvvvvvnnniiiiiiinnns | nennns L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 3,59 |t 3,504 [..oooiiiins 3,594 . 01/20/2027 . |3.A PL ....
Convey Health Solutions Inc 2022-2 Redempt ion 100.0000
..21257@-AG-9 | Incremental TermLn Nt 1 10.527% 09/04/26 ... |....... L 09/29/2023 . | .eenniiiiiiieeeeeeeieeeees i [ 3,816 [....ccevnnnns 3,816 |..eunnnnns 3,816 . 09/04/2026 . |4.A Z .....
Crown CT Parent Inc Term Ln Nt 1 10.977% Redenption 100.0000
.. 228218-AA-7 [03/08/29 ...evvnriiiiiiiiiiiiiiiiieeeceiieeeeen | s . 09/29/2023 . | .eeeniiiiiiieeeeeeieieeeees i [ 3,675 [eeiriinnne 3,675 |iiiinns 3,675 . 03/08/2029 . |3.A PL ....
Crown Buyer Inc (Barton Associ Initial Term Redemption 100.0000
.. 22821K-AB-2 [Ln Nt 1 11.601% 07/26/28 .........covvvvvinnnnes | unnnns . 09/29/2023 . | .eueniiiiiiieeeeeinieeeees i e 43,822 |oeeeennnnnn 43,822 |............ 42,617 . 07/26/2028 . |4.B Z .....
Crown Buyer Inc (Barton Associ Revolving Term Redempt ion 100.0000
..22821K-AD-8 [Ln Nt 1 11.820% 07/26/27 ......ccvvvvvvvvvvnnnn | unnnns . 07/31/2023 . | .. L 111,782 . 07/26/2027 .|4.B Z .....

DFS Holding Company Inc Term Ln Nt 1 12.416%
..23362*-AB-0 101/30/29 .. iiuvviiiiiiiiiiiiiieeiiiieeeeeeiiiiees | e . 09/29/2023 .

............. 2,009 . 01/30/2029 . [3.CPL ....
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DRS Holdings Inc Incremental Term Ln Nt 2 Redemption 100.0000
..23363#-AC-3 [ 11.140% 11/01/25 ...oviiiiiiiiiiiiiiiiiieeieiiiinn | s . 09/29/2023 . | .eeeniiiiiiieieeeeieieeees i e 3,828 [..cccoeeene 3,828 |iiinns 3,761 |ovveeennnnnns [T/ N PR F (-7 PO AR (-7 PO RN R U RN R R 322 . 11/01/2025 . [3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 1 Redempt ion 100.0000
.. 23363#-AC-3 [ 11.716% 11/01/25 ..ooiivviniiiiiiiiinieiciiins | s . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 12,220 [oeeeennne 12,220 |oeeennnnnns 1,914 |..ooos 12,005 |oevveeiiiiiiinns e P4 ST R E P4 ST R E LZ22{V I U KR RN RN 902 |. 11/01/2025 . |3.A PL ....
Del Real Holdco Term Ln Nt 1 13.890% Redenption 100.0000
.. 24531#-AC-8 [03/28/28 ...evvvriiiiiiiiiiiiiiiiieeeecviieeeeen | s . 09/29/2023 . | .. F R AR 19,510 [.oooeeeenens 19,510 |ooeeennnnnns LI ZLC T U KR R LS P A LS R A TR [ O N R AN 1,107 |. 03/28/2028 . [4.B Z .....
Denali Holdco Amendment Term Ln Nt 1 11.501% Redenption 100.0000
.. 248238-AB-9 [09/15/27 .evvvniiiiiiiiiiiiiiiiieeciieeeen | s . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e 638 [oiiiiiiiiinnns 638 |.....ienns 638 |....covvnnnnns L O R N L5 O A 88 |. 09/15/2027 .|2.B Z .....
Diligent Corp Term Ln B-3 Nt 1 11.166%
..25403#-AU-0 [08/04/25 ....evvvviiiiiiiiiiiiiiiiineeeceiieeeeen | s . 07/31/2023 . | Tax Free Exchange ....... |occcveevrvrrienninns foveennnnn 3,341 [0 3,000 [ 2,970 | 2,980 [vvviiiiiiiins Jovnnneeeen 381 feviiiiiiiiiiies feineeen 361 [eniiiiiiies o 334 [ [ [ s 188 |. 08/04/2025 . [3.C PL ....
Diligent Corp Term Ln B-3 Nt 3 11.269% Redenption 100.0000
..25403#-AU-0 [08/04/25 ....evvviiiiiiiiiiiiiiiiiineeecriieeeen | s . 09/29/2023 . . 08/04/2025 . |3.CPL ....
EP Wealth Advisors LLC Term Ln Nt 1 10.915%
..26887@-AA-9 [09/04/26 ....ovvviviiiiiiiiiiiiiiiineeeceieeeeen | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 1,364 [ooooiiiennnns 1,364 |oeeeeennns 1,330 [oeeniinnne 1,340 |oveiiiiiiiiies o P T R F P T PO FR T R ) R RN 117 . 09/04/2026 . [1.F PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln
..26887@-AB-7 [Nt 1 11.040% 09/04/26 ........cevvvvnvivviinnnnns | nnnnns L 09/29/2023 . | .eeeniiiiiiieieeeeieieeees i [ 1,418 | 1,418 |oeens 1,414 | L T R NN LT PO RN FC T PO F LT O O S R 129 |. 09/04/2026 . |1.F PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln
..26887@-AC-5 [Nt 1 11.040% 09/04/26 ........covvvvvvvviinnnnns | nnnnns . 09/29/2023 . | .. .5,736 |.. . 09/04/2026 . |1.F PL ....
EPS NASS Parent Inc Term Ln Nt 1 11.140%
..26888*-AA-0 [04/19/28 ...ovvvniiiiiiiiiiiiiiiiieciieeen | s L 09/29/2023 . | .eeeniiiiiiieeeeeeieiieeees i e 2,721 | 2,721 | 2,673 |oeeeiins 2,682 |eiiiiiiiiiiinn e L O O, L1 R F P - RO RO R R 224 . 04/19/2028 . [2.C PL ....
EPS NASS Parent Inc Delayed Draw Term Ln Nt 1
..26888*-AB-8 [ 11.140% 04/19/28 .....ovviiviviiiiiiiiiiiiieieeinn | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e LS T PO KT F 183 | P O O R AR L5 O O N 13 |. 04/19/2028 . |2.CPL ....
EisnerAmper Term Ln B Nt 1 10.316% 07/28/28
L 2B259H-ACS [ e | . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 3,455 |.eeeiis 3,455 [ooiiiiiinnns 3,303 [...ccvvnnnnnn R L O AN L0 T RN IO O RN 3,455 [oveiiiiiiiiiis o e 203 |. 07/28/2028 . |4.B FE ....
EisnerAmper Term Ln B Add On Nt 1 10.566%
.. 28250H-AD-3 [07/28/28 ...evvviiviiiiiiiiiiiiiiineeciinieeeenn | s L 09/29/2023 . | .eeenieiiiiieieeeeieieeees i e 2,808 |[.ooceiinnnns 2,808 |..cooeennn 2,729 |ooeiiiinnnnns 2826 [oooiiiiiiieiinn ol Y PO RN Y/ PO RN 2% 02T R O RN NN 208 |. 07/28/2028 . |4.C FE ....
Elevation Services Holding LLC Term Ln Nt 1
..286220-AA-5 [ 10.910% 12/28/26 ......vvvvvvniiiiiiiiiiiiieeinn | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 1,286 |oeeeennnnnns 1,286 |oeeeennnnnnns 1,254 | L7 PO RN P T R F P T PO FR L2 T O N S R 112 | 12/28/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 2 10.869% 12/28/26 ........ccvvvvnnn | unnnns . 09/29/2023 . | .eveniiiiiiiiieeeeeinieeees i [ 86 [oiiiiiiiiinns 86 |iiiiiiiiiiiins 86 |iivniiiiiiinns L O O R RN O N 7 | 12/28/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 1 10.872% 12/28/26 ........ccevvves | unnnns . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 1,629 [ooiiiinnnnns 1,629 |oeeeeenns 1,629 |oeeeinns 2 O O N R R (RN /2 O O F N 141 | 12/28/2026 . |3.A PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 3 11.647% 12/28/26 ......oevvvvnnnn | unnnns L 09/29/2023 . | .eeenieiiiiieeeeeiiiiieeees i e YT PO I P I PO £ O O R RN £ S R R RN 8 | 12/28/2026 . |3.A PL ....
Elevation Services Holding LLC 1st Amendment
..28624#-AA-1 [Term Ln Nt 1 11.367% 12/28/26 ......cccevvvnees | unnnns . 09/29/2023 . | .eenneiiiiiiieeeeeeiieeeees v feeeeen 2,368 [ 2,368 [ 2,368 | 2,38 [ [ L R RO, 23 PO F 2,368 |.oooiiiiiiiiiinn [ e 211 |. 12/28/2026 . |3.A PL ....
Endure Digital Inc Term Ln Nt 1 9.404%
.. 29279U-AB-2 [02/10/28 ..evvvriiiiiiiiiiiiiiiiieeeeeinieeeenn | s . 09/29/2023 . | .. ..15,000 |.. . 02/10/2028 . |4.B FE ....
Engineered Components Sys Initial Term Ln Nt
..20286J-AB-8 1 11.438% 08/02/28 .......ccevvvenvviviinnnniinnns | nnnnns . 09/01/2023 . | eevenieeiiiiieeeeeienieeees e e 800,142 |........... 800,142 |........... 784,155 |........... 786,225 [.ooovvvvnnnennns foreeeens 18,97 [ s 13,917 [ooeeiiiiiiiiies o 100 2 ) ) M 62,894 |. 08/02/2028 . |4.C FE ....
Essential Services Hldg Corp Delayed Draw
..20668#-AC-2 [Term Ln Nt 3 11.147% 11/16/26 .......covvveeers | nnnnns . 09/29/2023 . | .eennieiiiiieeeeeieieeeees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnnns 7,410 |ooeeeennnnns AL T PO F L2 PO F L3 PO FR 500 I O O RO AR 587 |. 11/16/2026 . |3.B PL ....
Essential Services Hldg Corp Delayed Draw 3rd Redempt ion 100.0000
..20668#-AC-2 [Amen Nt 1 10.997% 07/20/30 ..oevvvvvvvvinnnnnnes | nnnnns . 09/29/2023 . | .. F R AR 15,000 |[..oeeevennns 15,000 [o.eeennnne 14,982 |oeveennnnns 14,984 oo v L7 O R L7 SR AN LS00 O N Y AN 1,175 |. 07/20/2030 . |3.B Z .....
Essential Services Hldg Corp 4th Amendment DD Redemption 100.0000
..20670%-AB-4 [Term Ln Nt 1 11.147% 11/16/26 ........oeeevees | nnnnns . 09/29/2023 . | .eeeniiiiiiiieeeeiiieeeees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 7,500 |veeeennnnnns 3 O O R AN 500 I R O R AR 505 |. 11/16/2026 . |3.B PL ....
Evolent Health LLC Term Ln Nt 1 10.872% Redenption 100.0000
..30050%-AA-4 [01/20/29 ..eeuvviiiiiiiiiiiiiiiiiiiiiiennciiieeees | s . 09/29/2023 . | .uuiiiiiiiiiiiieeeiiiiiieeeees i e 87,225 |coeernn. 87,225 |..ieunnnns 87,225 |..iiivnnnnns 87,225 |oivvvieiniiin Jvvvvviininis ovveiiinnnns foviiinnins fovviniininiis fovveennnnnns 87,25 [ fooviiiiiiiins L il 7,144 |. 01/20/2029 . |4.CPL ....
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Redemption 100.0000
..30068%-AB-2 |Excelitas Term Ln Nt 1 10.369% 08/13/29 .... |....... . 09/29/2023 . | .eeeniiiiiiieeeeeieiieeees e e 5,602 [.coeeeenne 5,602 |iiiiinns 5,536 [.....covnnnnn 5,189 | v (S R R, (ST R F L S N 447 . 08/13/2029 . [4.C Z .....
Faraday Buyer LLC Term Ln Nt 1 12.369% Redenption 100.0000
L30737#-AA-1 [10/11/28 e | s . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 11,077 e 1,077 [oeeeeenne 1,077 [oeeeeennne T O S S R (R N 1077 [ oo s s 991 |. 10/11/2028 . [4.A Z .....
Faraday Buyer LLC Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..30737#-AB-9 [ 12.379% 10/11/28 ..eevvviiiiiiiiiiiiiiiiiieeeeinn | s . 09/29/2023 . | .. U R RN 24 T 4 T P [ 1 R R (R (SRR (R (R R, [/ T R AP R RN 27 (. 10/11/2028 . [4.A Z .....
Redemption 100.0000
.. 33930N-AC-0 [Flexsys Inc Term Ln Nt 1 10.640% 08/12/28 . |....... . 09/29/2023 . | .eeeeieiiiiiieeeeeiiieeeees i e 20,000 |l 20,000 i 19,6000 [ 19,649 [ [ 53 I R A 53 I R A V[0V R ) R R 1,668 |. 08/12/2028 . 4.B FE ....
Florida Food Products New Term Ln Nt 1
..34068G-AH-5 [ 10.316% 10/18/28 ......cevvvvniviiiiiiiieeiiiiins | s L 09/29/2023 . | .eveniiiiiiiieeeeeeeieeees i e 16,1520 [00016,152 [ 15,183 15,232 [ [ 720 R E 720 I R A LT O O Y AN 1,079 |. 10/18/2028 . [4.C FE ....
Foundation Risk Partners Corp 1st Lien Term
..35041@-AU-9 [Ln Nt 1 11.078% 10/30/28 .......evvvvvvvvvnnnnns | uunnnns . 09/29/2023 . | .eenniiiiiiieeeeeeeiieeeees i e 1,702 [ 1,702 o 1,702 | 1702 [ [ e e e e {72 O O S AR 143 . 10/30/2028 . |3.B PL ....
Foundation Risk Partners Corp 1st Lien DD
..35041@-AV-7 [Term Ln Nt 1 11.490% 07/30/27 ....ovvvvvvvnnns | unnnns . 09/29/2023 . | .eennieiiiiiieeeeeeeiieeeees v e 4,065 [ 4,065 [ 4,065 | 4065 [ [ [ e e e L1 R O O R 362 |. 07/30/2027 . (3.B PL ....
Foundation Consumer Brands Term Ln Nt 1
..350424-AC-6 [ 11.019% 02/12/27 ..ovvvvvviiiiniiiiiiiiiiiiiieeeeinn | s L 09/18/2023 . | .eeeniiiiiiiieeeeeeeiieeeees i e 12,801 012,801 [ 12,429 10,642 [ [ FC LV R A FCLVZ R A /2R 0 R AR R AR 951 |. 02/12/2027 . (2.C PL ....
Foundation Consumer Brands Term Ln Nt 2
..350424-AC-6 [ 11.791% 02/12/27 ..ovvvvvvviiiiiiiiiiiiiiiinieeeinn | s L 09/18/2023 . | .eveneiiiiiiiieeeeceiieeeees i e 13,977 [ 13,977 [ 18,977 | [ e e e [ [ <78 O O O . 02/12/2027 . |2.CPL ....
GC Waves Holdings Inc 2023 Replacing Term Ln
..36210%-AA-8 [Nt 1 11.331% 07/17/29 ..eeiiiiiiiiiiiiiiiiiies | s . 09/29/2023 . . 07/17/2029 . |4.A Z .....
GS Seer Group Term Ln Nt 1169
2 362658-AA-0 [ .eenieii s [ . 09/29/2023 . | .eeeniiiiiiieeeeeeiieeees i o263 [0 2,836 [ 2,636 | [ e e e e oo 2836 oo [ [ 136 | 04/28/2029 . |4.A Z .....
Galway Insurance Hold Inc Term Ln Nt 1
..36457W-AD-3 [ 10.740% 09/29/28 .......evvivvirrnniiiiiiiiniiinenns | s . 09/29/2023 . | .eenniiiiiiiiiieieeiiiieeeees e e 17,2760 17,276 [ 17,276 | 1T,276 [ e e e [ [ L7 T P FOUNRUR AR RN 1,349 |. 09/20/2028 . |4.APL ....
Gerson Lehrman Group 1st Amend Incremental
..374237-A*-6 [ Term Ln  10.701% 12/15/24 .....ovvvivinnniiiies | nnnnns . 09/29/2023 . | .. . 12/15/2024 . |2.CPL ....
Gerson Lehrman Group Term Loan 10.790%
L3T4237-A*-6 [ 12/15/24 oo s . 09/29/2023 . . 12/15/2024 . |2.CPL ....
GovCl0 Buyer Com Term Ln Nt 1 10.818%
.. 38362%-AA-0 [ 08/18/27 ...vvviiiiiiiiiiiiiineecccnieeeceinin | s . 09/29/2023 . | .eenneiiiiiiiieeeeeiiiieeeees i e 21,644 (021,644 [ 21,644 2168 [ e e e [ [ P4 7.7 R R R RN 1,372 |. 08/18/2027 . [4.A PL ....
Groundworks LLC Term Ln Nt 1 11.811%
..399548-AC-6 [03/14/29 ....ovvvvniiiiiiiiiiiiiiiii s | s . 09/29/2023 . | .eenniiiiiiieeeeeeeiieeeees i [ 35120 [0 30512 80512 i [ [ [ e e e 3512 | i s e 143 (. 03/14/2029 . [4.A Z .....
Guidehouse Inc Term Ln Nt 1 11.666% 10/16/28
LA0T788-AA-8 [ oeeeeneeeee e | . 09/29/2023 . | .eenniiiiiiiieeeeeiiieeeees e e 11,287 [ 11,287 1,287 e T1237 [ e e e [ [ 1,287 e o fo 958 |. 10/16/2028 . [4.B PL ....
H B Fuller Company Term Ln B Nt 1 7.568%
.. 40409V-AS-3 [10/01/24 ...eeviiiiiiiiiiiiiiiiie e | s . 09/29/2023 . | .eeeniiiiiiiieeeeeeeiieeeees e [ 2,8000 02,5000 [ 2,500 | e e e e e e 1LV R R R R, 114 [. 10/01/2024 . |3.A FE ....
HAH Group Holding Incremental DD Term Ln Nt 1
.. 40467A-AH-2 [ 10.316% 10/29/27 ....evvvvviiiniiiiiiiiiiiiieeeeins | s L 09/29/2023 . | .eeenieiiiiiieeeeeeeieeees i el 3,788 [l 3788 [ BB s [ [ L7 I O RN L (O O RN LTI T PO FORURRR RN RN 130 . 10/29/2027 . [4.A Z .....
Hanger Inc 1st Lien Term Ln Nt 1 11.577%
L A1043F-B*-9 [10/03/28 ...evvviiiiiiiiiiiiiiiiieciieeeeen | s . 09/29/2023 . | .eeeniiiiiiiiiieeeeiiiiieeeees i feeen 10,3400 [00010,340 [ 10,340 | 10,340 [ e e e [ [ 0 I O R N AR 890 |. 10/03/2028 . 3.C PL ....
Hanger Inc 1st Lien DD Term Ln Nt 1 11.566%
L A1043F-B-7 [ 10/03/28 ovvvniiiiiiiieieeiiei e | s . 09/29/2023 . | .eeeniiiiiiieeeeeiiieeees | fereennn 669 869 [ B89 | B89 [ [ e e e [ L O O AR 59 |. 10/03/2028 . |3.CPL ....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 [ 11.200% 10/31/24 ..oovvveniiiiiiiiiiiiiiiiiiieeees | s . 09/29/2023 . | .eeenieiiiiieeeeeeniieeees i el 8,319 [0 8,319 [ 8,152 8,200 [ 29 [ 29 [ e 8319 [ [ [ 682 |. 10/31/2024 . |3.APL ....
Hightower Intermediate LLC Amendment #3 Term
L A43118D-A*-1 [Ln Nt 1 7.850% 04/15/29 ...oevvvvviiinnniinies | nnnnns . 09/29/2023 . | .. . 04/15/2029 . |4.A Z .....
1G Investments Holdings LLC Term Ln
..449580-A%-3 [ 11.416% 09/22/28 .....evviivviinnniniiiiiiiiiininns | nnnnns . 07/31/2023 . | Tax Free Exchange ....... |occcoeeriiiiivnnnnns Joveennnn 4,971 [ 5,051 [ 4,950 i 4,967 s Joveininiiinnnns L PP FTTTTOUUUTII 4 s e LR T P N O A 569 |. 09/22/2028 . [4.A PL ...
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1G Investments Holdings LLC Term Ln Nt 2 Redemption 100.0000
.. 449580-A%-3 [ 11.490% 09/22/28 ......ovvvvvvviiiniiiiiiiiiiiiinees | s . 09/29/2023 . | .eeeniiiiiiieeeeeieiieeees e e 5,051 [oeeveiennns 5,051 ...l 4,91 |............. LR O N L PO AN LT PO A LN O S N 416 |. 09/22/2028 . [4.A PL ....
IQNavigator Inc Term Ln Nt 1 10.831% Redempt ion 100.0000
. 44989%-AC-7 [05/02/29 ...evvvvnniiiiiiiiiiiniiiiie s | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 3,256 |l 3,255 [oininnnne 3,255 [oooeinnnnnn < O R (SR R LSS OO R R R 253 |. 05/02/2029 . |4.CPL ....
IQNavigator Inc Delayed Draw Term Ln Nt 2
.. 44989%-AD-5 10.581% 05/02/29 .......cooeveeieneinninnninns [ . 08/30/2023 . | Tax Free Exchange ....... |ocoooveeeenininnins |oeeennnns 53,873 |..ooeeens 53,873 [coeunnnns LR 1 T P Y U R R R £ O O 766 |. 05/02/2029 . |4.C PL ....
Coherent Co Term Ln B Nt 1 8.068% 07/01/29 Redemption 100.0000
CABIT3I-AQ-T [ e | s . 09/29/2023 . | .eeeniiiiiiie e s s <X R R R L PO RN [ R A FCJRc . IR R AU R 151 [. 07/01/2029 . |3.B FE ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 | Term Ln Nt 2 12.118% 12/28/28 ... [ . 09/20/2023 . | Tax Free Exchange .. . 12/28/2028 . |2.CPL ....
Infinity Home Services Holdco Delayed Draw Redempt ion 100.
..45676@-AA-4 [Term Ln Nt 3 12.240% 12/28/28 ........ccceevvee | unnnns . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e 207 o 207 | T e O O SN L Y S N 8 |. 12/28/2028 .|2.CPL ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 | Term Ln Nt 4 12.252% 12/28/28 .........coeeeee [oennnn . 08/07/2023 . | Tax Free Exchange ....... |.cooeeeeeeninninins |oeeennnnins 6,202 |.eeeerrnnns 6,202 |............. LG i O R Ay Lo R N 129 |. 12/28/2028 . |2.C PL ....
Infinity Home Services Holdco Term Ln Nt 1 Redempt ion 100.0000
..45676@-AB-2 [12.236% 12/28/28 ........eovvviiiiiiiiiiiiiiiiiieees | s L 09/29/2023 . | .eeeniiiiiiieeeeeiiieeees i e 2,789 |oeeerrrenns 2,789 |l 2,789 | L O O S R R A 28 O R N 250 |. 12/28/2028 . [2.C PL ....
Inszone Mid LLC Term Ln Nt 1 11.380% Redenption 100.0000
.. 45836#-AA-9 [ 11/08/28 ......ccevvnniiiiiiiiiiiiiiiiiiieecciiin | s . 09/29/2023 . | .eeeniiiiiiieieeeeieieeees i e [ LT P 3,146 |l 3,146 |l T O S A R A O S N 305 |. 11/08/2028 . [3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 19
..45836#-AB-7 | 12.166% 11/08/28 ........evvvvumrrnnnnninniiiiininns [ eeeenn . 09/01/2023 . | Tax Free Exchange ....... |.cooeereeennnninnns |oeeeeees 166,050 |.......... 166,050 |.......... T O P O RN 166,050 . 11/08/2028 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 17
..45836#-AB-7 | 12.177% 11/08/28 .....evvvvvrinininiiiiiiiiiiiiiiins [ oo . 07/31/2023 . | Tax Free Exchange ....... |.coeeeeeeennnninnns |oeeeees 126,721 |....eeeeee 126,721 |........... L 2 O O i ) ) O SRR 126,721 . 11/08/2028 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 15
..45836#-AB-7 | 12.179% 11/08/28 ......oovvvvvervriiiiiiiiiiiiiiinns [ oo . 07/31/2023 . | Tax Free Exchange ....... 7,828 |.. . 11/08/2028 . |3.CPL ....

Inszone Mid LLC Delaye

..45836#-AB~7 | 12.181% 11/08/28 ......ccevvvrreriiiiiiiiieeeiiis [ eeeees . 09/01/2023 . Tax Free Exchange ....... |ocoeviiiuverniiiin foeeennnne 16,689 |............ 16,689 |............ 16,689 [ooevveeiiiiiiiinens o e e e e JLCCICIe N ORI FUUU RO RN 257 |. 11/08/2028 .|3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000

..45836#-AB~7 | 12.332% 11/08/28 ......oevvveiiiiiiiiieiiiiiiieees [ eeeees . 09/29/2023 . [ uveeieeeeiiiieeeeiieees e [ 533 |oiieieiiiinns 533 | 533 | [V R ) A ) R N LT IOURRUOUR RO U RN 22 |. 11/08/2028 .|3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 15

..45836#-AB~7 | 12.427% 11/08/28 ......cevvveeeeeiiiiiiieciiiiies [ reeees . 07/17/2023 . [Tax Free Exchange ....... [occooviiivennnnnns foeenniinins 9,840 f............ 9,840 |....ccuneens 9,840 [oooiiiiiiiiiiiiiis e i [ i e e 9,840 |.ooviiiiiiiiins [ e e 196 |. 11/08/2028 . 3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 13

..45836#-AB-7 | 12.431% 11/08/28 ......ceevvveeiiiiiiiiiiciiiiies [ eeeees . 07/17/2023 . Tax Free Exchange ....... |ocooeiiiuveenninin foeeeennne 22,077 foeeeennns 22,077 |oveeeennne P72V P KU AU R RO R R 22,077 |oeeeiiienneens foeiiiiis i e 683 |. 11/08/2028 .|3.C PL ....
Second Nature Inc Term Ln Nt 1 10.846% Redenption 100.0000

. 48278#-AA-8 | 10/22/28 .......vvveiiiiiiiiiiiciiiieeeeeciiiees [ eeees L 09/29/2023 . [ uvveiieeeiiiieeeeiieens e 3,028 03,928 03,928 [ 30918 [ e 10 L 10 [ 3928 | e e 242 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln Nt 2 11.346%

. 48278#-AA-8 | 10/22/28 .......evveiiiiiiiiiieiiiieece e [ eeeees L 09/29/2023 . [ uvveieeeeiiiiieeeeiiiens [ [ 883 [ 883 883 BB [ e [ s [ fnl 883 L [ i | 68 |. 10/22/2028 . [3.A PL ....
Kellermeyer Building Sves Initial Term Ln Nt

LA48773#-AA-8 |1 11.519% 11/07/26 ..oovveeeeiiiiiiiieeciiiies [ eeeees L 09/29/2023 . [ uveeieeeeiiiiee e e el 1,061 [ 1,981 194 [ 1,048 [ e 18 L 18 s e 198 | e e e 199 |. 11/07/2026 . [4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term

..48773#-AB-6 |Ln #4 Nt 2 11.119% 11/07/26 ... [ PUTT . 09/29/2023 . . 11/07/2026 . |4.A PL ...
Kellermeyer Building Svcs Delayed Draw Term

..48773#-AB-6 |Ln Nt 1 11.369% 11/07/26 ......cccvvvverreiiins | eeeenn L 09/29/2023 . [ uvveieeeeiiiieeeeiieees e [ 43T [ 83T [ A27 [ 829 [ B e 3 [ 83T L [ i | 44 . 11/07/2026 . |4.A PL ....
Kellermeyer Building Sves Term Ln #4 Nt 1

A8773#-AD-2 | 11.119% 11/07/26 .evveeeeiiiiiieeieiiiieceeecs [ eeeees L 09/29/2023 . [ uveeiieeeiiiieeeeiieens e e 1,808 [ 1,808 [ 1772 [ 1779 i 8 e 28 [ e 1808 | e e e 183 |. 11/07/2026 . [4.A PL ....
En Engineering LLC (Kene Acq) Term Ln Nt 1

..48881#-AB-5 |9.640% 08/08/26 .........cccuvveereeiiniiiiiniiiins | reeens . 09/29/2023 . | .. . 08/08/2026 . |3.B PL ....
En Engineering LLC (Kene Acq) Delayed Draw

..48881#-AC-3 |Term Ln Nt 1 9.640% 08/08/26 ...........cceeen | vunennn L 09/29/2023 . [ uveeieeeeiiiieeeeiieens [ [ 352 352 [ 349 350 [ 2 [ 2 [ fin 382 i [ i | 25 |.08/08/2026 .|3.B PL ....

..512064-AA-9 | Al Fire Term Ln Nt 1 11.717% 03/22/27 ...... |....... . 09/29/2023 . | .eveeeeeeiiiiiiieeeeeeiieees e e 2,208 2,208 [ 2,964 [ 2974 s e L 3 L 2208 | e e e 179 |. 03/22/2027 . [3.B PL ...
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Al Fire Delayed Draw Term Ln Nt 1 11.150% Redemption 100.0000
L 51206#-AB=7 |03/22/27 . [ e L 00/29/2023 . [ eevveiinieiieeeieeeeee [ [ 28 | P I R A5 | P27 RSN USRI 2 [ [ 2 [ s 28 e o o e 20 |. 03/22/2027 . |3.B PL ...
Al Fire Delayed Draw Term Ln Nt 3 11.170% Redemption 100.0000
L 51206#-AB=7 |03/22/27 .t [ e L 09/29/2023 . [ 1evveiinieineeieeeeee [ [ 239 e 289 [orriiiiiens 287 e P74 FOURRR ORI 2 [ [ 2 [ s 239 e Joereenieniiins o e 19 |. 03/22/2027 .|3.B PL ...
Al Fire Delayed Draw Term Ln Nt 4 11.703% Redemption 100.0000
L51206#-AB=7 [03/22/27 ..ovvieiiiiiiiiiiiiireieeeeeenenn | e . 09/29/2023 . | .. o [ e T4 T PR P4 T AR LA T R T o oo s s s e T4 | o oo e 6 . 03/22/2027 . [3.B PL ....
Al Fire Delayed Draw Term Ln Nt 5 11.726% Redemption 100.0000
L 51206#-AB=7 |03/22/27 . [ e L 09/29/2023 . [ 1evveiinieineeieeeeee [ [ 129 [ 129 | 129 [ Joerenieninis e o oo e e L2 T PSR RORVRURURUR RPSURUURPR RTPRURR 7 | 0372272027 . [3.B PL ...
Al Fire Delayed Draw Term Ln Nt 2 11.751% Redemption 100.0000
L 51206#-AB=7 |03/22/27 .t [ e L 09/29/2023 . [ 1evrveiinieiineeieeeene [ [ 283 e 283 ferriiiiiene 281 | 3 1 FUURRR U 2 [ [ 2 [ s 233 oeereieieies Joereeneniiins o e 19 |. 03/22/2027 .|3.B PL ....
Unleashed Brands LLC Term Ln Nt 1 12.890% Redempt ion 100.0000
L 527878-AA-T | 12/27/27 . [ e L 00/29/2023 . [ eeevveeieeiiinieineines | [ 3,718 [ KT A LI 3,718 | 3,718 |oveernninies e foeeeenieninine oo e s E AT I AR FUSURURURVR RUIROUR USSR 357 | 12/27/2027 . |3.APL ...
Lifestyles US Holdco Inc Term Ln Nt 1 Redempt ion 100.0000
..53220%-AA-2 | 12.140% 11/30/28 .oovvireeieieeeieieeeieeniens [ e L 00/29/2023 . [ eeevrveeiieiieinieineenes | [ 3,718 [ KT A LI 3,718 | 3,718 |oveernninies e foeeeenieninine oo e s E AT I AR FUSURURURVR RUIROUR USSR 362 |. 11/30/2028 . [3.A PL ...
Lower ACS Inc Term Ln Nt 1 10.916% 01/07/26 Redempt ion 100.0000
CBATTTEAR2 | e [ e L 00/29/2023 . [ eeevveeieeiiinieineines | [ 5,058 [ooeevrrirrine 5,058 |evrreennne 5,058 [orveverearene 5,088 |ouererinienies Jorerenenenes foeneenieninine oo e [ 5,058 [.vcveiiieiiis foerrreiiieiie e oo 403 |. 01/07/2026 . [2.C PL ...
Lower ACS Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
L BATTT4-AB-0 | 10.916% 01/07/26 ...ovvveneveneieneriererieienes [ e L 09/29/2023 . [ 1evveiinieineeieeeeee [ [ L1 I R AL I FUR 148 [ AL T AU FESSRIRRUIRPI RUSURURURUREE NORRURUIUTUR STURURPRUR RPN 8 [ [ e i 43 | 01/07/2026 . [2.C PL ....
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.0000
..553404-AG-4 [Nt 1 11.490% 01/29/27 .oovvvveveniveiiiecnies [ . 09/29/2023 . [ eeiveeieeeiieeneneeenes Joerieeieeneiee [ 3,750 [ 3,750 13,741 .3,750 |.. . 01/29/2027 . |3.APL ...
MB2 Dental Solutions LLC Trancl
..553404-AG-4 Nt 4 11.498% 01/29/27 ..oevvuvreviernnnnnnnns | e . 08/30/2023 . | Tax Free Exchange ....... |oweeerererieniens [oeriennn 139,649 |vrevenne 139,649 [.oovveene 139,649 |ovvivvieinininiins forreninienins oo e s s e 139,649 . 01/29/2027 . |3.APL ...
MBS Services ist Lien Term Ln Nt 1 10.869% Redenption 100.0000
1553924 -AA-8 | 02/26/26 ...veueveniieieieeiieie e [ e L 09/29/2023 . | veeveeinieiieeineeeene [t [ 387,930 |vrrrenne 387,930 [ovrene 380,442 |..vnnns 385,077 |oevveerinnnins forervennn 2,853 |viiiiiinies e 2,853 |viiriniiies e 387,930 |rvevveririies foereenienienins [ e 36,627 . 02/26/2026 . [4.B PL ...
Margaritaville Holdings LLC Term Ln Nt 1 Redempt ion 100.0000
..566580-AH-8 | 10.140% 0B/17/27 ..evveveneeveneseenerieresieienees [ e L 00/29/2023 . [ eeevveeieeiiieeinieines | [ 3,124 | 3,124 o 3,124 | 3128 [ [ o s s e 3,124 e o oo e 231 | 08/17/2027 . [4.B PL ...
Margaritaville Holdings LLC Dalayed Draw Term Redenption 100.0000
..566588-Ad-4 |Ln Nt 1 10.148% 06/17/27 .eovevvreevereareninen [ v L 00/29/2023 . [ eeevveeieeiiieeinieines | [ 1,428 e 1,428 v 1,428 [ Jrninininis v v oo e s LI T AR RUNURURURUR RURTIUROUR RSTURRRIN 42 |.06/17/2027 . [4.B PL ....
Mather Group LLC Term Ln Nt 1 11.140% Redempt ion 100.0000
LSTBT1#-AA-2 [ 03/31/28 . [ e L 00/29/2023 . [ eeviveeieeiieinieineines | [ 6,265 |eirriennn 6,265 |.oovreeenne 6,265 |.eoeeene 6,265 |.eriiiniinies forerenenenes foereenieninins oo e e 8,265 |-vevverieiines forrenieninnins foereniiiin [ 519 |. 03/31/2028 . [3.A PL ...
Mather Group LLC Delayed Draw Term Ln Nt 3 Redempt ion 100.0000
L57671#-AB-0 | 11.116% 03/31/28 ...ovevvvenieciriererieiesiniens [ e L 09/29/2023 . [ 1evveiinieineeieeeeee [ [ HB [ ZA T R 416 | BB |oveiiiniinis Joerereienes foeveenininine oo e s Z5 T3 PSRRI RUURUURURUREN RORSURPRURUR ISURPRRRN 34 |.08/31/2028 . [3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 4 Redempt ion 100.0000
L57671#-AB-0 | 11.119% 03/31/28 .o.vevvrveriieeeieieeeieeniens [ e L 00/29/2023 . | 1evvenirieirieieieinees [ [ 75 fovereinenens [T IR £ PV FESUURURURU FESURRPRRRURRPI NUSURURURUR RURTUTOTUTURN RTURPRURUR TP 75 [ o [ e 4 |.03/31/2028 . [3.APL ...
Mather Group LLC Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
L57671#-AB-0 | 11.140% 03/31/28 ...veverveveeeeeieieeeieeiiens [ e . 09/29/2023 . | cevieeieeeeeeeeenees e oo T8 e 1118 e 116 [ 1118 [ e o o e [ 1116 | e e 97 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 5 Redempt ion 100.0000
..57671#-AB-0 | 11.217% 03/31/28 ... e . 09/29/2023 . | .. . 03/31/2028 . [3.A PL ...
Mather Group LLC Delaye
L5T671#-AB-0 [ 11.217% 03/31/28 .ovvenveeeieieieeiesiesienies | e . 09/29/2023 . | Tax Free Exchange ....... |oeeererierieniens foeveennn 169,545 |ovvrvrern 169,545 [ 189,585 | o oo e s s e 169,545 veuvervinienes foereeienienine foereriiiin e 9,367 |. 03/31/2028 . [3.A PL ...
Monica Hids Inc aka Wilshire Term Ln Nt 1 Redempt ion 100.0000
..B0937@-AA-8 | 11.640% 01/08/27 ..evvvenevenesieneriererieienens [ e L 00/29/2023 . [ eeevveeieeiiinieinieines | [ 4,861 [ 4,861 |oovereeenne 4,691 |vreeene 4785 | [ 127 Jovevinnine [ RPN R F: -3 R PSRRI FURURURURVR RUIUIRPRUR ORI 437 |. 01/08/2027 . |2.CPL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redempt ion 100.0000
..61559#-AA-1 | 11.390% 08/04/28 .....evervevereeeeneeieeeieeiiens [ e L 00/29/2023 . [ eevveeieeiieinieinieinies | [ 5,711 [oiiiiine 5,711 Jovevreene 5,711 |veeereeen 5,711 |ovevrininnis Jorevenenenies foeveenieninine oo e s (74 N PSRRI FURURURURVR RUIRORUR TURRRN 489 |. 08/04/2028 . [2.CPL ....
Mr Greens Intermediate Term Ln Nt 1 11.680% Redenption 100.0000
..624828-AA-3 | 05/01/29 .veueveniieneieieseie e [ L 00/29/2023 . [ eeevveeieeiiinieinieinies | [ 2,547 v 2,547 o 2,547 foveeieenninenee feevrniiii [ Jis s o e 2,547 oveeiieienes o oo e 108 |. 05/01/2029 . |4.A Z .....
Redemption 100.0000
..62931%-AA-2 | Topix Pharma Term Ln Nt 1 10.328% 10/31/24 |....... . 09/29/2023 . [ .evviveiiiiiiiiciicinie |oeieenisieniiens | 2,24 | 2,284 | 2,192 | 2,24 | foniiiiiis 19 |oereniniiies Jovneninnens 19 |rieiiniiis Jorenenenn 2,204 [ o o o, 152 | 10/31/2024 . [3.B PL ....
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Topix Pharma Delayed Draw Term Ln Nt 1 Redemption 100.0000
..62031%-AC-8 [10.427% 10/31/24 ..oovvveeiiiviiiiiiiiiiiiniiieeees | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e L FL T R T4 | LT R K LT PO RN LT PO RN G2 O R ) AU 51 |. 10/31/2024 . |3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1 Redemption 100.0000
..62031%-AE-4 [10.427% 10/31/24 .oovvveniiiiiiiiiiiiiiiiiiiieeees | s . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e 562 |oieeiiiiiiiinns 562 |.oiiiiiiiieens 562 |.oiviiiiinnns L O O R N £S1 7 R Y R R, 38 |. 10/31/2024 . |3.B PL ....
Nelipak Holding Co First Lien Term Ln Nt 1 Redemption 100.0000
..64027%-AA-3 [9.769% 07/02/26 ....evvvvvviinnniiiiiiiniinieeiinn | s . 09/29/2023 . | .. FU R N 1,541 [oeins 1,541 | 1,510 |oeennnnne 1,623 |oovviiiiiiiiine i, LI O R 125 R AN <3 R N R RN 106 . 07/02/2026 . [3.A PL ....
Nelipak Holding Co Incremental Term Ln Nt 1 Redempt ion 100.0000
..64027*-AB-1 [9.769% 07/02/26 ....evvvvvviinnniiiiiiniiiniiniins | s . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e 250 | 20 [ 25 [t L. O E LT PO RN LT PO RN < T0 R R N R R, 17 |. 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 11.145% 09/15/27 .....oevvvvvvnnns | uunnnns . 09/29/2023 . | .eeniiiiiiiieeeeeieieeeees | e KT F 357 oo Y/ R 1 O R RN FC T/ R Y R R, 23 [. 09/15/2027 . [2.C Z .....
North Amer Science Assoc Inc Delayed Draw New
..65685%-AC-9 [Term Ln Nt 2 11.159% 09/15/27 .....ovvvvvvviinn | uunnnns . 09/15/2023 . | Tax Free Exchange ....... . 09/16/2027 .|12.C Z .....
North Amer Science Assoc Inc Term Ln
..65716@-AA-4 [ 11.059% 09/15/27 .oovvvvniiiiiiniiiiiiiiiiiiieees | s . 09/29/2023 . |Various ........cceeeevrvnen foevvnninnnnninnninns foveennnnnn5,697 [l 5,897 [t 5,682 i 5613 [ e84 s e84 [ el 5897 [ e [ 459 |. 09/15/2027 . [2.C PL ....
Fairway Lawns LLC Term Ln Nt 1 11.386% Redenption 100.0000
..65959#-AA-8 [05/17/28 ....evviiviiiiiiiiiiiiiiiinieiiinineeeinn | s . 09/29/2023 . | .eeeniiiiiiieeeeeeeiieeees i e 1,897 010897 [ 1549 | 1549 s 88 s o8B [ [ 1897 [ e [ 101 [. 05/17/2028 . [4.A Z .....
Fairway Lawns LLC DD Term Ln C-1 Nt 2
..65959#-AB-6 | 11.365% 05/17/28 ....evvvviviiniiiiiiiiiiiiieieiinn | s . 09/29/2023 . | .eenniiiiiiieeeeeeiiieeeees e el 1,148 L1148 1188 L [ [ [ e e e LI 2 R R R 49 |[. 05/17/2028 . [4.A Z .....
Fairway Lawns LLC DD Term Ln C-1 Nt 1
..65959#-AB-6 | 11.386% 05/17/28 .....coevvvvenniiiiiinniiniiiinnnn | s L 09/29/2023 . | .eeeniiiiiiiieeeeeeenieeeees i el 1,164 [ 1154 1120 | 1120 [ [ B O O, LS P F . O R F N 75 | 05/17/2028 . |4.A Z .....
Fairway Lawns LLC DD Term Ln C-1 Nt 3
..65959#-AB-6 [ 11.877% 05/17/28 ....ccevvveeiiiiiiiiiieeiiiinins | s . 09/29/2023 . | .eenniiiiiiieeeeeiiieeeees i e 306 808 [ 806 [ [ [ e e e [ 1 O O A 13 |. 05/17/2028 . |4.A Z .....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..65959#-AB-6 [ 11.891% 05/17/28 .....ceevvvvvnnniiiiinnineieiinnnn | s IRUEE Ve V172 O R < S 1 N < S R O O O A S B R R R R, 15 |. 05/17/2028 . |4.A Z .....
Nor thwinds Holding Co Term Ln Nt 1 11.772%
..66847@-AA-4 [05/01/29 ..evvvvniiiiiiiiiiiiiiiiineeceiieeen | s . 09/29/2023 . P L0 RS - O RN i T ) RPN RO RN RN R AN L T O Y N NN 252 . 05/01/2029 . [4.A Z .....
Novipax Buyer 1st Amendment Term Ln Nt 1
. 67008*-AB-7 [12.175% 12/01/26 ...evvvviiiiiiiiiiiiiiiiieeeeinn | s . 09/29/2023 . | .eenniiiiiiieeeeeeiiieeeees v feeeennn 3718 [ 3718 T8 T8 [ [ [ e e e LT T O Y R AR 343 . 12/01/2026 . [4.A Z .....
Aceto Corp 1st Lien Term Ln Nt 1 11.240%
L.B7052*-AE-6 [04/29/25 ....oevvvniiiiiiiiiinceceiis | s . 09/29/2023 . | .. 3,750 |.. . 04/29/2025 . |4.C ........
Omega Healthcare Holdings LLC Term Ln Nt 2
..670968-AA-0 [ 10.890% 10/24/25 .....eevvivviinnniiiiiiniiiiieees | s L 09/29/2023 . | .eeeiiiiiiiiieeeeeiiiieeeees e feeee3,0000 [ 3,000 [ 2,936 | 2,957 [ [ X T O O, L T O F B[00 O O N AR 228 |. 10/24/2025 . |2.A PL ....
Omega Healthcare Holdings LLC Incremental
..67096@-AC-6 |Term Ln Nt 1 10.640% 10/24/25 .........cccvvven | unnnns L 09/29/2023 . | .eeeniiiiiiiieeeeienieeees e e 1745 [ 1745 010706 | L TTE [ [ 2 I R 2 I R F R LS U RO RN RN 133 |. 10/24/2025 . |2.A PL ....
Omega Healthcare Holdings LLC Incremental Redempt ion 100.0000
..67096@-AC-6 [Term Ln Nt 6 10.790% 10/24/25 ........ccevvvnen | unnnns . 07/12/2023 . | .. FU R N 1,745 [ooooooennins 1,745 | 1,715 | LA U O R, 2 I R 2 I R F R LIS PR FOPPP R RN 87 |. 10/24/2025 . |2.A PL ....
Omega Healthcare Holdings LLC 2nd Amendment Redempt ion 100.0000
..67096@-AD-4 |[Increm TL Nt 5 10.790% 10/24/25 .........cccee | unnnns L 07/12/2023 . | eeeeeeiieiieeeeeeeieneees i e 1,085 |oeeeeennnnns 1,085 |ooveeeennns 1,085 |oveeniinnns 0 O N N R (RN < O R R 54 . 10/24/2025 . [2.A PL ....
Omega Healthcare Holdings LLC 2nd Amendment Redempt ion 100.0000
..67096@-AD-4 |[Increm TL Nt 1 11.390% 10/24/25 .........cccee | unnnns L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,085 |oeeeeennnnns 1,085 |ovveeennns 1,085 |oveeniinenne 0 O N R R (RN < T R R R 82 |. 10/24/2025 . |2.A PL ....
0il Changer Inc Term Ln Nt 1 12.311% Redenption 100.0000
L.B77788-AA-5 [02/08/27 ..evvviiviiiniiiiiiiiiiiinieeiininneeeinn | s . 09/29/2023 . | .eeeniiiiiiiieeeeeieieeees i [ 2,661 [.ooccennnnns 2,661 |.coeeenns 2,608 |...oeunnnnnn 2,615 | v Y O O, LY PO F 2511 O O N AR 259 |. 02/08/2027 . [5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 4 Redenption 100.0000
..B677788-AB-3 [12.068% 02/08/27 ......eevvvvvnniiiiiinnniiiiiinnnn | s . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e FC L R P 345 [ F 7 R L O AN L S AN B R N R R, 31 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 5 Redenption 100.0000
..677788-AB-3 [12.201% 02/08/27 ...evvvvvviiininiiiiiiiiiieiecinn | s . 09/29/2023 . | .eeeneiiiiiiieeeeiiieeeees | e 2 T F P2 PO 225 [ooeeiiiiiiiinnns 22T S S R R R 2 U R R R, 25 . 02/08/2027 . [5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 7 Redenption 100.0000
..677788-AB-3 [12.271% 02/08/27 ..eevvviviiivninniiiiiiiiniiiiiins | nnnens . 09/29/2023 . | .euiiiiiiiiiiieeeeiiiiiieeeees | e 884 |....ccinnns 884 |...ccooeeinns LI N AP PPTN FTTTTUUPTTIN [ O FTTTTUUUTII 9 loiiiniiiiiinns i 884 |iiiiiiiiiiins Jovviiiiniiiiiins e e 5 |. 02/08/2027 .|5.B GI ....
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0il Changer Inc Delayed Draw Term Ln Nt 6 Redenption 100.0000
..B77788-AB-3 [12.276% 02/08/27 ...evvvvvvvvininiiiiiiiiiieeeeins | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e LT O LT F LT P O O R MR L5 O N 14 ). 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 3
..677788-AB-3 [12.394% 02/08/27 .......vvvvvviiiinniiiiiiiiiiinees | s . 09/11/2023 . | Tax Free Exchange ....... |oceevevrvriiinnnnns Jounnnnns 385,252 |.....eennns 388,089 |........... 384,770 |ovevennnnns 384,809 [.....ccovvneveen forriiiinnnns L2 I R A L I F R 385,252 [ooviviiiiiiinns [ e s 35,652 |. 02/08/2027 . [5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 3 Redempt ion 100.0000
L.B77788-AC-1 [12.077% 02/08/27 ...evvvvvvrrnnnieiiinniieieiinnnn | s . 09/29/2023 . | .eeenieiiiiiiieeeeeiiieeees i e YT P £ T PP AT PP £ O PO R RN VAT [P RO R RN 8 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 2 Redempt ion 100.0000
L.B77788-AC-1 [12.119% 02/08/27 ..evvvviiviiiniiiiiiiiiiiieeecinn | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e 362 |oeeiiiiiinns 362 |oiiiiiiiis 361 | £ 7 R R /2 PO RN /2 PO RN £ 7 R Y R R, 14 ). 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 1 Redempt ion 100.0000
..B677788-AC-1 [12.159% 02/08/27 ...ovvvvnviviiinnniiiiiiniiiinnns | s . 09/29/2023 . | .eveniiiiiiiiieeeeeinieeees i [ 86 [oiiiiiiiiinns 86 |iiiiiiiiiiiins 86 |iivniiiiiiinns L O O R RN O O R AU 14 ). 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 5 Redempt ion 100.0000
..677788-AC-1 | 12.160% 02/08/27 .... P U . 09/29/2023 . | .eueniiiiiiie e . 02/08/2027 .|5.B GI ....
Oil Changer Inc Incr
L.B77788-AC-1 [12.166% 02/08/27 ....coevvvvveniiiiiiinineieiinnnn | s . 08/07/2023 . | Tax Free Exchange ....... |oeevevvrirviinnnnns Jovunnnnns 100,911 |....eeees 101,809 [.......... 100,791 |ovveennnnns 100,794 [oveiiiiiiiiies o L LV T RN LAV U 100,911 [ooveiiiiiiinens oo [ s 7,502 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 4 Redempt ion 100.0000
L.B77788-AC-1 [12.311% 02/08/27 ..evvvriiviiviiiiiiiiiiiiieeeeinn | s . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e -7 T -7 T R 868 |ouvuuiiiiiinnnns LRI PO E [ PO RN [ PO RN L-4< T R FORR RN RN 17 |. 02/08/2027 .|5.B GI ....
Pye Barker Company 1st Lien DD Term Ln Nt 1 Redempt ion 100.0000
..694288-AA-5 [ 11.072% 11/26/27 .eevvvvvviinieiiiiiiniieeeiiinnn | s . 09/29/2023 . | .eueniiiiiiie e . 11/26/2027 . |4.CPL ....
Patriot Growth Insurance Svcs Term Ln Nt 3 Redemption 100.0000
.. 70344E-AD-9 [10.811% 10/16/28 .....cevvvvnviviiiniiiiiiiininnes | s . 09/29/2023 . | .eueniiiiiiie e . 10/16/2028 . |4.A PL ....
Patriot Growth Insurance Svcs Term Ln Nt 3
.. 70344E-AD-9 [10.811% 10/16/28 .....cevvvnriiviiiniiiiiiiininnes | s . 09/29/2023 . | Tax Free Exchange . 10/16/2028 . |4.A PL ....
Patriot Growth Insurance Svcs Term Ln
.. T0344E-AD-9 [10.865% 10/16/28 ......ccvvvvnvvviiiiiiieiiiinins | s . 08/15/2023 . | Tax Free Exchange . 10/16/2028 . |4.A PL ....
Patriot Growth Insurance Svcs Term Ln Nt 5
.. 70344E-AD-9 |10.979% 10/16/28 .... P U . 09/29/2023 . | Tax Free Exchange .. . 10/16/2028 . |4.A PL ....
Patriot Growth Insurance Sves Term Ln Nt 1 Redemption 100.
.. T0344E-AD-9 [ 11.026% 10/16/28 ......cevvvvriviiiiiiiieeiiiinins | s L 08/17/2023 . | eeveeeeieiiieeeeeiieeeeees i feeee (3,495) |........... (3,495) [cvvvvnnnnn (3,495) [..evvnnnnnnn {1055 T R O O O R R [T ) U U R N . 10/16/2028 . |4.A PL ....
Patriot Growth Insurance Svcs Term Ln Nt 7
.. T0344E-AD-9 [ 11.305% 10/16/28 .....oovvvvvenniieiiiniineeiinnnn | s . 09/29/2023 . | Tax Free Exchange ....... |occoeervriiiinninnns fooenennnns T7.677 |oeeivennnnns 77,677 |eveeeennnns TT,677 |eveennnne - O N R NN AR AR 074 R (SRR RN RN 6,536 |. 10/16/2028 . |4.A PL ....
PetVet 1st Lien Incremental TL Nt 1 10.323% Redenption 100.0000
L T0476X-AL-9 [02/15/25 ovvvviiiiiiiiiiieciie s | s L 09/29/2023 . | .eenniiiiiiieeeeeeeieeeees i [ 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 290 |. 02/15/2025 . |4.B FE ....
Pegasus Global Enterprise Hlds Incremental Redempt ion 100.0000
..705598-AE-6 [Term Ln Nt 1 11.200% 05/29/25 .......cevvvvvees | unnnnns . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 2,254 | 2,254 |oooiiiiinnnns 2,164 |oooeennnnnns P\ R R £ O O, L5 R F T R R S R 185 |. 05/29/2025 . |3.A PL ....
Pegasus Global Enterprise Hlds 2nd Amendment Redempt ion 100.0000
..705598-AF-3 |[Incre DD TL Nt 1 11.140% 05/29/25 ............ | .ceeeees L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,06 |oeeeennnnnns 1,046 |ooveeennnnnns O R S R R RN I O S R 43 |[. 05/29/2025 . [3.A Z .....
Pegasus Global Enterprise Hlds 2nd Amendment
..705598-AF-3 [Incr2 DD TL Nt 2 11.897% 05/29/25 ........oes | uunnnns . 07/17/2023 . | Tax Free Exchange ....... |oceveeerviviinnnnns Jovunnnnns 250,166 |........... 250,166 |........... <510 (1 A S R R R 0 (1 R R R R 8,289 |. 05/29/2025 . |3.A Z .....
PerkinElmer US LLC Term Ln Nt 1 12.155% Redenption 100.0000
L T1404#-AA-T [ 03/13/29 v s L 09/29/2023 . | .eeeniiiiiiieeeeeieieeeees i e 3,718 [ooeiiiinnnnns 3,718 | T/ O O N N S U RN LT T O Y R AR 229 . 03/13/2029 . [4.A Z .....
Redemption 100.0000
..71579%-AE-2 [Pestco LLC Term Ln A Nt 2 12.200% 02/17/28 |....... . 09/29/2023 . | .. O R 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 12.417% 02/17/28 |....... . 09/29/2023 . | .eeeniiiiiiieeeeeiiieeeees i e 2,967 |oeeeiiiinnns 2,967 | 0 O O N S R (RN 2,967 |oeiiiiiiiiiee oo s e 238 |. 02/17/2028 .|3.B PL ....
Petroleum Servce Group LLC Delayed Draw Term Redempt ion 100.0000
L.71667%-AA-3 [Ln Nt 1 10.650% 07/23/25 ......ceevvvvnnnnieneen | nnnnns L 07/03/2023 . | eeeeneeeeeiiiieeeeeeniieeees i e YL 2 PO L3 P £ T PO O O R RN L. S R R RN 4 (. 07/23/2025 . (3B Z .....
Petroleun Servce Group LLC Term Ln Nt 1 Redempt ion 100.0000
. 71667*-AB-1 [ 10.846% 07/23/25 ....evvvviivviiiiiiiiiiiniiiieeees | s L 07/03/2023 . | .evenieeiiiiieeeeeeeiineees i e 3,720 [ 3,720 |oeeiiinnnnns 3,645 [....ccovnnnn FC 120 O F N K/ F R, [T/ PR F R [PV U RN R R 197 |. 07/23/2025 . |3.B Z .....
Petroleun Servce Group LLC New DD Term Ln Nt Redenption 100.0000
L 71667%-AD-7 [3 11.301% 07/23/25 ...eovvviiiiiininniiiiiinnnns | nnnnns . 07/03/2028 . | aeenniiiiiiiiiiieeeiiiiiieeees i feeeeeiianns 14 | L P L O o A (P PP T rr T L O PP FETT OO U PP FETTTTOUPPT 1 ].07/23/2025 . [3.B PL ....
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Petroleun Servce Group LLC New DD Term Ln Nt Redemption 100.0000
L T1667%-AD-7 |5 11.369% 07/23/25 ..oevvvveiiiiiiiiiieiiciiiis | s L 07/03/2023 . | eevneeeeieiieeeeeeiiieeeees i feeeeeeeiian 513 | 513 [ L5 O O O R AR 513 [ oo [ e . 07/23/2025 . |3.B PL ....
Petroleun Servce Group LLC New DD Term Ln Nt Redenption 100.0000
L T1667%-AD-7 |4 11.397% 07/23/25 .oovvvveiiiiiiiiiicciiin | s L 07/03/2023 . | eeeeeeeeeiiiieeeeeeeiieeees i e R T O [ [ R O R B O O RN 3 |. 07/23/2025 . |3.B PL ....
Petroleun Servce Group LLC New DD Term Ln Nt Redenption 100.0000
L T1667%-AD-7 |2 11.400% 07/23/25 ..oovvvniiiiiniiniiiiiiinns | s L 07/03/2023 . | eevneeeeieiieeeeeeiiieeeees i feeeeeeeiian [CI5K T 663 |....coevnnnnnn 663 |....covvnnnns 6T O O R N L5 O A 36 |. 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 [ 1 11.405% 07/23/25 ...oovvvniiiiiiiiniiiiiiiins | s . 07/03/2023 . |Various .......cceeveeveenns foevvnnnnnneiinnnins Jovviinnnniinnnns L7 P [ . [ . 72 R O R N 7 O O RN 6 |. 07/23/2025 .|3.B PL ....
Petroleum Servce Group LLC New Term Ln Nt 1
..71667*-AE-5 [11.401% 07/23/25 .... N ISR . 07/03/2023 . |Various ... . 07/23/2025 . |3.B PL ....
Petroleun Servce Group LLC New Term Ln Nt 2 Redempt ion
L T1667%-AE-5 [ 11.501% 07/23/25 .oovvveniiiiiiiiiiiiiiiiiieeeees | s L 07/03/2023 . | eevneieeeeiieeeeeeenineees i o5 [ B B B s [ e [ [ e L O O RN 3 |. 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC New Term Ln Nt 2
L T1667%-AE-5 [ 11.501% 07/23/25 .oovvveniiiviiiieiiiiciiiiieeeees | s . 09/06/2023 . | Tax Free Exchange ....... |occoeerriiirinninnns fooenennens 21,529 | 21,529 [oeeiiiine 21,529 |ooeiiiiene 42 R R Y R (R RN 21,529 [ oo [ [ 2,064 |. 07/23/2025 .|3.B PL ....
Petrus Buyer Inc Term Ln Nt 1 11.935% Redenption 100.0000
L T1684#-AA-8 [ 11/04/28 .eeeviiiiiiiiiiiiiiiienecciieeeeien | s L 09/29/2023 . | .eeeniiiiiiieieeeeeeiieeees i e 6,300 [.ooiiirnnnns 6,300 |.eeennnnnns 6,300 |.eeveunnnnns L 0 O O R AN {00 I O Y A NN 505 |. 11/04/2028 . |3.B PL ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance Redenption 100.0000
.. T2753R-AD-0 [Term Ln Nt~ 9.369% 12/14/25 ......covvvvevvviins | unnnns L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1181 | 1,181 | 1,086 [..ooovvnnnnn 1,001 |oiiiiiiiiiies o ) O L1V O FOR T3 [ o o [ 76 | 12/14/2025 . |4.C FE ....
Blade Holdings Inc Term Ln Nt 1 11.540%
L T4016%-AA-5 [ 08/31/27 evvveiiiiiiiiiiiiiiiiiinencciiineeeien | s . 09/29/2023 . |Various ........cceeeeveeens foevvnnnnniniinninns Joviennennnns 2,59 | 2,599 [.innns 2,528 |[..oooeinnnnnn 2,540 [oooiiiiiiiinins o L1 O LIS O F P O N S R 193 |. 08/31/2027 . |4.CPL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1
.. 74016%-AB-3 [ 11.416% 08/31/27 ...ovviviiiiniiiiiiniieeieiininn | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e TG T P £ T R 753 | 755 T O O R N G T A AR R, 63 |. 08/31/2027 .|4.CPL ....
Blade Holdings Inc New Term Ln Nt 1 11.416%
L 74016%-AC-1 [08/31/27 evveeiiiiiiiiiiiiiiiiinincvinineeeenn | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e PV T N {0 T R 203 | (0 O R N PV R R R R, 17 |. 08/31/2027 . |4.CPL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
L T4140#-AA-0 [ 13.066% 04/23/27 ..oovvvvnviiviiniiiiiiiiniiiieenes | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 5,402 [eeiiiinne 5,402 |............. 5,240 |....cconnnnns 5,285 [oviiiiiiiiinns [ L LV T RN L L VA O RN LS 107 F 500 |. 04/23/2027 .|3.C Z .....
Command Alkon (Potter Buyer) Incremental Term
.. T4140#-AB-8 [Ln Nt 2 13.066% 04/23/27 ...oovvvnvvvvinnnnannns | nnnnns . 09/29/2023 . | .eenniieiiiiieeeeinieeees i 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 160 . 04/23/2027 . [3.C Z .....
Command Alkon (Potter Buyer) Incremental DD
..74140#-AD-4 [Term Ln Nt 1 13.066% 04/23/27 ......cevvvvvnnnn | unnnns . 09/29/2023 . | .eeniiiiiiiieeeeieieeees | e 382 | 382 | T/ R £ T U L O PN L ) RN L7/ R N R R, 35 |. 04/23/2027 . [3.C Z .....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. TA276U-AC-9 [12.081% 09/19/28 ....evvvviiiiniiiiiiiiiiiinneeins | s L 09/29/2023 . | .eeeniiiiiiieeeeeieieeeees i e 3,000 [...ceeeennnn 3,000 oiiiinnnnnnnn 2,933 foninnnnnnnns P R R (G150 R [C15 0 P F B[00 O O N NN 250 |. 09/19/2028 . |4.A Z .....
Project Essential Bidco 1st Lien Term Ln
.. 74354#-AA-1 | 11.696% 04/20/28 .... [ U . 07/12/2023 . ... (3,000) |... .. (2,958) ... ..(83,000)|.. . 04/20/2028 . |3.CPL ....
Pueblo Mechanical & Controls 1st Lien Term Ln
L. 74501#-AA-3 [Nt 1 11.377% 08/23/28 .....coevvvvnniiiiiiinnns | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 2,259 | 2,289 [ooiiiiiiinnns 2,259 [ooeiiiinnnnns 2,259 [ooeiiiiiiiiinnns o e [ e R R U Y R 185 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
.. 74501#-AB-1 [Term Ln Nt 1 11.410% 08/23/28 .........ccvvves | unnnns L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,231 [ooiiiinnnns 1,231 | 1,231 | B 572 O O N R A (RN L7211 R FORR F R RN 102 |. 08/23/2028 . |3.A PL ....
Pyramid BMC Intermediate LLC Senior Secured
.. 74713*-AA-1 [Term Ln Nt 1 13.334% 01/19/27 ... [ U . 09/29/2023 . | .. .3,718 |.. . 01/19/2027 . |3.A PL ....
Quail Buyer Inc Term Ln Nt 1 10.669%
L TATA3*-AA-5 [10/01/27 e | s . 09/29/2023 . | .eeeniiiiiiieeeeeieieeeees i e 9,130 [oeeirinnns 9,130 |viiinnnnns 9,130 |veieeinnnns L O O R AN LT R 805 |. 10/01/2027 .|3.C Z .....
RB Holdings Interco Term Ln Nt 1 6.150%
.. TA935M-AD-8 [05/04/28 ....evvvviiiiiiiiiiiiiiiieeeciiineeeees | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 2,935 | 2,935 [oiiiiiiinnns 2,935 [ooeiiiiinnnns /T R R R O R R PR X T Y U R R 228 |. 05/04/2028 . |2.A PL ....
Radwel | Parent LLC 1st Amendment Term Ln Nt 1
..750638-AA-2 [ 12.140% 04/01/28 ...oevvvviiiiiiiiiiiiiiiiiieeeiinn | s . 09/29/2023 . | .eveniiiiiiiieeeeieieeees i e 4,561 [oeeiiienns 4,561 |oeennnnnns 4,561 |ooeeeennnnnns 3 O O R AN L O R 403 |. 04/01/2028 . |3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754458-AA-1 [ 11.790% 12/31/26 ..evvvriiiiiiiiiiiiiiiiiieeeeeinn | s . 09/29/2023 . |Various ........cceeeevrenen Joevvnnnnneiiinninns Jovvennnnnnns 3,000 fooiiiiiinnnns 3,000 |iieeennnnnns 2,918 | 2,980 [oooiiiiiiiinins o (CIV I P RN (S0 I O RN B[00 O O Y AR 263 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term
.. 754450-AB-9 [Ln Nt 1 11.790% 12/31/26 ....ooovvvvvvnniiiinnn | onnnnns . 09/29/2023 . | .uiiiiiiiiiiiieeeiiiiieeeees | e 830 [ooiiiiiiiinnnns 830 [.iiiiinnns 827 |iiiiiiinnnns L T R 2 PO FTTTTTUUIIIN 2 Joceviiniiiiiins e L0 O FET PP FETTTOOPPP 73 |. 12/31/2026 . |3.B 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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Reddy Ice Holdings Inc Term Ln Nt 1 11.397%
.. 757348-AB-9 [07/01/25 ..eevviiiiiiiiiiiiiiiiiiininccinieeeeien | s . 08/07/2023 . | Tax Free Exchange ....... |ocevevviviiiinnnns Jovnnennnns 3,503 [eeiiiiins 3,545 [oooiiiiinnnns 3,439 [.oooiiinnnnns 3,493 [ [ Mo [ Mo [ FC TR0 U R R R 328 |. 07/01/2025 .|3.B Z .....
Reddy lce Holdings Inc Term Ln Nt 14 11.419% Redenption 100.0000
.. 757348-AB-9 [07/01/25 ..eevvriiiiiiiiiiiiiiiiiiininciinineeeeen | s L 09/29/2023 . | .eveniiiiiiieeeeeiiiieeees i e 3,545 | 3,545 [oooiiiiinnnns TSIV PR FOR R R 7 R O, L. FO R F [T Z. T R R R 96 |. 07/01/2025 .|3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln
..757348-AC-7 [Nt 2 10.419% 07/01/25 ..oovvvviviinnniiiiiiinnn | nennns . 08/07/2023 . | Tax Free Exchange ....... |occoeevririiiininnns foveniniiinnnns L1/ F 455 [oiiiiiiiiinnns M8 | 153 I R F L O AN L S AN 157/ R R R R, 42 [.07/01/2025 . [3.B Z .....
Reddy Ice Holdings Inc Delayed Draw Term Ln Redempt ion 100.0000
.. 757348-AC-7 [Nt 12 11.419% 07/01/25 ..oevvviiiiinininiiiiinnn | s PRUEE Vi V(1 < [ R 1 N 1 2 O O e N < N R L' O R R RN 12 |. 07/01/2025 . |3.B Z .....
Repairify Inc Term Ln Nt 1 10.390% 06/14/27
..760288-AA-4 | ... [ U . 09/29/2023 . | .. . 06/14/2027 . |1.G PL ....
Retail Services WIS Corp Intial Term Ln Nt 1
.. 76134#-AA-3 [ 12.140% 05/20/25 ...oovvvnniiiiiiiiiiiiiiciiieeees | s . 09/29/2023 . . 05/20/2025 . |4.B Z .....
Zurn Water Solutions Inc 1st Lien Term Ln Nt
..76168J-AS-5 1 7.316% 09/15/28 .....covvvvvvniiiiiiniiiinnns | s . 09/29/2023 . | .eeenieiiiiieeeeeenieeees i [ 2,260 [ 2,260 [ 2,263 | 2,262 [ e (2) s e (2) [ o0 2,260 [ e [ [ 119 |. 09/15/2028 . |3.C FE ....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1
.. 784318-AA-1 [10.300% 12/13/23 ooovvviiiiiiiiiiiiieeceiieees | s . 09/29/2023 . | .eenniiiiiiieeeeeiiieeees v e n 4,631 [ 4,831 [ 4578 818 [ e 18 s e 18 [ [ 4831 [ [ [ 593 |. 12/13/2023 . [3.C PL ....
Eyesouth LLC 1st Lien Term Ln B Nt 1 11.179%
L. 78448%-AA-4 [10/05/29 ....ouvniiiiiiiiiiiiiiiieeecriieeeen | s . 09/29/2023 . | .eveniiiiiiieeeeeeeieeees i el 3,139 [ 30139 [ 3,099 | 30100 [ 39 s 39 [ e 30139 [ [ [ 313 |. 10/05/2029 . |4.A Z .....
Eyesouth LLC 1st Lien Dalayed Draw Nt 2
.. 78448%-AB-2 [ 11.166% 10/05/29 ......cevvvvvnniiiiiiininniiiinnnn | s . 09/29/2023 . | .eeenieiiiiiieeeeeeiiiieeeees v [ 2900 2000 [ 289 [ [ e 2 e e 2 e 290 [ [ e [ 8 |. 10/05/2029 . |4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 1 12.240% 12/06/27 ..ovvvvvvvivinniniiiiiinn | s . 09/29/2023 . | .eennieiiiiieeeeienieeees i fereenn 369 369 o889 [ [ [ [ e [ 389 e [ e [ 47 . 12/06/2027 . |4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 4 12.259% 12/06/27 .....oevvvvvvviiinnnineeen | nnnnns L 09/29/2023 . | .evnnieiiiiieeeeeiiieeeees i e 1120 [ 112 12 i [ [ e [ e e 112 [ [ e [ 3 |. 12/06/2027 . [4.A Z .....
Safe Home Security Inc Term Ln Nt 1 12.681%
.. 786424-AA-4 [08/04/24 ..ovvviiiiiiiiiiiiiiiiiecieeen | s L 07/05/2023 . | eevnneeeeiiiiieeeeeiniieeees v o 2,529 02,520 [ 20479 |0 2,506 [ 28 s 24 [ e 2529 [ [ [ [ 154 |. 08/04/2024 . |2.CPL ....
Safe Home Security Inc Delayed Draw Term Ln
..786424-AB-2 [Nt 1 12.681% 08/04/24 .......cevvvvvniiiiiininns | nennns L 07/05/2023 . | eevnneeiiiiieeeeeeeniieeeees i feeeeeenn 1980 [ 198 198 198 [ [ e e e 198 L [ e [ 12 |. 08/04/2024 . |2.CPL ....
SageSure Holdings LLC Term Ln Nt 1 11.183%
L. 78669#-AA-2 [01/28/28 ...oevviiviiiiiiiiiiiiiiiinieciinieeeinn | s . 09/29/2023 . | .. . 01/28/2028 . |2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt
..78669#-AB-0 1 11.402% 01/28/28 ......ceevvvveniiiiiininninnnns | nnnnns . 09/29/2023 . | .eennieiiiiieeeeieiieeeees i e 107 [ 107 107 107 [ [ e e e [ 107 e [ e [ 44 [.01/28/2028 . [2.B PL ....
Selectquote Inc Initial Term Ln Nt 1 13.416%
L.816307-A8-1 [10/31/24 oovveeiiiiiiiiiiiiiiecieeen | s . 09/29/2023 . | .eeeniiiiiiiieeeeiiiieeeees v [ee 135,632 [ 136,632 [l 133,505 | 133,946 [ [ 1120 [ e 1120 [ [ 185,832 [ [ [ s 11,749 |. 10/31/2024 . |3.B PL ....
Service Logic Incremental Term Ln Nt 1 Redempt ion 100.0000
..81761#-AA-3 [ 10.869% 10/30/27 ...evvivvirinniiiiiiiniieeeiinnnn | s . 09/29/2023 . | .. U R RN 595 | 595 [oiiiiiiiiiinns 595 [ooeiiiiiiiinnns £ O O R RN LIS R Y R R, 33 . 10/30/2027 . [3.B PL ....
Service Logic Incremental Term Ln Nt 4 Redempt ion 100.0000
..81761#-AA-3 [ 10.897% 10/30/27 ...evvviviiinnniiiiiinineeeiinnnn | s . 09/29/2023 . | .eeeniiiiiiieeeeeeiiiieeees i e 4,016 [.....ccennens 4,016 |.coevennnnns L O N S R RN L3V O O N AR 458 |. 10/30/2027 .|3.B PL ....
Service Logic Incremental Term Ln Nt 4
..81761#-AA-3 [ 10.897% 10/30/27 ...evvivvirinnniiiiiiniieieiinnnn | s . 07/31/2023 . | Tax Free Exchange ....... |oceveevrviiiinnnnns Jovunnnnns 114,696 |........... 114,696 |........... 14,696 [ooveeiiiiiiiiinnns oo [ [ [ [ [ 114,696 . 10/30/2027 .|3.B PL ....
Silk Holdings |11 Corp 1st Lien Term Ln Nt 1 Redenption 100.0000
..82709#-AA-6 [13.122% 05/01/29 .... R IR . 09/29/2023 . | .eeeneiiiiiiieeeeiiieeeees i e 3,608 [l 3,608 ... 3,608 ... .3,608 |.. . 05/01/2029 . |4.A Z .....
SimpliSafe Inc Term Ln Redemption 100.0000
L B2890%-AA-9 [ .oiiii e | L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 3,333 | 3,333 [ooiiiiinnnns 3,333 [ooiiiiinnnnn R R R R R R R 3,333 [oveiiiiiiiis o e e 202 |. 05/02/2028 . |5.A PL ....
SimpliSafe Inc Delayed Draw Term Ln Nt 1 Redenption 100.0000
..82890%-AB-7 [ 11.582% 05/02/28 ....evvvvivviinnniiiiiiniiiinnes | s . 09/29/2023 . | .eeeneiiiiiiieeeeiiieeeees | e M | L T PR L O O R RN L1 P AR AR R 2 |. 05/02/2028 . |5.A PL ....
SitusAlC Holdings Corp Term Ln Nt 1 11.140% Redenption 100.0000
..82088#-AA-8 [12/22/27 . .eevvviiiiiiiiiiiiiiiiiiiiiciiines | e . 09/29/2023 . | .. . 12/22/2027 . |4.A Z .....
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Spirit RR Holdings Inc Term Ln Nt 1 11.819% Redemption 100.0000
..848638-AA-6 [09/13/28 ..oevvnniiiiiiiiiiiiiiieeen | s L 09/29/2023 . | .eeeniiiiiiieeeeeieieeeees i e 3,816 [....ccevnnnns 3,816 |..uuunnnns 3,816 |.eevennnnnns R O O R AN FC R [T O Y N AR 333 . 09/13/2028 . [3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1 Redemption 100.0000
..84967#-AA-9 [ 11.966% 11/23/25 ...oovvvviiiiiiniiiiiiiiiiieeeees | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 2,250 [oeeiiienne 2,250 foooiiiiinnnns 2,205 [ooeiiiiinnnns P2 I R R 2 I R 2 I R F R 2,250 |ooeiiiiiiiiinen [ s e 198 | 11/23/2025 . |3.A PL ....
Spring Insurance Solutions LLC Delayed Draw Redemption 100.0000
..84967#-AB-7 [Term Ln Nt 1 11.966% 11/23/25 ......ccoeevvvnnnn | unnnns . 09/29/2023 . | .. U R RN 383 | 383 | 382 | -7 R L O AN L S AN FCL X R R R R, 34 . 11/23/2025 . [3.A PL ....
Stealth Holding LLC Term Ln Nt 1 12.266% Redemption 100.0000
..85789#-AA-2 [03/01/26 ...evvviiviiininiiiiiiiiiinieccinineeeinn | s L 07/03/2023 . | eeenneeeeeiiieeeeeeieiieeeees v foeeenn 1,454 [0 1,454 [ 1425 | T3 [ o2 [ e P4 PR FR R O O RN 124 . 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 2
..85789#-AB-0 [9.000% 03/01/26 .....vvvvvvneniiiiiiiiiiinieiiinnnn | s L 07/03/2023 . | .eeneeeeeiiieeeeeenieneees v o8 [ 88 [ 86 |88 [ [ e [ e e L O O RN 5 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 1
..85789#-AB-0 [12.138% 03/01/26 ....evvvvvvvvniiiiiiiiiiinieeeins | s L 07/03/2023 . | eeenneeeeiiiieeeeeiniieneees i e 185 185 184 BB [ [ e e e [ L < O O N A 7 |.03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5
..85789#-AB-0 [12.145% 03/01/26 ...oovvvniiviinnniiiiiininiieeees | s . 07/03/2023 . | evnneeeieiniieeeeeeniineees i e 264 264 288 283 | e T s e L S AN 5T R R R R, 20 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 8
..85789#-AB-0 [12.311% 03/01/26 ...oevvvvviviiniiiiiiiiiiiiieeinn | s L 07/03/2023 . | eevneeeeeiniieeeeeeniieeeees v fereenennn 83 [ 98 [ 88 O3 [ [ e e e e L O O RN 5 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |7 12.115% 03/01/26 ....vvvvvvrnniiiiiininneeees | s IRV ZZ0 7 27(072 [ O O A . A O O S N L O O RN 3 |[. 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |1 12.147% 03/01/26 ... N ISR . 07/03/2023 . . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [6 12.220% 03/01/26 ...ovvvvvvvrinniiiiiiininees | s L 07/03/2023 . | eevneeeeiiiieeeeeinieeeees i e 1980 [ 198 198 | TO [ [ e e e [ L1 Y N N A 4 {.03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [4 12.309% 03/01/26 ...oovvvvvviiinnniiiiiiinnns | nnnens L 07/03/2023 . | eeveieieiiiieeeeeenieeees i o580 088 B8 B8 [ [ e e e e £ O O RN 3 |[. 03/01/2026 . [3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |3 12.322% 03/01/26 ... N [ . 07/03/2023 . | .. . 03/01/2026 .|3.C Z .....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1
..86738*-AA-6 [ 11.200% 10/31/24 ..oovvvvniiiiiiiiiiiiiiiiniiieeees | s . 09/29/2023 . | .eeeniiiiiiieeeeeeiiiieeees i e 4,888 |......ooennns 4,888 |...ccoennnn 4,790 |oveeieinnnns L% 7/ N FOP F L LA O R L LA R AN LRI T R O R AR 401 |. 10/31/2024 . |3.APL ....
THG Acquisition LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..87300%-AD-6 | 11.566% 12/02/26 ......oeevvvvveieiiiiiiiiiieeiins | s L 09/29/2023 . | .eeeniiiiiiieeeeeieieneees i e 1,126 [ooiiiinnnnns 1,125 | 1,007 |oeeinnnnne I (1 R AR 4 I R P4 PR FR L1 R F R R RN 91 |. 12/02/2026 . |3.A PL ....
THG Acquisition LLC 1st Lien DD Term Ln Nt 1 Redenption 100.0000
..87300%-AE-4 [ 11.166% 12/02/26 .......ccevvvnnviiiiinnnnniiiinnnn | s . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 1,875 |oeeins 1,875 | 1,866 [....ccevnnnnn 1,868 [ooviiiiiiiiiens [t /2 PO RN /2 P F LR 4T R AU IR R 152 | 12/02/2026 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..87326#-AA-8 [#2 Nt 6 11.021% 10/02/27 ......cevvvvvivvinnnns | unnnns L 07/03/2023 . | eevenieeieiiiieeeeeeenineees v e 1,879 | 1,879 | 1,879 | R 74° O FO Y AN N AR RN LR 4T Y AU R R 103 |. 10/02/2027 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..87326#-AA-8 [#2 Nt 1 11.410% 10/02/27 .....ccvvvvnvivvinnnns | nnnnns L 07/03/2023 . | eevneieiieiieeeeieiieeeees i feeeeeeaia L7720 872 |oiviiiiinns 867 |oveeniiiiiinnnns ELC1e I R LT PO RN LT PO RN L7220 O N N A 46 |. 10/02/2027 . |3.A PL ....
lieal th Enhance Group LLC 5th Amendment DD Nt Redenption 100.0000
..87326#-AB-6 |1 11.410% 10/02/27 .....covvvvnviiiiiiiiiiieiinn | s L 07/03/2023 . | eevneeeeieiieeeeeeiiieeeees i feeeeeeeiian 526 |oeeeiiiiiiinns 526 |.ooeiiinnnnnns [S7<  F L2 R /2 PO RN /2 PO RN [ R Y R R, 28 |. 10/02/2027 . |3.APL ....
Vistra Operations Co LLC Incremental Term Ln Redempt ion 100.0000
..88233F-AK-6 [Nt 1 7.066% 12/31/25 .....oovvvvvnniiiiiiinnns | s . 09/29/2023 . | .eeenieiiiiieeeeeieieeeees i e 19,230 [oerreenne 19,230 |oeeeennnnns 19,103 |oovveennnnns 15,309 |ovvvviiiiiiiiins v T R O, - O R L2V O R ) RN 829 |. 12/31/2025 . |2.C FE ....
Vistra Operations Co LLC Incremental Term Ln
..88233F-AK-6 [Nt 2 7.195% 12/31/25 ..oovvvviiiiiiiiiiieieeen | s . 07/31/2023 . | Tax Free Exchange ....... 1,346,029 |.... 1,347,049 |.. . 12/31/2025 . |2.C FE ....
..90212T-AD-3 [2U Inc Term Ln Nt 1 11.119% 12/28/26 ........ |....... . 09/29/2023 . 1,264 .. 1,275 .. . 12/28/2026 . |4.CPL ....
Playon Sports Inc Term Ln Nt 1 11.890%
..90230#-AA-7 [08/14/29 ..ceovreeiieeiiee e | L 07/31/2028 . | eeveiiiiiiniineeeiiiniinnees e e 5,912 [ 5,912 [ooeeeiinnns 5,912 [oeieiinnnnns 5,912 [ oo e [ e s 5,912 | o e s 369 |. 03/14/2029 . |4.CPL ....
Playon Sports Inc Delayed Draw Term Ln Nt 1 Redemption 100.0000
..90230#-AC-3 [ 11.890% 03/14/29 .....eueiiieeiiiiiiieeeeeniieeeeee | s L 07/28/2028 . | eveniiiiiiiiiieiiiiiinnees e e 772 1,372 | 1,372 | L7072 PO FOURUPPRRRUR ISPSRUUUURRRRRR NPPPRRR RRPURTRRRU RPN 1,872 oo e e e 105 |. 03/14/2029 . |4.CPL ....
Axalta Coating Systems Term Ln B-4 Nt 1 Redemption 100.0000
..90347B-AJ-7 [8.390% 12/20/29 ...iiiiiiiiiiiiiiiiiiieieeiiiiinaeee | s . 09/29/2023 . | iuuiiiiiiiiiiniiiiiiiiiiines ferennnneeeennnaes forneaaeees 9,082 |.ciiiieees 9,032 [.....coeennns 9,005 Jeeieeniiierrnninns Jornaereernnnnas fonnaeeeeeennns 27 |oeeeenineeeenee eeenaneeeees 27 |oeeeeniiereernne e 9,082 |.iiiiiniiiieeee forerrnnnnnnrenee Jeeennnnneeeenen Joereeniaaeees 1,375 |. 12/20/2029 . |3.A FE ....
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Ultimus Group Midco LLC New 1st Lien Term Ln
..903858-AA-2 [Nt 1 10.240% 02/01/26 ......oevvvvvnnviviiinnnnns | nnnnns . 09/29/2023 . |Various ........cceeeevienen foevvnninnniniinninns Jovvinnennnns 2,002 [eeiiiinns 2,092 [..ooooeennns 2,092 [..oooeennnnns 7/ S R R O R R 027 R R O R, 155 |. 02/01/2026 . |4.A Z .....
Ultimate Software Group Inc New Incremental Redempt ion 100.0000
..90385K-AK-7 [Term Ln Nt 1 8.518% 05/03/26 .........ccevvnrs | uunnnns . 09/29/2023 . | .eeeniiiiiiieieeeeieieeees i e 3,300 [eeiiiinne 3,300 |iiiiiinnnnns 3,312 [ FC TR ) (VI FOP E [ (00 ST RN [ (0] ST RN FCR< V[V U R R R 262 |. 05/03/2026 . |4.C FE ....
Ul'timus Group Midco LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..90385P-AC-4 [10.240% 02/01/24 .oovvvvniiiiiiiiiiiiiiniiiieeees | s L 09/29/2023 . | .eeeniiiiiiieeeeeinieeees e e 3,578 [eeiiiinns 3,578 | 3,578 |ovveiinnnns BT £ O O R AN FCTY4 U RO R R 264 |. 02/01/2024 . |4.B PL ....
United Digestive LLC Term Ln Nt 1 12.140% Redenption 100.0000
..910238-AB-6 [ 03/30/29 ...eevvviniiiiiiiiiiiiiri s | s L 09/29/2023 . | .eeeniiiiiiieeeeeeieiieeees i e 2,856 [oeeiieenn 2,856 |iiiiinnns 2 O O N S R RN P 5T U R R R 176 . 03/30/2029 . [4.A Z .....
V Global Hids aka Vertellus Revolver Nt 5 Redenption 100.0000
.. 91823C-AB-3 [ 11.177% 12/22/25 ...ovvvviiiiiiiiiiiiiiniiiieeees | s . 09/08/2023 . | .evuniiiiiiiiieeeeeiiineees i e 104,211 |[........... 104,211 |oeeeennnns R ZZ3072 T O R R R R RN RN (03072 1 O O A NN 3,426 |. 12/22/2025 . (4B Z .....
V Global Hlds aka Vertellus Revolver Nt 7
..91823C-AB-3 [ 11.177% 12/22/25 ..oovvvviiiiiiiiiiiiiiiniiiieneen | s . 09/11/2023 . | Tax Free Exchange ....... |oceveevrviiivnnnnns Jounnnnns 180,000 |.......... 180,000 |.......... L P O R ) R 180,000 [ovvvevvvennns fooviiiiiinin [ s 1,898 | 12/22/2025 . |4B Z .....
V Global Hids aka Vertellus Initial Term Ln Redemption 100.0000
..91823C-AC-1 [Nt 1 11.367% 12/22/27 ..ovvvvvvviiinniiiiiiiins | s . 09/29/2023 . | .eueniiiiiiieeeeeinieeeees i e 16,500 |[....covvnnns 16,500 [o....o.eeee 16,500 |............ 80 O Y S R (R N (<100 O N R AN 1,294 |. 12/22/2027 .|2.B PL ....
Visual Edge Technology Inc Term Ln Nt 2
.. 928432-A*-4 [ 11.434% 08/31/23 .oovvvviiiiiiiiiiiieieieiiiiieees | s . 08/25/2023 . | Tax Free Exchange ....... |oecevvvriiriiinnnns Jovnnnn 4,310,268 |........ 4,310,566 |........ 4,219,802 |........ 4,296,383 [.oooovvininennn fornenes 13,885 [oooviiviiiiinns [ 13,885 [oooviiviiiienns [ 4,310,268 |oevveiiiiiiinn o e e 419,520 |. 08/31/2023 . (4B Z .....
Visual Edge Technology Inc Delayed Draw Ln Nt
..928432-A8-2 |1 11.196% 08/31/23 ....oivviviiiiiiiiiniiiiieees | s . 08/25/2023 . | Tax Free Exchange ....... |occveevririiinnnnns foeenns 3,934,960 |........ 3,935,134 |........ 3,883,488 |........ 3,919,891 | i 8,239 | v 8,239 | oeeennnn 3,984,960 [....covvvviinns fooriiiiiiis s i 386,211 |. 08/31/2023 . |4.B Z .....
Discovery Life Sciences LLC Term Ln Nt 1 Redenption 100.0000
.. 92074*-AA-7 [ 11.790% 03/30/28 ...eevvvviiiiniiiiiiiiiiiieieiins | s . 09/29/2023 . | .. FU R N 1,620 |oeeeennnnnns 1,620 |oeeeennnns 1,688 |oeeeiiinnns L) [ O R, [ Y LU O N L O N S R 139 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term Redemption 100.0000
..92074%-AB-5 [Ln Nt 3 11.766% 03/30/28 .......cevvvvnnvrivinnn | uunnnns L 07/12/2023 . | eeeeeeeeeiiieeeeeinieeees i [ Lo [ O O R O RN L O O RN 2 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term
..92074%-AB-5 [Ln Nt 3 11.766% 03/30/28 .......ccvvvvnvrivinnn | unnnnns . 07/17/2023 . | Tax Free Exchange ....... |occoeorriiiiinninnns fooenennnns 37,876 |............ 37,876 |oeerennnnnn FCT/R: 7/ T PO (SRR SRR (R RN RN AR TR 7/ T P RPN R RN 963 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Dran Term Redempt ion 100.0000
..92974*-AB-5 |Ln Nt 4 11.772% 03/30/28 .... R IR L 07/12/2023 . | eeeeeeeeiiie e . 03/30/2028 .|3.B PL ....
Discovery Life Sciences LLC Delay
..92074%-AB-5 [Ln Nt 4 11.772% 03/30/28 ....evvvvvvvrnnniinenn | nnnnns . 07/17/2023 . | Tax Free Exchange ....... |occoeorriiiivininnns fooenennnns 30,814 |............ 30,814 |............ L O O R R AN B LR ) ) R RN 754 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term Redemption 100.0000
..92074%-AB-5 [Ln Nt 1 11.790% 03/30/28 .......ccvvvvevrennnnn | uunnnns . 09/29/2023 . | .eenniieiiiiieeeeinieeees i e 1,013 s 1,018 | 1,007 [ooeiiiiiinnnnnns LT R /2 PO RN /2 PO F L0220 R R R 61 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term
..92074%-AB-5 [Ln Nt 2 11.790% 03/30/28 .....ovvvvvvnnninenns | unnnnns . 07/17/2023 . | Tax Free Exchange ....... |oceeeeiriiviinnnnns Jovunnnnns 122,929 |oeeennnnns 122,929 |........... 1722572 N S O O R ) RO 122,929 [ oo s s 4,275 |. 03/30/2028 . [3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3
..92974%-AC-3 [ 11.790% 03/30/28 ....evvvvviivniiiiiiiiiiiieieiins | s . 09/29/2023 . |Various ........cceeevvevinn Joevnnnnniniiinninnns fovenieeninnnns Lo N 72 [ R R 77 I LT PO RN LT PO RN Lo R Y R R, 79 |. 03/30/2028 .|3.B PL ....
lieal th Enhance Group LLC Term Ln Nt 1 Redenption 100.0000
..929758-AA-4 [ 10.976% 10/02/27 ....ovvvvvinnniiiiinniieieiinnnn | s L 07/03/2023 . | eeveeeeieiiiieeeeeeniineees v e 2,967 feiiin 2,567 [ 2,628 | 2,546 [ o2 s 21 e e 20567 [ [ [ [ 140 |. 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 ......covvvvvvvvivinnnnnns | nnnnns . 07/03/2023 . | eeennieiiiiieeeeeeiniieeeees i e 1,683 i 10883 [ 1 E78 [ 1576 [ [ T e e T [ [ 10883 L [ s [ 86 |. 10/02/2027 .|3.A PL ....
Walnut Parent Inc Term Ln Nt 1 10.916%
L. 93279#-AA-3 [ 11/09/27 .evvviiiiiiiiiiiiiiiiiienenciininneeeinn | s L 09/11/2023 . | eeeeiieiiiiieeeeeeeieeeees i feeee9,0000 [ 9,000 [ 8775 | 8827 s e 178 s e 178 [ e 9,000 [ e [ e 739 |. 11/09/2027 .|3.B PL ....
Walnut Parent Inc Incremental Term Ln Nt 1
..93279#-AB-1 [10.916% 11/09/27 ....vivviiiiiiiiiiiiiiieieiinnnn | s . 09/11/2023 . |Various ........cceeeevevnen fevvnninnnnninnnnns foveennnns 11,661 [ 11,661 [t 11,661 | 11,661 [oeniiiiiiiiiis e foeiiiiiiiiies e foveeeniiiiiinnns fooennnnd 11661 [ [ [ [ 958 |. 11/09/2027 .|4.CPL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1
.. 93279#-AC-9 [10.918% 11/09/27 ....vivviiiniiiiiiiniiieieiininn | s L 09/11/2023 . | eeeeeieieiiieeeeeeeieeees i e n 8579 [ 4579 [ 4579 | 579 s [ [ e e o 579 [ [ [ 375 |. 11/09/2027 . |4.B PL ....
Wash Encore Holdings LLC Term Ln Nt 1
..93711%-AA-3 | 11.119% 07/30/27 .... P U . 07/03/2023 . | .. . 07/30/2027 . |3.APL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
LO3711%-AB-1 [Nt 1 11.152% 07/30/27 wevvvivviiiiiiieiiiiiies | s . 07/03/2023 . | eeenneeeeiiiieeeeeeiiieeeees i feeeeeenn 768 o788 [ TBB |l TBB [ [ e e [ [ TB8 e [ e [ 42 [.07/30/2027 . [3.A PL ....
Wildcat Buyer Co Inc Term Ln Nt 1 11.290%
L96811%-AA-5 [02/27/26 .ovvvvnriiiiiiiiiiiiiiiiiiiininciiiinnieees | e . 09/29/2023 . | .eeiiiiiiiiiieeeiiiieeeees i o 644 B4 629 B35 s e e o9 o e B4 | [ i i 53 |. 02/27/2026 . [2.CPL ....
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Wildcat Buyer Co Inc Delayed Draw Term Ln Nt Redemption 100.0000
L.96811%-AB-3 |1 11.200% 02/27/26 ....ovvvvvvvvnniiiiiiiinnnees | s . 09/29/2023 . | .eunneiiiiiiieeeeiiieeeees e e X F T R 336 |eiiiiiins o N L O AN L S AN [/ R N R R, 28 |. 02/27/2026 . |2.C PL ....
Wildcat Buyer Co Inc Incremental Term Ln Nt 1
..96811%-AD-9 [ 11.200% 02/27/26 ....ovvvnvivviinniiiiiiiniiiieenes | s . 09/29/2023 . |Various .........ceeeevevinn Joevvnnnnnneninninnns foveeneneennn 868 oo 868 [ 868 | 888 [ [ e e e BB e i e [ 71 |. 02/27/2026 . |2.C PL ....
Wildcat Buyer Co Inc 1st Amend Incre DD TL Nt
L96811%-AF-4 [1 11.140% 02/27/26 .....ovvvvvnnniiiiiinininnnes | s . 09/29/2023 . | .eenniiiiiiiieeeeeiinieeeees i e 306 806 [ 806 806 [ [ e e e 306 e [ e [ 25 [. 02/27/2026 . [2.C PL ....
Wildcat Buyer Co Inc 2nd Incremental DD Term
..96811%-AG-2 [Ln Nt1 11.161% 02/27/26 ......ccevvvnnvivviinnnns | nnnns . 09/29/2023 . | .eenniiiiiiiieeeeieiieeees i [eren 468 [ 488 [ B8 | 888 [ [ e e e [ B8 e L i [ 38 |. 02/27/2026 . |2.C PL ....
Winebow Holdings Inc Term Ln Nt 1 11.666%
L.97383*-AA-1 [07/01/25 ovveniiiiiiiiiiiiiiiiecieeenn | s . 09/29/2023 . | .eeenieiiiiieeeeeeeniieeeees i feeeen3,0000 [ 3,000 [ 2,985 | 2,971 s 29 s 29 [ e 3,000 o e [ [ 255 . 07/01/2025 . [3.C PL ....
Wor Idwide Produce Acquisition Term Ln Nt 1
..98160*-AA-8 | 11.808% 01/17/29 .... [ [ . 09/29/2023 . . 01/17/2029 . |4.A Z .....
Wor Idwide Produce Acquisition DD Term Ln A Nt
..98160%-AC-4 [1 11.640% 01/17/29 ....oovvvvniiiiiiiiiiiiiieeinn | s JR0EE V717 T [ P O 1 O e O O e 30 |. 01/17/2029 . |4.A Z .....
Wor Idwide Produce Acquisition DD Term Ln B-1
..98160*-AD-2 [Nt 1 11.640% 01/17/29 R ISR . 09/29/2023 . . 01/17/2029 . |4.A Z .....
..98415D-B#-0 [Xifin Term Ln Nt 1 11.140% 02/06/26 . [ . 09/17/2028 . |Various ... . 02/06/2026 . |3.A PL ....
Youth Enrichment Brands LLC Incremental Term Redempt ion 100.0000
..98538#-AA-9 [Ln Nt 1 11.140% 10/18/27 ..covvvvreieeiiiinaes | s . 09/29/2023 . | .eeeiiiiiiiiiieeniiiiinnens e e 3,816 [..cceennnnnn 3,816 |coveunnnnns 3,816 |oeeevennnnnns R (I FOUPPP FEUPRRRRUUPRPT IOPPRRRRRRN FSUTRRRPPUPRR AUSTRRRPURPRT AP 3,816 |oeveeeeeeeniis Joeeneeeeeenees oo e 298 |. 10/18/2027 . |3.APL ....
Cority Software Inc Term Ln 2022-1 Nt 1 Redenption 100.0000
..03000#-AA-5 [ 11.247% 09/14/29 ..oovvveiieieeeeeeceeieeeee | s . 09/29/2023 . | .eeeniiiiiiiiiieeiiniineens e [ 3,969 [oeiieenne 3,969 [...ccoennnnn 3,969 [....ccvnnnnnn 3,969 [oooeieiiiiiees oo e [ e s 3,969 |ooeeeeiiiiieeee [ e s 312 |. 09/14/2029 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..03000#-AB-3 [ 11.247% 07/02/25 ...oevveeeeeienieeeeeeennieeeeee | s . 09/29/2023 . | .eveiiiiiiiiiieiniiniieens e e 1,454 [............. 1,454 |.....oooeeees 1,454 |...oooeneeees 1,854 | e e e e Joeeeeis 1,454 oo e e e 85 |. 07/02/2025 . |4.A Z .....
Cority Software Inc Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
..03000#-AB-3 [ 11.357% 07/02/25 ...oevneeeeeieneeeeeeeeniieeeeee | s . 09/29/2023 . | .eviiiiiiiiieiieiiniineens e e 1,289 [ooeeeeeeeeen 1,289 [ 1,289 | e e e e e e 1,289 |oeeeeiiieeieens Joeeeeeieeeeeene e e 27 |.07/02/2025 . |4.A Z .....
Trimaster Manufacturing Inc Term Ln Nt 1
..09196*-AA-0 | 11.416% 03/30/28 .... [ . 09/29/2023 . |Various ... ..678 ...678 |.. . 03/30/2028 . |4.CPL ....
UCIT Online Security Inc CAD Term Ln Nt 1 Redenpt ion
..09300#-AA-9 [ 12.266% 03/01/26 ....eeeeeeeeeeeeeeeeeneeeeeeenn | s L 07/03/2028 . | eeveniiiiiiniineeniiinieens e e 1,786 |oeeerennnnes 1,786 [oeeeeeennnnns 1,750 |oveeneeeeene 1761 [ oot 25 |eeeeieeeeenn e P T PO ISP 1,786 [oeeeeeeeeniine feeeeeeeiniiies oo e 152 |. 03/01/2026 . |4.A PL ....
Convera International Fin Incremental Term Ln Redemption 100.0000
..L2012#-AA-3 [Nt 1 11.490% 06/23/29 .....eevvevveennnnieeeeennn | s . 09/29/2023 . | .eeeiiiiiiiiieeeniiniineees e e 3,561 [oeieeeeeee 3,561 |eeerinnnnnes TR0 I ORI FSPRRRURRRTR RUPTRRTUI RPRRTRRR NTRPPPURRRU NUURRPRPPTRRRI NRRRRRRRN 3,561 |oeeeeeiiiiiieee oo e s 110 . 06/23/2029 . [4.B FE ....
Surgical Specialists LLC Delayed Draw Term Ln Redemption 100.0000
L.L7574*-AA-6 [Nt 1 12.269% 01/31/28 ..oeeeiieeeeiiieeeeenis | s L 09/29/2023 . | .eueniiiiiiiiieeniiiiinees e e 2,846 | 2,846 |eeernnnnnnns 2,775 |eveeeees 2,790 |eeeeeiieeeeens e LY PO ISP, L PO ISP 2,846 |.ooeeeiniiieeen [ s s 307 |. 01/31/2028 . |4.C ........
Surgical Specialists LLC Term Ln Nt 1 Redemption 100.0000
L.L7574%-AB-4 [12.269% 01/31/28 oeeveeeieeiieeeeeeeeeieeeeee | s . 09/29/2023 . | .eeeniiiiiiiiiieeiiniineens e [ 1,167 |oeeeennes 1,167 foeeeeeennnnns 1,187 | L U I PO PR 28 eeeiieeeeenn e LT PO ISP 1,167 [oeeeeceeiiies e e e 126 |. 01/31/2028 . |4.C ........
Seal for Life Industries LLC Term Ln Nt 1 Redenpt ion 100.0000
L N7844#-AA-4 [ 11.916% 07/23/25 .ooveeeeeeeiieeeeeeeeneeeeeee | s . 09/29/2023 . | .eveiiiiiiiieeeniiniieens e e 2,500 [oeeiieeens 2,500 |eeerinnns 2,450 |..eoeeennnnns 2,463 .o et K PO ISP K7 PO ISP 2,500 [oeeeeeniiieeeee foreeeemieeees s s 224 . 07/23/2025 . [4.A PL ....
Burger King Term Ln B-4 Nt 1 7.081% Redenpt ion 100.0000
. 000000-00-0 [ 11/14/26 .....eeeeeeeee e A..... L 09/21/2028 . | eeveeiiiiiiiiiineeeiiiiennes e s 761,039 |........... 761,039 |eeeeennnns TETATT eeeeeeeeeeeeees e [ 3,562 |eeeeiiiiieein s 3,562 |eeereiiiieeenn eeeenns 761,039 |oeeenniiiieeen Joeveenieeeeeene Jeernnieeeeeenns Joeeeieees 29,592 |. 11/14/2026 . [3.B FE ....
Burger King Term Ln B-4 Nt 1 7.081% Redenpt ion 100.0000
. 000000-00-0 [ 11/14/26 .....ceeeeeeeeee e A..... L 09/21/2028 . | eeveiiiiiiiienieiieiinnes e s 227,838 |........... 227,838 |........... 226,771 |eveeeeeeeeeneeees oo e 1,066 [-oeeeeemeniieeee foeeeeennns 1,066 [-ooveeveenieeee foreeeennnnn 227,838 |eeeenniieeeeenn Jeeernnniieeeeen eeernieeeeeenns e 8,857 |. 11/14/2026 . |3.B FE ....
Gateway Casinos 1st Lien Term Ln B Nt 1 Redemption 100.0000
. 000000-00-0 [ 13.496% 10/22/27 ..covvvveeeeeeeeneee s A..... . 09/29/2023 . | .eueniiiiiiiieeeniiininnens e e 6,185 |[...cccennnnns 6,185 |eereeennnns 6,059 |oeeerennnnnns 6,060 |oeeeeieeeennns forneeeeens 125 | e 125 | e 6,185 |oeveeeeeiiiiiis Joeeneeeeeeneee o e 511 |. 10/22/2027 . |4.A Z .....
Redemption 100.0000
. 000000-00-0 [Air Canada Term Ln Nt 1 9.128% 08/11/28 ... |A..... . 09/29/2023 . | .eveniiiiiiiineeniiiiinees e e 6,250 [oeeeieeenne 6,250 |eerrrunanns 6,248 |oeeeennnnnnns 6,249 [ooooiieiiiiiies ot L PO TR L PO RN 6,250 |oeeeeeeniiiieeee foreeeemeeee e s 397 |. 08/11/2028 . |3.C FE ....
Open Text Corp Term Ln Nt 1 7.166% 05/30/25 Redemption 100.0000
..68371Y-AJ-2 |... A..... . 09/29/2023 . | .. ... 14,792 . 14792 L. 14,807 |............ 14,798 |.... 14,792 .. . 05/30/2025 . |2.C FE ....
MISYS (Almonde Inc) Term Ln Nt 1
..02034#-AA-0 [04/28/24 . orrnniiiiiiiie s D..... . 09/13/2023 . 651,765 [........... 651,765 |........... 651,765 |........... 651,765 |oovvieiieinnns Jonninneerninns Joennnnrernnnns Jorniinneecrinins Joceieererrninins foreaeeaenes 651,765 |oevvvuiinieenn Joorrnnnnneeenne Joovnnnnnenennns Joeenaneees 46,957 |. 04/28/2024 . 14.B 7 .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 27,424,096 27,449,490 27,182,659 22,195,731 84,389 84,389 27,424,096 1,934,410 XXX XXX
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2509999997. Total - Bonds - Part 4 754,805,212 769,778,115 738,402,443 694,020,408 12,246 513,572 667,494 (141,676) (336,580) 743,006,682 424,516 11,594,283 12,018,799 31,539,755 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 754,805,212 769,778,115 738,402,443 694,020,408 12,246 513,572 667,494 (141,676) (336,580) 743,006,682 424,516 11,594,283 12,018,799 31,539,755 XXX XXX
Redemption 100.0000
..23281#-12-4 | Cyprium Parallel Invs V LP Pfrd Units ........ [....... . 09/08/2023 . | uvvvrririnininiiiiiiiiiiiiins | 2,007.000 |......... 200,658 |......oeeeens 0.00 |oeeeveennnn 200,658 |........... 127,900 |ovvvvvviiiiiiins foveeeiiiiiniiiee o e e e < O O PN 2.APL ...
Network i2i Ltd Sub Nt Fix to Float ~5.650%
. 000000-00-0 |Perpet. ..ooooveviiiiiiiiiiiiiiii D..... . 09/29/2023 . |Direct .oooeeveiiiiiiiiiein oo 780,000.000 |......... 757,283 |oeeeeiiiinnnns 0.00 |oeeeerrnnns TAY,TT5 o oo e s e o s VLI AL T R R 7,508 |..ooeeen. 7,508 [.....eeeeee. 40,030 |.oeeiees ennnne 3.BFE ...
Banco Bilbao Vizcaya Arg Jr Sub Nt Fix to
..05946K-AG-6 |Float  6.500% Perpet. .......ccccevvvvieiinnnnns D..... . 07/19/2023 . |Direct ..oooeeeeiieiiiennns ...1,000,000.000 |......... 939,500 |.............. 0.00 |........... 955,000 [...eeeeiennininiiinn fooieiiiiiiiiiins o e e o o 955,000 [.ooeiiiiiiiiiens Jooeens (15,500) |....... (15,500) |..ovveenens 40,589 |........ ... 3.BFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,897,441 XXX 1,905,433 127,900 1,905,433 (7,992) (7,992) 80,619 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 1,897,441 XXX 1,905,433 127,900 1,905,433 (7,992) (7,992) 80,619 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 1,897,441 1,905,433 127,900 1,905,433 (7,992) (7,992) 80,619 XXX XXX
..69121K-10-4 |Blue Owl Capital Corp Com PP | ....... | 09/26/2023 . |TJM Capital .... |...1,639,416.000 ..... 22,404,007 |..oooiiiiiiiiiiinnns oo 24,999,987 |....... 18,935,255 |..... 6,064,733 [..cccooeiiiiiies e |l 6,064,733 |...oooeiiiiiiins oot 24,999,987 .. (2,595,980) |... (2,595,980) |........ 1,901,728 [..oooees v e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 22,404,007 XXX 24,999,987 18,935,255 6,064,733 6,064,733 24,999,987 (2,595,980) |  (2,595,980) 1,901,723 XXX XXX
..31340#-00-1 |Federa| Home Loan Bank Cincinnati Com CI B .. | ....... | 09/12/2023 . |Direct ..................... | ....... 10,092.000 |...... 1,009,200 |ovvvvvvveveveninnne Joveeenns 1,009,200 |........ 1,009,200 |..oevveeeeeieees evvvvvevinininns fovvvviiiiiiiiins o o e 1,009,200 |..ooeeeeeeeeeees ovvvviiiiiiiiins fovevvviviiiiiinn foviiiinnn, 33,363 [ weverene] errninnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,009,200 XXX 1,009,200 1,009,200 1,009,200 33,363 XXX XXX
5989999997. Total - Common Stocks - Part 4 23,413,207 XXX 26,009, 187 19,944,455 6,064,733 6,064,733 26,009, 187 (2,595,980) [ (2,595,980) 1,935,086 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 23,413,207 XXX 26,009, 187 19,944,455 6,064,733 6,064,733 26,009, 187 (2,595,980) [ (2,595,980) 1,935,086 XXX XXX
5999999999. Total - Preferred and Common Stocks 25,310,648 XXX 27,914,620 20,072,355 6,064,733 6,064,733 27,914,620 (2,603,972) | (2,603,972) 2,015,705 XXX XXX
6009999999 - Totals 780,115,860 XXX 766,317,063 714,092,763 6,076,979 513,572 667,494 5,923,057 (336,580) 770,921,302 424,516 8,990,311 9,414,827 33,565,460 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)
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 PO I VAT R N 182,295 | .evvvennnns fennnns 1,236,085 [.oeeeveiniiees v [ [RSISIURC L1 ) R EN
DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeinins 4PQUHN3JPFGFNF3BB653 | 01/03/2023 |. 12/29/2023 |...eevvnnviviinn fooeviiiiininiiiins Jeeennnn s 172225 [ i oo e [ e (857 i foeeein [ e | el [0
DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & C
Control Spre .......... |Protection Plan ....... N/A coeeeeeo | Index ...l Intern ... ... 4PQUHN3JPFGFNF3BB653  |. 01/03/2023 |. 12/29/2023
DEC 23 |IP S&P 5% VAGLB: Individual Equity / Morgan Stanley
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeeiins 4PQUHN3JPFGFNF3BBE53 | 01/03/2023 . 12/29/2023 |....evvvnvvvvinn fooeniiiiinnninnins Jovveenn 17619 i i [ i [ e (B i foeeein [ e | el [0
VAGLB: Life Income Equity / Credit Suisse
FEB 24 ABGAVL Call .. |Builder . .| Index ........ International ...... ES8DKGMJYYYJLNSC3868  |. 02/23/2023 |. 02/12/2024 |..........3,439 [........ 1,174,504
MAR 24 |IP S&P 5% VAGLB: Individua Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 04/03/2023 |. 03/28/2024 |......... 15,425 |........ 2,463,099 |......eeee 159,68 [oieiiiiniiinn Jeeneen 49,669 [ [ 24,835 | [l BT 018 e e e (24,838) e e | e [0
MAR 24 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... |Protection Plan ....... N/A cooeeeeo | Index ...l BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/03/2023 . 03/28/2024 |.....evvvvvvvvnn feveeviviinnnniinine Jovvennennn 171226 [ i e v [ ((CTISTLY) P KRR R R RN U 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 [coveniiiiiniins foreennnnd 865,152 [cvvvviviiinninns foeeennnnn 432,576 | .oeeeeiennn feanenn LI UV R R RN <8 Y(+) A KPR (Y [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 |....evvvvvvvinnn fooeviiiiiiniiiiiiis v VLR PO FEPRRRRSUURR R RN PRSUTUUURIN PR (29,390)]. ccvveneeeernnnnn [ e [ e | 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 |......... 14,425 |........ 2,303,371 ).ccveennnns 159.68 [covveiieiiininns foreeiinnnn (LI PO RN 25,788 | eeeeeiin [ LR I<T(U N R IO RPN (IVL)) PO RPN [ [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 |....evvvnvvvinnn fooeviiiiiiiiiiiiis i L TR 7 R AR R R [ AN [£2(0) R RN R RN AR U [0
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXT09 |.07/05/2023 [. 06/28/2024 |....... 207,409 |...... 33,992,205(........... LLCKTR:IC N PO I FAKT N IR R 541,610 [.eeveneeens o 954,024 |..covvniiiiiiinn [ e [VATR-74)) FOR PRI U [0
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 07/05/2023 |. 06/28/2024 |........ccevvvvn fooeeviviimnnnnnnns Jovvvinnnnnns PB1A i oo i [ e [RETR:110) F A RPN AR RN SRS [0
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXT09 |. 07/05/2023 |. 06/28/2024 |......... 22,261 | 3,648,359 |........... JLCKTR:IC N FO RN FAAE° 1 L) O I, 59,144 | .o [ 102,395 [oenieiviienees Jvvniieeeeeeieens [ [ E-Tr/cic)) R RN [N [0
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 07/05/2023 |. 06/28/2024 |.........covvvvr fonnnvvrnvinnnnnnns fooveiinnnns LG X2 R AR R R [ AN (25173 R R R RO AR IO [0
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 07/05/2023 [. 06/28/2024 |.......... 8,769 [........ 1,437,096 ........... JLCKTR:IC N FO RN 29,200 |.evvveneiiiinnins foeeeiinnnn 22,166 [.evuneeeees o 40,333 |.oevvneieiiiinn o s (A0 <T.3) PR FN (R, [0
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 07/05/2023 |. 06/28/2024 |.........ccovvvvr fonnnnvinvinnnnnnns fooveiinnnns LR 724 R IR RN RN U R (729 (L3 R R R N KRR (PR, [0
VAGLB: Life Income Equity / Credit Suisse
APR 24 ABGAVL Call .. |Builder ......ccccoeernn. N/A s Index ........ International ...... ES8DKGMJYYYJLNSC3868 |. 07/17/2023 |. 04/10/2024 |.......... 2,042 |ouennnnnn 698,081]........... IS PO RN P41 15157 PO RN 15,269 [ .evvenneees o 3% 2 1Y SR AR RN (G5 1515) R ERUURIN (R, [0
VAGLB: Life Income Equity / Credit Suisse
MAY 24 ABGAVL Call .. |Builder .......ccceeeen. N/A s Index ........ International ...... ES8DKGMJYYYJLN8C3868 |. 07/17/2023 |. 05/10/2024 |.......... 1,087 |oovevennns 373,387 [ceunnnnnnns T XTI RN 10,499 [oeveniiiiiiiinnes e T84 [ | P IV N R AR RN [Z2-7:5) | R FRRRRN (R, [0
VAGLB: Life Income Equity / Credit Suisse
JUL 24 ABGAVL Call .. |Builder ......ccccoeenns N/A Lt Index ........ International ...... ES8DKGMJYYYJLNSC3868 |. 07/17/2023 |. 07/10/2024 |......... 21,645]........ 7,426,283 |........... 343.09 [ e 226,410 |ouiiiiiiiinns foeeennnn 179,479 [ | 60,456 |....ooiviiinnnnns fooviiniiiniiiiiinn o (46,931)].cvveniiiiinnnns foovvvniiiniiiiiinn [ eeviinnnns 03 i
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 2,833,304 1,507,534 [ XXX 3,983,971 (1,325,860) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,833,304 1,507,534 [ XXX 3,983,971 (1,325,860) 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 2,833,304 1,507,534 [ XXX 3,983,971 (1,325,860) 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 2,833,304 1,507,534 [ XXX 3,983,971 (1,325,860) 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
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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)
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.84 USD (4.48
Currency Swap ......... Bond ....oceeeiniiieees D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 03/13/2013 |. 04/17/2028 |......eeueeveeen founnnn 29,840,000 GBP)  |eeeeeeeiieeeeeeeen ferreeeeeenieeees feeeeenn 253,353 |...... 5,442,000 |.....counns feunnnn 5,880,674 [..cceeeeneeeeens [oeennns (282,000)]-+- e eeeeemnneee Joeeemmmnaeeeeennnn foreeeeens 318,278 | .......... 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond ..........cceeveeens D-1 s Currency .... |COrP wevvenvrvvinnnnns BATYDEB6GKMZO031MB27  |. 11/21/2013 |. 01/02/2025 |......evvvvvvven feunnns 16,000,000 [(XSONTAON)  [oevvevrieiiiiiins fooeeeeeennieees fovvennnnns 52,713 |...... 3,890,679 [..euuneeens [onnnns 3,574,741 | | [RRETRLY) R IR RN 89,810 .......... 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.eceveeeens D-1 s Currency .... |COP weveueereernnnnns BATYDEBBGKMZ0031MB27  |. 11/21/2013 . 01/02/2025 |.eevveeeeeeennn [ 9,000,000 |(XSONTAON)  [eeeeeeieeieeee Joemmmeeeeeeeis foeeeeeees 29,651 |...... 2,188,507 [..euuneeees fonnees 2,010,792 |oveeeeeeeeniees feeeeeee (B4, 770)]ceeeveeeeeeennn [ s 50,518 ..eveennns 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond ..........coeeverns D-1 s Currency .... |COrP wevvunvrvvinnnnns BATYDEB6GKMZO031MB27  |. 11/21/2013 |. 01/02/2025 |......evvvvvven feunnns 40,000,000 [(XSONTAON)  [eveennrerrrnnnnnns Joorennnneeeeennns oo 131,781 1...... 9,726,698 [ ..o [onnnnn 8,936,853 [..uvveiiiiiinns foeeees (287,868)[....ccvvvnneeeeenn [ernnnerriinnnnns foevennnnn 24,524 | .......... 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond . . |Currency .... [Corp ... BATYDEB6GKMZ0031MB27  |. 11/21/2013 |. 01/02/2025 |.... P U 9,000,000 |(XSONIAON) .29,6511...... 2,188,507 [..euuneenns fonnnes 2,010,792 |... .. (64,770)|.... .[100 7 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)  eeeeeiiiiiinne foerrirneeenn [ 169,659 |...... 4,113,900 [.eovnneeees fonnnns 4,388,553 |..covvnniieiiiinnn o [QILZR1V[0)) R IR RN 180,365 [ ...eennnnt 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 [ 14,854 |...... 6,479,000 [....covvees fornnee 5,855,342 [..ooeeieniieiees | 831,600 [.eeeeeeieeeeeen Joeeeee e foeeeenen 250,128 | ..ooennnns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign JPlorgan Chase & Co .4.62 USD (3.11
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s CUPTeNncy ... |eeeeeereeeenennnennennns 7HBGLXDRUGQFUSRNES7  |. 06/25/2014 . 07/24/2024 |.......evvvvvven feunnns 14,993,000 EUR) e foereeeeenn [ 241,934 ...... 3,362,700 [.eeuuneenns fornnns 3,305,340 |..eevvnnniiiiiinn fens LT[V N O RPN RN 67,736 .evvennnns 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 5.08 USD
Cross Currency Swap . |Bond ........cc.eeeeeeees D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 06/27/2014 |. 06/29/2029 |......ccevvueees |oeenee 12,504,934 |(XSONTAON)  [oeeeeeeeeeeeeeee foeee e foeeeee (158,738)|...... 3,542,085 |...covuunns fennnnn 3,025,729 |.eeevreeeeeennn [ (85,228)]..eeeeeeneeees Joeemmmneeeeeennnn o 149,938 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (3.63
Currency Swap ......... Bond ....oooeiviiiniinns D-1 s Currency .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 [. 09/16/2014 |. 12/16/2024 |..........eecees |oenne 24,321,000 GBP) e feereeeeeii feeeiinn 218,925 |...... 6,022,500 [..euneenns fornnns 6,008,115 [..cevvveieeiins [evnnnns [RVLVV0)! R IR RN 133,970 [ weveennnns 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 |......ccevvuees |oenne 19,284,000 [BP)  |eeeeeeeeeeeee foeeeeereeeeeenn [ 200,115 |...... 4,645,200 | .....ounnns fennnnn 5,022,117 |oueeeeeeeeieees foeeeeee (139,200)]-+ e eeeeemmneee foeemmmmmeeeeeennnn foreeeeens 240,614 .......... 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 [ 142,889 |...... 3,551,000 [.eeuuneeens fornens 3,585,549 |..oovveiiiiiiiinn o (116,000)]...eevneeeevnnnns forreviiiiiieiins fos 110,911 .[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 oooiiiiiiiis 7HBGLXDRUGQFUS7RNES7  |. 06/09/2015 |. 08/27/2025 |......eeueeveeen feunnnn 24,858,757 PKK) e feeeeeeeeeeees s 316,178 |...... 1,463,793 [.evvenenes fonees 1,291,554 | o 355,270 |-eveeeeeeeen foeeeeeeeieeeeeen Jees 171,759 [ et 100 / QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.98 USD (0.86
Currency Swap ......... Bond .....oocevviiinnnns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 ). 11/24/2015 |. 12/11/2025 |.....cevvevvien fovnnns 24591, 7771CHF)  eeiiiinieines oo e 557,769 |..... (2,721,672) eeenenenn [ (2,927,602)]...0ccevvenninins |oeeens (271,805)]...oeevveeiiiinn Jevenniiiiiiiinns foeeeennn 182,377 ceveennnns 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 13 14 15 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.96 USD (2.05
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/24/2015 |. 12/11/2025 |....eeveeeeees |onnene 15,954,000 EUR)  feeeeeeiieee e 226,781 |.......... 94,500 ... 198,000 [-eeveeeeeeiinns foremeeeeieiiiees et 118,318 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.43 USD (1.84
Currency Swap .. . |Bond . . |Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  [. 01/15/2016 |. 03/30/2026 |.......eceveeenn |onnne 49,230,000 [EUR) ...190,199 [...... 1,651,500 |... ...594,000 |.... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.5 USD (1.69
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........ooeeern |onnnne 11,413,000 ER) | 160,051 |......... 705,844 | .. el 733,725 | | 133,675 [ [ [ 91,918 | ..ot 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.5USD (1.69
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........coveeen |onnne 10,000,000 [ER)  feeeeieiiiieeeen [ [ 140,236 |......... 618,456 |...ccuvvees |oeeennn 642,885 | | RRTAR V) RARUUUUR EORRRROR RSP 80,538 | .......... 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeveeeenn |onnnne 25,000,000 [SEK) [ e e 248,930 |...... 5,640,224 |........... 897,601 [..eeeeeiiieies [ [ 219,159 | .......... 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeeveeen |onnne 25,000,000 [SEK)  feeeeeeeeiieen e 248,930 |...... 5,640,224 |........... 897,601 [c.eeeeeeiiieins [ [ 219,159 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |....eeveveeeees |onnne 25,166,250 [ER)  [oeeeeeiieeenne 368,777 |...... 1,377,000 [...ooonnns fereen 1,664,166 |oeneieieeeees | 297,000 ..eeeeeiiiieees [ [ 254,064 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |...ccvvvveneees [ovennne 8,388,750 ER) [ e e 122,926 |......... 459,000 [.oovvveens |oeeennn 854,722 | | 99,000 [..eeveeeiiniieens ferriieiiiiiiiees [ 84,688 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.72 USD (2.91
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/19/2016 |. 11/10/2031 |...eeeeeeeees |onnene 14,760,000 [GBP) X .84,300 |.........121,200 | ... . (139,200)f..... .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.76 USD (3.02
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/01/2016 |. 05/18/2027 |....cevvvvveeen |onnne 21,9%,000(GBP)  [eieeeieeeenn 116,803 |.......... 37,800 |........... (208,800)[...ceeeeevvvreeee ferreeiiiiiiiieee [ 209,623 | .......... 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.. CUPrency ... [.eeveeeeeriiiiinnnnenns BATYDEB6GKMZO031MB27  [. 11/01/2016 |. 12/31/2029 |....eeeveecaeees [eennne 7,720,416 |(XSONIAON) ~ [eeeeeeeiiiees (152,336)|.......... 29,631 [.oooivenes |oeeeen (745,254)).cieecc | (73,13 [ [ 96,563 | ..ooeennnn 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of AmericaNA L[ 4.11 U
Cross Currency Swap . [Bond ............cccoc... CUrrency ... [.eeveeeeeeeiiiennennn. BATYDEBBGKMZO031MB27  [. 11/01/2016 |. 12/31/2029 |....evvvveeeees [eennne 7,720,416 |(XSONIAON)  [oveeeeeeniiies (152,336)|.......... 29,631 [.oooeieees |oeeeen (745,258)|ccciieeeee | (73,13 [ [ 96,563 | ....oe.nn 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.03 USD (2.31
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/01/2016 |. 02/20/2025 |.......ooeerenn |oeneenen 7,330,200 16BP) [ e e 36,081 |.......... 10,800 [......ee... (69,600)].....eeeeeeennnn ferremeeeeieeiiies o 43,281 .oveeennn 100 / QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 4.32 USD
Cross Currency Swap . [Bond .............ccc... Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eeevveeenn |onne 17,991,100 [(EUROOBM)  |oeeeeeeeeeiiiins foennieeeeeeiiies o (32,97).......... 17,000 [.oeeveees |oeeea (1,846,426)). e [ 224,400 | | e 206,262 | .......... 100 /7 QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 1 | 4.32 USD
Cross Currency Swap . [Bond ...........cccccee. Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eevveeens |onnee 31,219,850 [(EUROOBM)  [eeeeeeeeeeeees [oeeeeiiieeeees oo (57,208).......... 29,500 [..oovvvens |ooeea (3,204,002)]. e | 389,400 |- Joeeieeeee e oo 357,925 | ... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.7 USD (2.12
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 03/01/2017 |. 08/05/2024 |.....cevvvvveeee |oennne 22,131,000 [GBP) [ [ [ 255,776 172,800 |... (VTR L)) U IR N 101,978 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/07/2017 |. 06/27/2027 |....eevvveeeeae |oennne 13,515,600 EUR) [ e 211,002 828,000 [....ooeounn founenn 1,001,476 [oeeeiiiiiiis e 158,400 |-..ovveeeeiiies o et 130,733 ..ot 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  [. 06/07/2017 |. 06/27/2027 |....evvvveeeen |oennne 13,615,600 ER) [ fe 211,002 828,000 [..oeeeenns fornenn 1,001,476 [oeeeeniiiinnns [, 158,400 |..evvveeeeeiines o foeeens 130,733 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond .....cceeeiiiiinns Currency .... [BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 10/04/2017 |. 10/31/2027 |......eeeeeene. |...n. 13,280,000 [6BP)  |iiiiiiiiies | e 127,226 |...... 1,081,000 ........... (116,000)]..ceeeeeeeiiiins o o 134,247 ] .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value 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 Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |....eeeeeeeeeens |onnee 29,216,000 [BBP) oo [ [ 279,898 |...... 2,378,200 |.evveeeees o 3,409,573 (255,200)]- . vveeeeeees Joeeiieeee e oo 205,344 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap .. . |Bond . . |Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |..ccevvvveeeees fovennne 6,640,000 [6BP) .63,613|.........540,500 | ... ... 774,903 (... .. (58,000)f.... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/18/2017 |. 10/30/2024 |......eevveeeees |onnnne 17,664,000 EUR) e e e 316,140 |...... 1,804,500 [..cvvveees |oenne 1,853,402 198,000 |-..eveeeeeeeiins feeeeeee e o 91,99 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/18/2017 |. 10/30/2024 |......evvvveeees |onnne 17,664,000 ER) s o o 316,140 |...... 1,804,500 [..cuvveees |onnne 1,853,402 198,000 |.evvveeeeeeinnns forvneeieeeiiiies fonieeens 91,994 | ... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.89 USD (1.81
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/18/2017 |. 10/30/2027 |....eevvveeeeans |onnnne 29,440,000 [ER)  feeeieeieeeeeen [ e 492,625 |...... 3,007,500 |.evveereens foueen 3,477,386 |-..evveeeeeeiins o 330,000 [.eeeeeiiiiieies [ [ 297,509 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.9 USD (2.69
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/27/2017 |. 11/15/2082 |....evvvvveeeen |onene 47,131,200 [GBP) [ [ [ 473,393 |...... 3,214,800 |.evveeeees fonnes 5,695,344 (417,600)...ceeeeevieeee [ [ 712,221 el 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/02/2017 |. 12/15/2024 |.....ooeveeeiis |oeneens 5,827,500 EUR) [ e e 106,843 |......... 541,000 [..covveees |oernnnen 566,558 |...oeeeeeeeeens [eeeeis 66,000 [-..eeeeeeeeiiiins foreeeeee e e 32,064 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2024 |.....ovvvveeees |oennne 13,986,000 EUR) s foireeeeeeins o 256,423 |...... 1,208,400 [.couvveees |onne 1,359,739 [covveeeiiiiiee [ 158,400 |...vvveeeeeiiiins o foiiieens 76,953 | ...oeeeent 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 |...eeveeeeeiis | 5,827,500 [ELR) X ...100,202 |.........541,000 | ... ....657,504 |... ....66,000 |.... .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.18 USD (2.03
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2027 |...cevvvveneens |oennne 18,648,000 ER) | e o 320,646 |...... 1,731,200 [ oo |oeee 2,104,013 |oevvveeeieiiiis o 211,200 [veeeeeeiiiiienns [ [ 191,334 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFA76  [. 01/25/2018 |. 03/14/2032 |....eevvveeeees [eennnne 7,140,000 6BP) | e e 95,157 |...... 1,040,500 [..cevvveees |oennne 1,566,568 (58,000)]-.vveeeeenren ferrmeeeeeeiiiiens foieeees 103,839 .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFAT6  [. 01/25/2018 |. 03/14/2082 |....ccvvvvveeees [oeennne 7,140,000 6BP) e e [ 95,157 |...... 1,040,500 [.cevvveees |oennne 1,566,568 (58,000)]...cvveeeeeeninnns forveeieeeiiiiiens foreeenns 103,839 .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.28 USD (4.42
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2028 |......evvveeecns |onnnne 20,638,800 JAUD) [ e e 60,970 |...... 2,620,800 |.eeveeeees fouenen 2,469,968 |......ooeeeiiiinn o 1,058,400 [.eoeeeeiiieeen [ e 230,938 | ..ooonnnee 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...cccvvvvveeees [oeennne 7,371,000 AD) | e [ 18,316 |......... 936,000 [.ccvvveees |oeennnes 937,205 378,000 [..eeveeeiiniieen ferrieiiiiiienens e 97,566 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |....eeveveeeres |onnnee 11,056,500 [AUD) | e e 27,474 |...... 1,404,000 [..covvvvees |oenne 1,405,808 567,000 ..eeeeeiiieenes feoeeiiiiieeeees [ 146,350 | .......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |..cevvvvvieeian |oennns 5,159,700 jAUD) [ foe e 12,821 ......... 655,200 ... 656,044 | | 264,600 ....oooovennnnenns fornneiiiiii e 68,296 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .4.27 USD (1.82
Currency Swap ......... Bond ..o Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [.07/12/2018 |. 10/12/2028 |........ccceers |oennne 16,342,200 EUR) [ e 316,525 |...... 1,540,000 [..cvvveees |oenne 2,163,923 184,800 |-..evveeeeeiies e et 183,411 ... 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 Currency .... |Scotland ............ RR3QM ICII IPCSBA4S074 (. 08/08/2018 |. 11/07/2028 |....cevvvvveeees [evnnne 7,720,200 16BP) [ o e 90,626 |........ 400,800 [..ooeeunnns ferennnne 876,065 (89,800)].....ceeeeeeunnns fernnneieeiiiiiins foniienns 87,255 ..uveeees 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 Currency .... [Scotland ............ RR3QM [ CIWIN [PCSBA4S074 . 08/08/2018 |. 11/07/2028 |.......eeveeeen. |onenne 5,146,8006BP) | e e 60,418 |......... 267,200 |..coveeee o 584,043 ... | (46,400)]....oooieee o e, 58,170 | .......... 100 / QL ......
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Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
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Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QH ICIHN [PCSBA4S074  [. 08/08/2018 |. 11/07/2028 |.....eevvveeeens |onnnne 25,734,000 [GBP) e [ [ 302,088 |...... 1,336,000 [..covvveees |onnne 2,920,215 (282,000)]- . vveeeeeees Joeeieeeee e oo 290,851 [ ..eveeenns 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFAT6  [. 10/02/2018 |. 02/05/2039 |....ccevvvveeees [ovennne 7,196,000 [AUD) L8437 ... 761,000 [..oceeennns fonnns 1,029,413 ... .. 378,000 |.... 141,020 -[100 7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 10/02/2018 |. 02/05/2039 |.....eevvveeeees [eeennne 7,196,000 [AD) e e o 8,437 |........ 761,000 [...oooenns fornnns 1,029,413 378,000 ..eeeeeeiiiene [ [ 141,020 | ...t 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Citibank NA ........ E5S70DZWZ7FF32TWEFAT6  [. 10/02/2018 |. 02/05/2039 |....ccevvvveeees [ovennne 7,196,000 [AD) e forreeeeeeiee foreee 8,437 |........ 761,000 [..oceeennns fonnnn 1,029,413 24TV LV/CN O I TSN 141,020 .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 4.3 USD (0.64
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/11/2018 |. 11/19/2026 |.......ooeeres |oennnnee 9,095, 281[RY) e e e 259,510 |...... 2,257,227 [ .eveeenns [ 1,963,864 |- foees 951,758 |- Joeeeieieee e oo 80,581 ..o 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..4.3USD (0.64
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/11/2018 |. 11/19/2026 |......eevvevinn |oennnns 8,904,720 |PY) e e e 254,073 |...... 2,209,935 [..curriees |onnne 1,922,718 | | 931,817 [ceveeeeiiieee e e 78,893 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.39 USD (2.96
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |. 01/10/2029 |.....eeveeeeecns |onnne 15,852,000 [GBP)  feeeeeeeieiee e e 184,956 |...... 1,213,200 [.covvvveens |onne 2,156,137 (139,200)]- . Joeeeeee e oo 182,211 .. 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.66 USD (3.21
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/11/2018 |. 01/10/2034 |.......eeeveeens |onnnne 10,568,000 [BBP)  |eieiieeiiiins foerreeeeeeens o 125,384 |........ 808,800 [......cuut furnnnn 1,853,429 [c.vveeneiiiiien [ (728110 IO I TN 169,481 .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.26 USD (2.84
Currency Swap .. . |Bond . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |. 01/10/2029 |....eevveveercn [onnne 18,508,000 [GBP) X L.213,190 |...... 1,429,400 |..ooeeeeens |oueee 2,506,963 |... . (162,400)f.... 212,740 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Scotland ............ RR3QW ICIHN IPCSBA4S074  [. 10/24/2018 |. 01/24/2029 |.....evvveveeenn |onnne 17,106,000 [ER) oo [ [ 335,715 |...... 1,246,500 [.covvvene |oenne 2,051,737 198,000 |.evvveeeeeiinins forveeeeeeiiiiiens foeeees 197,337 | e 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM [CIW [PCSBA4S074  [. 10/24/2018 |. 01/24/2029 |....eeevvveaeees [eennne 5,702,000 EUR)  feeeeeeeeiee e e 111,905 |......... 415,500 [.oovvveens |oeeees 683,912 |- [ 66,000 [-..eeveeeeeeiiins ferieeeee e o 65,779 | ... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.17 USD (2.79
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Canada ............... ES7IP3USRHIGC71XBUTT  [. 02/15/2019 |. 03/19/2031 |....evveeeeees |onne 19,227,000 (GBP)  feeeeeeiiieen e 211,650 |......... 928,500 [..cvvvrens |oenne 2,361,491 (174,000)f...cooeeviieeee [ [ 262,771 | evveeenen 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ..o Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2029 |...eeevveeeees |onnnne 14,990,386 |PY) [ e 284,021 |...... 4,029,350 [..oocovunn funns 2,461,780 |ooeeeiieeeeees | 1,525,617 |- oo oo 185,595 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 [. 11/07/2019 |. 11/15/2029 |....cvvvveeees |oennne 14,990,386 |PY) [ [ 284,021 |...... 4,029,350 [..oeeennns fennns 2,461,780 |ooooeiiiiieeeenes | 1,525,617 | e oo 185,595 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .3.07 USD (0.56
Currency Swap ......... Bond ..o Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2034 |.....ceeveeeees |-nnne 29,980,773 |PY) e [ [ 615,309 |...... 8,058,700 [...cvvvees |ounnne 3,970,742 ..o o 3,051,284 [ [ e 500,199 [ ...oeeennn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Barclays Bank PLC ~ GSGSEF7VJPSI70UKS573 . 11/27/2019 |. 12/04/2029 |.....evvvvveeen |onnne 13,745,000 ER) [ fe 223,754 |......... 528,750 [.ceeurrens |oennne 1,015,924 165,000 |.evveeeeeeiiinns forneiieeiiiiins e 170,897 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/27/2019 |. 12/04/2029 |....eevvveeeres |oennnne 8,247,000 ER) e e e 134,252 |......... 317,250 [ oo | 609,554 ... [oeeee 99,000 [.veeeeeiiiieees oo [ 102,538 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/27/2019 |. 12/04/2029 |.....ccuvvvveee feveennne 5,498,000 ER) [ foe e 89,501 [......... 211,500 [.oonnieees | 406,370 [oveeeeeiiiiien e 66,000 [-..evveeeieiiiins o foiieeens 68,359 [ .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond .....cceeeiiiiinns Currency .... [Scotland ............ RR3QM I CIHN [PCSBA4S074 . 12/10/2019 |. 12/19/2031 |......eeeeeenn. |oennne 14,951,250 [ER) e | |, 233,686 |........ 677,700 [......ccee o 1,296,580 178,200 [ o o 214,391 .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 13 14 15 17 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM ICIN [PCSBA4S074  [. 12/10/2019 |. 12/19/2031 |...eeeeieieeees [oennne 7,198,750 EUR) [ e e 112,515 |......... 326,300 [.oovvveees |oeeeenn 624,279 | [ 85,800 [ e e 103,225 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap .. . |Bond . . |Currency .... |Scotland .... RR3QW ICIW IPCSBA4S074  [. 12/10/2019 |. 12/19/2031 |...cevviveeeees [oennne 1,107,500 [EUR) ....50,200 | ... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM CII [PCSBA4S074 [ 12/10/2019 |. 12/19/2031 |...eeeeeeeeiis | 4,430,000 EUR) [ e e 69,240 |........ 200,800 [.ooveeeunnn forneeenn384,172 [ [ e052,800 e e s 63,523 [ ..oveennn 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.19 USD (3.28
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/12/2020 |. 06/16/2040 |......vvvvveeen |onnne 17,635,180 AUD) [ [ [ (9,801)........ 804,180 [...oeeenns founnn 1,513,195 [ [onn0982,800 |oiicccce [ s 358,543 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2032 |.....eevvveeens |onnnne 15,260,700 EUR) e e e 163,647 |...... 1,515,800 [.cvvvveens |ooeeen 1,316,006 | o 171,600 [ e et 230,023 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2082 |.....evvvveeeenn |onne 20,543,250 EUR) s e o 220,293 |...... 2,040,500 |.evveeeeees o 1,771,668 [ 231,000 [oneeeeciiiin [ [ 309,646 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 10/01/2020 |. 10/29/2032 |.....eevveeeeans |onnnne 15,260,700 [EUR) e e e 163,647 |...... 1,515,800 [.cvvvveens |oeeeen 1,316,006 | o 171,600 [ e et 230,023 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..2.9 USD (1.24
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/12/2021 |. 07/23/2031 |.....evvevveeen e 16,571,520 ER) [ fee e 220,686 |...... 2,086,510 |..oeeeeeees [0 2,181,002 [ [ 180,840 [oeeeeeciin [ [ 231,652 | ..ooen. 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .2.91 USD (1.33
Currency Swap .. . |Bond . . |Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [. 12/02/2021 |.03/02/2034 |.....eevverees [onnnne 20,408,400 [EUR) X ...282,737 |...... 1,377,000 | ... 329,509 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.49 USD (1.88
Currency Swap ......... Bond ...ociiiiiiiiins Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 02/25/2022 |.03/10/2029 |....evvvvveeee |oennne 15,708,000 EUR) s e o 200,738 |......... 905,800 [envveees |oeeennn 867,041 | [ 184,800 [ e foni 183,296 | .......... 100 /7 QL ......
Pay Fixed NOK Receive
Fixed USD Cross Foreign Currency AFS Foreign . 4.13 USD (4.52
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 03/29/2022 |.01/09/2032 |...eeveeveerin | 7,540,603 NOK) [ e e 26,578 |...... 1,463,622 |.vveveeein fonnnn 1,078,104 [ o883, 101 [ [ [ 108,505 | .......... 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 ........ .eeeiiiiiiiiieceis . 12/08/2022 |. 03/08/2035 |........cccvvver fouvnnnns 512,951 [RY) | 110,410 |......... 436,601 [ .oennnreens |oeeens 110,197 | | 852,272 | e o 86,651 .......... 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 ........ eeeeieiiiiiiiieecis . 12/08/2022 |. 03/08/2035 |......cccecuvvnr feuennnes 9,514,052 |PY) e e s 205,048 |........ 810,831 [.ooveeiins [ 204,652 [oeecee [ 1,211,362 | [ s 160,924 | .......... 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 ........ .eeeiiiiiiiieeeis . 12/08/2022 . 03/08/2035 |........ccecuvnn [ounnee 19,759,983 [PY) | e [ 425,869 |...... 1,684,034 |.cevveeeis | 425,046 | 1000 2,515,005 [ e e 334,227 | .o 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 ........  eeeeiiiiiiiiiiiecene . 12/08/2022 |. 03/08/2035 |......ccccuvvves founeens 7,318,501 |PY) [ e e 157,729 |......... 623,716 [ .ovvveees |oeeeen 157,425 | [l 931,817 e e el 123,788 .......... 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 ........ . 12/08/2022 |. 03/08/2035 |.......ccccuvves fouvennn 512,951 [RY) | 110,410 |......... 436,601 [ .oennnreens |oeees 110,107 | 852,272 | e o 86,651 .[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 ........ eeeeeeiiiiiiiieeces . 12/08/2022 |. 03/08/2035 |......ccccvvens feuvnnnns 5,854,801 |PY) [ e e 126,183 |......... 498,973 |.vvveeeeen e 125,940 [ e 745,483 [ e [ 99,030 [ .evveeennn 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 ........ .eeeiiiiiiiiieceis . 12/08/2022 . 03/08/2035 |.......cceecuvne [ounnee 12,075,527 |JPY) e e 260,253 |...... 1,029,132 | vveeeeeen 289,751 [ o 1,587,408 [ [ [ 204,250 | .......... 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 ........  eeeereiiiiiiieniiiiinnns . 12/08/2022 |. 03/08/2035 |........cccuvvee foueeenes 5,122,951 |PY) ... 110,410 |......... 436,601 | ..oovveees oo 110,197 | 652,272 | e o 86,651 .......... 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 JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o D-1 s Currency .... [MARKETS LLC ........  eeeeieiiiiiiiieecens . 12/08/2022 |. 03/08/2035 |......cccccuvens fouennnns 5,122,951 [PY) | e e 110,410 |......... 436,601 [.ocevveeees | 110,197 | o 652,272 |- e e 86,651 ... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap .. . |Bond . . |Currency .... |Corp . 1VUV7VOFKU0QSJ21A208  |. 12/21/2022 |. 01/04/2032 |.... R O 26,462,500 [EUR) ...183,885 [..........30,000 | ... (959,535)|... ...330,000 |.... 380,464 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap ......... Bond ..o D-1 s Currency .... [COrp ..oocorvecuunnnns 1VUV7VOFKUOQSJ21A208  |. 12/21/2022 |. 01/04/2082 |.....eevveeees fenees 10,585,000 EUR) | o e 73,554 |.......... 12,000 |.eveeeeeees | (383,814)]...eceeees oo 132,000 |- o feieees 152,186 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.22 USD (4.22
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/16/2023 |. 05/18/2033 |......eevvveeen [|oenne 19,211,400 ER) [ e [ 73,427 |........ 180,000 |.evveeeeees |ounnes (TR ) A R 180,000 |-ooeeviieeneeis Joeeiieiieeeens oo 208,216 | ...eeeennn 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .5.49 USD (5.57
Currency Swap ......... Bond ..o D-1 s Currency .... [MARKETS LLC ........ eeeveeiiiiiiieeccns . 03/15/2023 |. 03/31/2040 |......ccccecunnn [oueen 24,130,000 GBP) e [ [ (18,383)f....... (268,000 ......cvvvn fernnnne (585,541)....vveeeeeiiis o (268,000)...cceeeeeeee fereeeeiiiiieeeee [ 490,266 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/30/2023 |.07/11/2033 |...ccevvvvveenes |oennne 13,816,926 |PY) [ e 131,733 |......... 427,356 | vveeeeeen o 208,438 | | LATVIX VN U RORURR RN 216,118 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/30/2023 |. 07/11/2033 |....eevvveeeees |onene 13,816,926 |PY) [ e 131,733 |......... 427,356 | .evveeeeen e 208,438 |- | 410,430 |- oo s 216,118 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 06/30/2023 |.07/11/2033 |...ccevvvvveeees |oennne 7,211,157 |PY) s o o 164,666 |......... 534,195 | .uveeeeeees e 260,547 |.oooiiiiieeeeee | 513,038 |- [ oo 270,147 | eveeeeees 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap .. . |Bond . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/29/2023 |.07/10/2030 |.... P 8,487,180 [EUR) X ...240,240 | ... ...240,240 |.... 110,503 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/29/2023 |.07/10/2030 |....cevvvveeeenn |onnnne 16,321,500 ER) [ e [ 39,675 [......... 462,000 [.couvveees |oeennnes 157,621 o o 462,000 [...ooeeeieiiienns [ [ 212,506 | ...oeeennn 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.4 USD (0.77
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 08/24/2023 |. 09/06/2028 |.......eeveeees |onnnne 10,288,771 |0PY) e e e 33,192 |......... 246,59 |.eveeeiiin e 196,598 [..oeeeeiiiiieees fereeenne 307,828 |- oo oo 14,337 | ...t 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.4 USD (0.77
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 08/24/2023 |. 09/06/2028 |......eeevveeen |onnne 19,205,707 |JPY) [ e [ 61,958 [......... 460,309 [..cvvreees | 366,984 | | CYZCIIK]) AU RPN 213,428 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2082 |..eeeveeeeeran | 9,982,175 [PY) | e s 237,209 |...... 2,484,016 |..ooeeeeens |nneee 1,644,890 |- o 1,043,635 |- foeeiieeeeeees oo 146,531 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2082 |.ccevvvvrveeiin |oennes 9,982,175 [PY) e | e 237,209 |...... 2,484,016 |..ooeeeeens | 1,644,890 |..ovvveeeniniins o 1,043,635 |- [ oo 146,531 .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 05/02/2017 |. 05/11/2027 |...eeveereeiis | 4,991,087 |PY) [ e e 116,787 |...... 1,242,008 | .covveeee | 966,937 |- Jeees 521,817 [ceeeeeeiiees oo e 47,440 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Bond ...ociiiiiiiiins D-1 i Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2027 |..cevvvvvieviann |oennns 4,991,087 |JPY) [ e [ 116,787 |...... 1,242,008 |... 966,937 |- | 521,817 [ceveeeiiiiiieees e e 47,440 .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE . 05/02/2017 |. 05/11/2027 |..eeevveeeeeas | 4,991,087 |PY) [ e e 116,787 |...... 1,242,008 | .covveeee | 966,937 |- foees 521,817 [ceeeeeeiiees oo e 47,440 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap .. . |Bond . . |Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 (. 05/02/2017 |. 05/11/2027 |.... ..4,991,087 |JPY) 116,787 |...... 1,242,008 |... ....966,937 |... 521,817 |.... .[100 7 QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 16,838,570 | 163,381,989 [ XXX 154,638,648 34,645,630 18,373,588 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 16,838,570 | 163,381,989 | XXX 154,638,648 34,645,630 18,373,588 | 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 Iltem Exposure | Entity (b)
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
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 . 10/21/2028 |.eeveeeveeeennn foeeeeeene 250,000 ....... 5.088 USD |+eveeeeeeeemenns foeeeeemneeeeens Jeeeeeeeeeee [Q1:)) R K TP R K PO K R IEUURRRRTRR RRRRPRRRRRR RSP 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 |. 10/21/2028 |....evvvvivvvnnn foeiiiinnns 250,000....... 5.065 USD [...ovvvvnnnniniins fonniiiiiiiinnns fovviininnns [VA)) R, L T R -1 . L P (Tl FETTTT Py 300 [ .eevnnnnns 04 v
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (39 1] XXX 11 1 600 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (39 1] XXX 11 1 600 | 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 (39 1] XXX 11 1 600 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 16,838,570 | 163,381,989 [ XXX 154,638,648 34,645,630 18,373,588 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 16,838,531 163,382,000 [ XXX 154,638,660 11 34,645,630 18,374,188 | 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 2,833,304 16,838,570 | 164,889,523 | XXX 158,622,619 34,645,630 (1,325,860) 18,373,588 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other (39 1] XXX 11 11 600 | 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 2,833,3% 16,838,531 164,889,534 | XXX 158,622,631 11 34,645,630 (1,325,860) 18,374,188 | XXX XXX
(a) Code Description of Hedged Risk(s)
1. .... | REBALANCES PORTFOLIO DURATION
2. . | MANAGES CASH FLOW RISK ..............
3. . | HEDGES THE EQUITY RISK OF A LIABILITY .
4. . |HEDGES THE INTEREST RATE RISK OF AN ASSET ..
5. . |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
6. . |HEDGES THE CREDIT RISK OF AN ASSET ...........
7. . |REPLICATION OF AN INDEX .........ccceee.
8. . |HEDGES THE CURRENCY RISK OF AN ASSET ..

. |HEDGES THE CURRENCY RISK OF A LIABILITY. .

Qualitative Approach for Assessing Hedge Effectiveness




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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

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 /
ESZ3 ..ooovves |oviiiiinenes 43 |.......... 9,587,202 | Future Dec 2023 ...... Annuity Leeeeeeeeeee. N/A oo Index ........ .12/15/2023 [CME .................. SNZ20JLFKBMNNCLQOF39 . |.09/19/2023 .|...4,459.1636 |...4,325.5000 |............ (25,800) |0 foveees (287, 377)].cceeeeeeeeeeeees oo (287, 377)]. oo oo o, 403,930 101 .oooeeiiiieiee [ 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (25,800) (287,377) (287,377) 403,930 XXX XXX
1579999999. Subtotal - Long Futures (25,800)! (287,377) (287,377) 403,930 XXX XXX
S&P 500 E-Mini Index |VAGLB: Market Risk Equity /

{74 S 8,068 |.... 1,802,192,140 |Future Dec 2023 ...... Hedge ....oevvvvvvnennnnn [N/A L Index ........ . 12/15/2023 . SNZ20JLFKBMNNCLQOF39 . |.09/19/2023 .|...4,467.5065 |...4,325.5000 |......... 4,619,553 [..eeeeiiiiiiiiiiiinnn oo e e 57,285,440 |....... 75,788,450 |01 .ooooeeiiiiiii [
S&P 400 E-Mini Index |VAGLB: Market Risk Equity /

[V S 2,381 |....... 615,134,768 |Future Dec 2023 ...... Hedge ....ovvvvvvenennnnn [N/A L, Index ........ . 12/15/2023 . SNZ20JLFKBMNNCLQOF39 . |.09/19/2023 .|...2,583.5144 |...2,520.4000 |......... 2,537,977 [ o o e 15,027,528 |....... 22,366,423 (01 ..ovvvvnniiiiins | oo
MSCI EAFE Mini Index |VAGLB: Market Risk Equity /

MFSZ3 ........ |oeeeeees 9,075 |....... 949,932,702 |Future Dec 2023 ...... Hedge .....oovvvviinnnnns N/A s Index ........ .12/15/2023 [NYF ...oevniniiinnnnes 5493004R83R1LVX2IL36 |.09/19/2023 .|...2,093.5156 |...2,041.5000 |......... 3,189, 114 [ o o e ... 23,602,077 |.... 23,602,077 |....... 85,247,916 |01 ..oooeeeiiiiii [ 50
Russel| 2000 Index
Mini Future Dec 2023 | VAGLB: Market Risk Equity /

RTYZ3 ...ve |oveennnns 1,837 |....... 170,414,210 | vvvvvniniiiiiiiiiiines Hedge ...oovvvvvvvvnnnnns N/A o Index ........ . 12/15/2023 [CVE .....vvvvvvnnnnnns SNZ20JLFKBMNNCLQOF39 . 1.09/19/2023 .]...1,855.3534 |...1,798.6000 |............ L O PR TTTTTTTTPPP FPPPPOY 5,212,800 |...... 5,212,800 |....... 17,256,245 101 .ooooeiiiiiiien [ 50
1609999999. Subtotal - Short Futures - Hedging Other 11,270,682 101,127,845 | 101,127,845 200,659,034 XXX XXX
1649999999. Subtotal - Short Futures 11,270,682 101,127,845 | 101,127,845 200,659,034 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (25,800) (287,377) (287,377) 403,930 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 11,270,682 101,127,845 | 101,127,845 200,659,034 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 11,244,882 (287,377) (287,377)[ 101,127,845 | 101,127,845 201,062,964 XXX XXX

Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LT o e L AP PP PPPPPN N 5,000,545 |...covveiiiiiiiiiinnnns 5,090,545
Total Net Cash Deposits 5,090,545 5,090,545

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 .

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

0100 wevvveennnnns Qualitative Approach for Assessing Hedge Effectiveness
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STATEMENT AS OF SEPTEMBER 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 4,803,168 4,803,168 11,270,682 (25,800) 11,270,682 201,062,964 201,062,964
Bank of America NA . BATYDEB6GKMZ0031MB27 . |.... . 28,014,543 |[.... .. 18,053,653 .. 16,533,178 .. (1,490,508)[.... ... 608,496
Barclays Bank PLC G5GSEF7VJP5170UK5573 . . 22,620,000 |. 17,025,725 |.. 21,000,832 | ceveunereeeennnaeeeeenennans N 2,122,135 |..
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . |. . 25,850,000 |[. 17,538,449 |.. | 22,633,001 .(5,633,691)). .3,820,316 |..
Citibank NA .... ... [ES70DZWZ7FF32TWEFATE . |.... . 57,784,000 |.... .. 57,393,806 . (2,721,672)|.... .. 57,191,367 ...(2,927,602)]....
Credit Suisse Internationl .. . E58DKGMJYYYJLNBC3868 . |.... . 210,694 R .. 42,684 |...
Credit Agricole Corp .... AVUVZVAFKUOQSJ21A208 . |.eeeeeeee Yo o Y [ 42,000 [eeeeennneeeeemnneeeeeennns feeeeeennneeeeeennnns 42,000 foiiii .(1,343,349) ). . 532,650 |.. .. 532,650

TLTWFZY1CNSX8D621K86 .
W22LROWP2 [HZNBB6KS28 .
11E8VN30JCEQV1HARB04 .

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

JPMorgan Chase Banl THBGLXDRUGQFUS7RNES7 .
Mizuho Capital Markets Ccrporatlcn . 0V6W8S6aX2D1J857P30 . |.
Morgan Stanley Capital Service ...... . |7331LVCZKQKXST7XV54 . |.
Morgan Stanley & Co. International Plc . 4PQUHN3JPFGFNF3BB653 .
Nomura Global Financial Products ... 0Z3V05H2G7GRS05BHJI1 .

RR3QM I CINW IPCSBA4S074 .
. ES7IP3USRHIGC71XBU11 .
O02RNE8 IBXPAROTDBPU4T . |
BFMBT61CT2L1QCEMIKS0 . |.

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

Pl R i

6,052,000 |.
16,400,000 |.

. 14 262,000 |.
. 19,494,000 |.
.. 2,830,000 |
. 10,230,000 |.
.. 2,300,000 |

21,260,000 |....

13,539,920

5 '022 500 |

20,762,600 |..
(190,761 |-

491,000 |
928,500 |

. 6,008,115
.11

784
-1 613 602
13,916,419
. 1,287,704
..9,517,045
..2,361,491

.4,928.819

(585.541)|.

512,920

. 133,970 |..
600 |..

534 ..
.1 759,001 |..
1,112,003 |..

006,412 |
62771 |

.. 104,470

, 34
1 759,001
. 1,112,003

Wells Fargo Securities LLC .. KB1H1DSPRFMYMCUFXTO9 . N I ..
0299999999. Total NAIC 1 Designation 238,335,554 167,879,206 (2,989,672) 16,495,869 170,603, 321 (11,980,691) 3,556,336 18,374,188 6,809, 172
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals 238,335,554 172,682,374 (2,989,672) 21,299,037 181,874,003 (12,0086,491) 14,827,017 219,437,152 207,872,136
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 172,682,374 (2,989,672)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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 17275R-AD-4 ........ CiSCO SYS INC NE .eeeeeeiee e [oerre e 12,345,252
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security . [20825C-AQ-7 ... Conocophi | lips Nt .10,687,170 |...
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. 254687-FX-9 Disney Walt Co Sr Nt ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. 3128MJ-22-2 FHLMC Giant Pool #G08791
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. 3128MJ-311-0 FHLMC Gold Pool #G08803 .
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security ... | 3138WF-LC-8 FNMA Pool #AS5722
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security ... | 3140L0-AJ9 ... FNMA Pool #BT1808
Bank of America Corp - CME/NYF/CBT . v.v. SNZ20JLFK8MNNCLQOF39 .. | Security ... [377373-AH-8 Glaxosmithkline Cap Inc Nt ...
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security ... |459200-HU-8 ... International Bus Machs Corp Sr Nt ....
Bank of America Corp - CME/NYF/CBT . vov. SNZ20JLFK8MNNCLQOF39 .. | Security ... |459200-J2-5 ... International Bus Machs Corp Sr Nt ....
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security ... | 66989H-AH-1 ... Novartis Capital Corp Nt
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8NNNCLQOF39 .. | Security ... | 717081-CY-7 ........ [Pfizer Inc Sr Nt
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFKBINNCLQOF39 .. | Security . [89153V-AL-3 ... Total Capital Intl SA Nt , .5,000,
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. [ Security .. 594918-BT-0 Microsoft Corp Sr Nt ..... 5,491,605 7,000,000 .6,971,107
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8INNCLQOF39 .. | Security 91324P-DX-7 UnitedHeal th Group Inc Sr Nt 8,903, 136 .. 11,000,000 .. 10,927,388
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8VNNCLQOF39 .. | Cash... Cash .. .5,090,545 .5,090,545
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 O02RNE8 IBXP4ROTD8PU41 .. | Cash... Cash ..

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

BFMBT61CT2L 1QCEMIKS0 .
O2RNE8 IBXPAROTD8PU41 ..
O2RNES IBXPAROTD8PU41 ..
O2RNE8 IBXPAROTD8PU41 ..
O2RNES IBXPAROTD8PU41 ..
O2RNE8 IBXPAROTD8PU41 ..
O2RNES IBXPAROTD8PU41 ..
O2RNE8 IBXPAROTD8PU41 ..
O2RNES IBXPAROTD8PU41 ..
O2RNE8 IBXPAROTD8PU41 ..
O2RNES IBXPAROTD8PU41 ..
O2RNE8 IBXPAROTD8PU41 ..
O2RNES IBXPAROTD8PU41 ..
O2RNE8 IBXPAROTD8PU41 ..
O2RNES IBXPAROTD8PU41 ..

Security ..
Security
Security ..
Security ..
Security ..
Security ..
Security ..
Security
Security
Security
Security
Security
Security
Security ..

C18C0 SYS INC
WISCONSIN ELEC PWR CO
PHILIP MORRIS INTL INC
MICROSOFT CORP

LAUDER ESTEE COS INC
MASTERCARD  INCORPORATED
UNITED PARCEL SVCS INC
THERMO FISHER SCIENTIFIC INC
KIMBERLY CLARK CORP
PEPSICO INC

DISNEY WALT CO

MERCK  CO INC

AMAZON COM INC
QUALCOMM INC

Societe Generale - 0TC (02RNE8 IBXP4ROTDBPU41 .. | Security ELI LILLY CO .... 10,000 |...
0199999999 - Total 210,961,826 213,232,199
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Barclays Bank PLC = OTC .eeueeieieieiie e e ceee e e e e e e e e e e e e e e e e GEGSEF7VJPSI70UKS573 .. [ CaSN...eeeeeeeieeeeeeeeee e e e e eeeenees | e [0TSR URUUUPRT PPN 22,620,000 [-eeeeeeeenneeeeeeenne e eeennen feeeeeeeeeanan D, 0.0, CHUURIN RSORRURPRRRIN BT Vieeeeoe
BNP Paribas = OTC ....iceuuuuniiiiiiuniiiiiiiiniiinsiiiniseeeiirii s e e e cesninseseeennanseeeees ROMUWSFPUBMPROBKSP83 .. [ Cash.......cuuuuuniiiiiiuiiiiiiiiiiiiiiiiiiiiinieiiiiiinns | erneeeeeeessnneennnns L0 L AP PP 25,850,000 |..uuuiiiiininniiiiiiiiiiiiiiiiien foreeeeeeeanann .0, ST FVRRROTUTTUI R Voo
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Collateral Pledged to Reporting Entity

STATEMENT AS OF SEPTEMBER 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),
Citibank NA = OTC ..eeereeieeeeeeeee e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e eeees ES70DZWZ7FF32THEFATE . [ Cash....cceeveneeeeeeeneiieeeeeeeneeeeeeenneeeeeeennnes | eneeeeenninnneeennn [ CBSN Lo e e e e e e e e e e e e ennne e e e eennnn e e e e e e e 57,784,000
Credit Suisse Intl - OTC .. . ESBDKGMJYYYJLNBC3868 ..

Deutsche Bank AG - OTC .....
Goldman Sachs International - 0TC
JPMorgan Chase & Co - 0TC ..........
Morgan Stanley Capital Service - 0TC .
Morgan Stanley & Co. International Plc - 0TC
Royal Bank of Scotland - 0TC
UBS AG - 0TC
Wells Fargo - OTC ..
Royal Bank of Canada - 0TC ...
Societe Generale - 0TC

Mizuho Capital Markets Corporation .... 0V61I8S60X2D1J857GP30 .. .

Nomura Global Financial Products-0TC . 0Z3V05H2G7GRS05BHJI1 .. | Cash...... Cash .. [ EURRRR A9, GO R

Bank of America - OTC Security BATYDEB6GKMZO031MB27 . | Security .. U S Treasury Nt 630,000 ... 07/31/2024 ..
Bank of America - OTC Security B4TYDEB6GKMZ0031MB27 . | Security .. U S Treasury Nt 175,800 ... 02/29/2024 ..
Bank of America - OTC Security BATYDEB6GKMZO031MB27 . | Security .. U S Treasury Nt 205,300 ... 08/15/2029 ..
Bank of America - OTC Security B4TYDEB6GKMZ0031MB27 . | Security .. U S Treasury Nt 306,000 ... 02/15/2030 ..
Bank of America - OTC Security ... BATYDEB6GKMZO031MB27 . | Secur ity U S Treasury Nt ... .. 457,000 |... ... 07/31/2025 ...
Bank of America - OTC Security ... B4TYDEB6GKMZ0031MB27 . | Security U S Treasury Nt ... ... 586,000 ... ... 01/31/2026 ... |.
Bank of America - OTC Security ... BATYDEB6GKMZO031MB27 . | Secur ity U S Treasury Nt ... .. 29,974,600 |... ... 05/15/2031 ...[.
Bank of America - OTC Security B4TYDEB6GKMZ0031MB27 . | Security U S Treasury Nt ... 08/15/2029 ....[.
Societe Generale - 0TC 02RNE8 IBXP4ROTD8PU41 .. | Security FRENCH REPUBLIC GOVERN 0.75 25NOV28

Societe Generale - 0TC O02RNE8 IBXPAROTD8PU41 .. | Security FRENCH REPUBLIC GOVERNM 3.5 25APR26 ...

Societe Generale - 0TC 02RNE8 IBXP4ROTD8PU41 .. | Security FRENCH REPUBLIC GOVERN 4.25 250CT23 ... e O

Societe Generale - 0TC O02RNE8 IBXP4ROTD8PU41 .. | Security 0 5/8 NOTE AB 26 .....eeiiiiiureisssiiiiiiisesiiiieiieesisiiieeesesssinseeeeeessinnneseesanes [oennineeseeeinnnneeeeeeans 782,854

TLTWFZY1CNSX8D621K86 .
W22LROWP2HZNBB6KS528 ..
. TH6GLXDRUGQFUS7RNEQ7 ..
17331LVCZKQKXST7XVS4 ..
4PQUHN3JPFGFNF3BB653 ..
. RR3QWICHWIPCSBA4S074 ..
... BFM8TB1CT2L1QCEMIKSO .

. KB1H1DSPRFMYMCUFXTO9 ..
ES7IP3U3RHIGC71XBU11 ..
O2RNES IBXPAROTD8PU41 ..

. 10,121,000
. 14,262,000
. 19,494,000

0299999999 - Total

239,686,564

31,093,282
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 238,845 |....... 07/25/2036 .......
36829J-AA-9 . .| GE Capital Commercial Mortgage RMBS Ser ... 47,924 | 08/25/2036 .......
362334-B0-6 . .| GSAA Home Equity Tr RMBS Ser 2006-3 CI A .. ..2,440 |....... 03/25/2036 ..
36829J-AA-9 ......... GE Capital Commercial Mortgage RMBS Ser R T 12,367 ... 08/25/2036 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 301,576 301,576 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 301,576 301,576 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 301,576 301,576 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 301,576 301,576 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 [ | [ 286,728.796 |ovvovovorrrnn, 286,728.7% |....... 10/02/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 286,728,7% 286,728,7% XXX
9999999999 - Totals 287,030,372 287,030,372 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ...55,312,463  Book/Adjusted Carrying Value $ .. 55,312,463
2. Average balance for the year ~ Fair Value $ - --285,797,040  Book/Adjusted Carrying Value $ --- ..285,797,040
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 287,030,372 NAIC2 § ..o NAIC3 § i NAIC4 § . NAICS5 § . NAIC6E $ .o
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE NATIONWIDE LIFE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

Depository

3

Rate of
Interest

4

Amount of
Interest Received
During Current
Quarter

5

Amount of
Interest Accrued
at Current
Statement Date

Book Balance at End of Each Month
During Current Quarter

6

First Month

7

Second Month

8

Third Month

Honolulu, HI
Charlotte, NC
New York, NY
New York, NY ...
. New York, NY ...

Pittsburgh, PA

American Savings Bank
Bank of America
Bank of New York Mellon
Citibank
JP Morgan Chase ..
PNC
The Federal Home Loan Bank of

(19,269)

............ 1,030,178
(218,555)

(376.172).

Cincinnati .oooooeeeiccee Cincinnati, OH .o foin o oo e s e 249,920 |..cooenee. 273,401 | 237,708 |..
Wachovia Charlotte, NC ..o foren i oo foeneicicii | o, 1,168,176 |........... 1,440,029 |............ 1,311,855 |.
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 335,424 242,923 153,741
0199999. Totals - Open Depositories XXX | XXX (17,399,830) (24,522,873) (69,522,543)
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 (17,399,830) (24,522,873) (69,522,543)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(17,399,830)

(24,522,873)

(69,522,543)
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STATEMENT AS OF SEPTEMBER 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

...................... [BNY Mel 10 CaSh RESErVE ..eeereiresuesuessessseeseeseesseseeseseesesseseesseessesessesseoseseessessesseeessseeestesssesesesessssoseeseessessenseseesssnesseeseseessnesnesnesss | erseesnsene Joeeeneesees 00/20/2023 vvovveea: IS T < X OO O
8109999999. Subtotal - Sweep Accounts 48,635,423
381410-32-3 ....... Goldman Sachs Fin Sq Treas Oblig Fd ‘ ‘ ........... 09/29/2023 ..veven foveeeririereninieninen 5235 | s [ 3,634,517 |..
825252-40-6 ........ S/T Investment Co Treasury Trust (AIM) ... e B T 09/29/2023 .veves foreierieierenieenieeneeeen B 262 |ouiiiiiiiieiis e e 2,668,529 |..
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 6,303,046
262006-82-8 ....... Dreyfus Cash Mgnt GOVT CM BOLD #6356 ‘ ‘ ........... 09/29/2023 ..veven forererreeereneeeneneneees 0,004 | e [ 3,634,517 |..
825252-88-5 ........ S/T Investment Co Govt and Agency AIM . S T 09/29/2023 .......... 12,891,318 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 16,525,835
[Nationwide Cash I T [ [ Y X e Nl R T——— 3,059,140
Subtotal - Qualified Cash Pools Under SSAP No. 2R 788,223,851 3,059,140

8609999999 - Total Cash Equivalents

859,688, 155

169,764

3,134,433
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