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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....oovvriiieiecieieieceeeeeae st s 13,194,790 |............. 0.690 |........ 13,194,790 [ [V — 13,194,790 |............. 0.691
1.02 All Other GOVEIMMENLS ........c.vvvveeieceeeceieie ettt e 962,500 |.....c..nc 0.050 |....coc..... 962,500 |..eceeecieeene (V] 962,500 |............. 0.050
1.03 U.S. states, territories and possessions, etc. guaranteed 198,172 198,172 198,172
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e 0 foreennnnn 02000 [ [V [0 0
1.05 U.S. special revenue and special assessment obligations, etc. non-
FoTUE=T =11 (=YY [OOSR TUUPESRRRTTTRRTT! RO 58,372,444 |............. 3.054 |........ 58,372,444 |........coev [ - 58,372,444
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e .. 1,386,717,652 |............ 72.548 |.. 1,386,717,652 |.....cocececneee 0(.1,386,717,652
1.07 HyDrid SECUMHES ...ttt 121,205 | 0.006 |............. 121,205 [ [ 121,205
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (1 AT (1 T 0
1.09 SVO identified fUNAS .......cccovvriiceinniieinnncseesneneseensenesesees s 0 oo 00000 | 0 e O e 0
1.10 Unaffiliated bank loans 7,699,908 |....
1.11 Unaffiliated certificates of deposit ...........ccccevvevveviiiviiiiiinieiieneeneeene e Ol 00000 [ O el O 0
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e .. 1,467,266,671 .. 1,467,266,671 |........coeeeeneee 0. 1,467,266,671
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................ccceeevveeeveeereeee e 31,048,190 |............. 1.624 |........ 31,048,190 [ 0l 31,048,190 |............. 1.627
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeiieiercteieeeeeeeee et e 31,048,190 |............. 1.624 |........ 31,048,190 [ 0l 31,048,190 |............. 1.627
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeeeeee 6,117,320 |............. 0.320 |......... 6,117,320 oo [ 6,117,320 |............ 0.321
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccovvvvveveeeieees o [ 0.000 [.eeeeeeverriennee (U R [0 O [V 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoevenencncncn oo 272,059,787 |............ 14.233 |...... 269,062,283 |.......cocvveine 0f..... 269,062,283 |........... 14.099
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 278,177,107 |............ 14.553 |...... 275,179,603 |[....oeeeeeeeee 0f..... 275,179,608 |........... 14.419
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e .
4.04 Mezzanine real estate 10anS ..........cooceervnniieerinneeennenseesenenend oo 0 oo 00000 |l 0 e O e [V 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........c.cceeurueeiriririeieieieieeresesesesieeeeee e 33,158,724 |.............. 1.735 |........ 33,158,724 | 0f....... 33,158,724 |............. 1.737
5.02 Properties held for production of iNCOME ............c.ceueueveeeeeeeeereeeeeeeee e [V 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 [OOSR [0 [0 I 0.000
5.04 Total real @SEALE ........ooueueeeeeeeicciceeeeee et e 33,158,724 |.............. 1.735 |........ 33,158,724 | [ — 33,158,724 |............ 1.737
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccoerrninecnnnneeeesseseeeees e oo 39,584,285 |............. 2.071 |........ 39,584,285 |........coeeee [ — 39,584,285 |............. 2.074
6.02 Cash equivalents (Schedule E, Part 2) ............ccocoeueeerenennneseeeees e 28,017,653 |............. 1.466 |........ 28,017,653 [ [ 28,017,653 |............. 1.468
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 3,054,011 | 0.160 |......... 3,054,011 [oooece [ 3,054,011 |............ 0.160
6.04 Total cash, cash equivalents and short-term investments .....................fooo.c... 70,655,950 |............. 3.6% |....... 70,655,950 [....oooveverrinne [V 70,655,950 |............. 3.702
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
8. Derivatives (SChedUle DB) ........cccoceururiiiiirieieieeieeeseseeieeieee e oo 5,513 [ 0.000 [..cocvverrane 5,513 [ [V IO 5,513 |l 0.000
9. Other invested assets (Schedule BA) ...........cccccucieieeeiiieieeeeeeeeeeee e foeeenes 3,624,737 | 0.190 |......... 3,624,737 | oo [ 3,624,737 |............. 0.190
10.  Receivables for SECUNtIeS ............ccocciiiiiiiiiiiiiiiicc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) ..o, 0
13. Total invested assets 1,911,436,893 100.000 [ 1,908,439,389 0 1,908,439,389 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 34,387,400
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eae eesreeareesreeareeareeareeareens 0 0

Current year change in encumbrances:

3.1 T0tAlS, PArt 1, COIUMN T3 .....iiitieieiieeieeetet ettt ettt ettt s ettt a et et e s e s e se s es e s et et eb et esess s es et et esesesesesess s es et e s et esesesess s es e st et eseses bbb ebee et et neea e bbbt natae e 0

KT e =T T )[04 Vo e OO PP OO RRR 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt ettt ettt bt ateeae e oheesheesh e e bt e a bt e a bt ea bt ea e e eae e eHeeAhe e b e e bt e a b e em bt eabeemeeeheeabeeas oeneeseeseesaeenteenseannens 0
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beaaseeasesasesseeebeeebeesbeenbeenbeanbeemseassesheeas Seessmeesasesaesaesaesaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other-than-temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieiiieieieeetetet ettt ettt s e et a et et et e s e se s es e s et et eb et essss s es e st et et eseseseas s es et e s et esesesess s eseseseseseses bbb ebee et et neea e bbb b eetae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 1,228,676

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 1,228,676
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 33,158,724
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 33,158,724

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .......c.c.eiririeieieieeeieeeieie ettt <eeeeeeeesennas 27,500,000
Cost of acquired:

2.1 Actual cost at time of acqUISItIoN (Part 2, COIUMN 7) ..ottt bbb bbb bbbt eb e aaesreeresreeresteeaesteeaeeaeanas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..ottt eae eesseessnesreeareeareesreeareeas 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0
3.2 TOtAIS, PArt 3, COIUMN 17 L..iiiiuiiiiiiiiiieietetetet ettt sttt ettt s ettt s e b e bt e s ese e se s e ese b e b e b e s es et e s s s e s e s e s e s es e e es s s b besese st e se s s b b e s es s s eeeee s sesesesnenenesninana 0 e 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 .........cccccoevieiieniennnns .0
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other-than-temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 11 ..ottt bbbt ee bt E e E b0t E e E b £ £ ot E e E b b e et E bbb e nsna e s et s ennsna et enen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocuvirirurrerereieiirieieieieiees ceeeeeeeeeeeeas 27,500,000
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS LINE T2) c..viuiiiieietetetiieiet sttt ettt bttt e se e s bbb e s e st e e 52 e b e b e s ese st e ee s a8 e s e b es e s e st e e s s be s e b e s ese st se e e s e s et e s e s ese e se s s e s b b ebebese e e 2 eeeseneseaeanas 27,500,000
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .......cciiiiiiiiriieieeieeise st b e s e e aeanas 27,500,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........c.ceueuiriiiiiririetiteteteteee ettt sttt st st sess s st sesesese st ssssesesebesesese e sess e s e s e s et eses et e s s et bebesesesanes <eesescasnesananas 3,331,414
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 1,390,456

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.cuouiiiiieieeeecececce ettt et sea seebebebeeeae e e nees 389,254 ... 1,779,710
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
ACCTUAL OF QISCOUNL ........cvoeceeecee ettt eee et eee e et e e ee e s e e e s e e e eseeseseeeenseeeneee s eeseseeseneesenses s s e e enseseeeeeenaesensesensesensesensesensesensseensesensesensesensesensesensesensesenaes seeesseesaesasseeaes 490,838
Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 3 ..ot eeee et ee e teee et ee et ee et ee st ee s et ensseenseeensseensseens et ensstensseensseessneenseeensneensneenae et s et ne e neen (639,358)

5.2 TOtAIS, PArt 3, COIUMN G ...ttt ettt et b et b st h £t h £ £ b £t E b et st h e bt es et ensns et et s esensnanana (2,269) ..o (641,627)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........oouiuiuiieeeeeeeceete oottt eeeescaete e e eeeessaeteteses s sssetesesesensssssetesesesssseeesesasessnsssesasessnsssssetasasessnsssnsasasas esesesetesasacseaeses 731,265
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ............couiuiiiiuiiiieeiteteetete et ettt ettt et ee et e e st ete st ese st etessete et etessatess et essstessssessssesessebeasebessabessssesssae ceeeseseeseseaneaen 1,388,254
Deduct amortization of Premium ANA EPIECIAtION ............ccoccueueeeieeeceeteeeteeeesceetetesesessaeeesesesessssssesesesesssssesesesessssssssesesassssssssesasassssassssasssnsnsnsssesasasanans <eesesesassssesesasnan 660,333

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 15 ...ttt ettt b et b b et E b b te e E b b€t s bbb ee bbb et bbb e mee b e s ennsna et s 18,276

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 e 18,276
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeeriiriririririetetereseist sttt se sttt se e e s ss st sesesens <eesescssinaseninas 3,624,737
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ceuiiiiiiiiiriiteieietitt st sistste ettt st seae et sese e sssessesesesesese s ssssesesebesesese e ssssssesesens oeseeeesseseananans 3,624,737

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 1,335,337,938
................ 759,951,850
.... 10,262,521

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e =TotoTU o | USSP PSRRI
Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt
LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN
4.4, Part 4, COIUMN T .ottt ettt ettt ee b eh e b et E b e £ eE b b8 £ £ e b E £t E A b8 £ £ et E bbbt s e bbbttt e et s s en s e s en ... (1,316,290)
Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........ouiuiiiieiieecectete et eececte et eeeeeeetete s e s ee s seaeteseseessasaesesesessssssesesesessssssesesesesessesetesesssnsssesesasasnsssnsesasanas fesesesesasacsesesaes (338,485)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieieeeteeeeeeee et ea ettt e st e et e et es st eseeseseseseasesesenesennene 323,118,746
DedUCt aMOTHZAtION OF PIEIMIUM .......viiecececeeteeecceeeeteee e e ceceeeeee s s saeaesete s s esssasseseses s sssssesesesesssssseseses s sssssesesas e ssansssesas s sssssnsesasasesnsssesss s esnsssesasassssssnsns Seetesesataseesesannas 785,719

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ...ttt ettt eie et et eete e e esesseeteeee 2 esee e e e e a2 es e e e e e e e e e eseEeE e e 12 2A e e S e e e e £ 2R e e e e e e S 12 eeAeE e b e s e e eesnEebes s s en s e sb bbb 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN M6 ......ouiuiueieieiieiceeeeteie e eeeeeee e eseseseeeeaesesesesesee e esesesee e o2 e s e s eseeee e e aeseseseeee e seseseeee e s e e aesesesasnas SoissenE et ebss s s e e s s 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et b e 2o E e E b £ o E bR b £t E bt eh bbbttt en e et et 2,629,418

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt s et e e s st bt e £t a st b b ettt a et et et et csebees nsnaetasasananansasas 142,814

9.4, Part 4, COIUMN 13 ..ottt ettt ettt es et es e es e e s e e s e e s e e s e e e s s e s e e e s e e e s b es e b e s e b e s b a8 s ees e es e s b ens s s bt s bbbt 738,869 ..o 3,511,101
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 10,000
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-9+10) ........cevrurrrurrereeeeceeeeeeeceeeeeeeesteesaessaeseseesseessaesstessaessesnanan feseeesases 1,776,491,969
Deduct total NONAAMITEEA @IMOUNLS ..........c.iueuitieieieeietiereie ettt teebes st este et eb e seses bbb e e e es e R b e e e e s eE b e b e e e s e ot E e b b £ e s eoeE e b b e e ee e b e b b e e e et E b bt es bbbt e 2emsmsnansnansnas 2,997,504
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 1,773,494 ,465
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveeereeeeceee e 13,194,790 | 13,411,822 |....c.o.o... 13,565,832 |...cooveeveee 10,276,726
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 962,500 962,500 935,000 1,000,000
by governments) 4. Totals 14,157,290 14,374,322 14,500,832 11,276,726
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 198,172 194,973 209,947 195,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 0 0 0 0
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 58,372,444 55,093,832 58,723,105 58,036,206
Industrial and Miscellaneous, SVO 8. United States .....c.oovevveeeeeeeeeeeeeeee oo 1,192,220,536 |............ 1,172,843,272 |............ 1,186,426,277 |............ 1,227,738,807
Identified Funds, Unaffiliated Bank 9. CANAAA ... e 19,953,399 |....oovoinee 20,363,336 |.coerereinnne 19,668,699 |................ 21,295,058
Loans, Unaffilated Cortiieates of 10._ Other Countries 182,364,830 182,374,318 181,137,697 185,603,531
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 1,394,538, 765 1,375,580,926 1,387,232,673 1,434,637,396
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 1,467,266,671 1,445,244 053 1,460,666,557 1,504, 145,328
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 30,164,440 |................ 30,164,440 |................ 29,483,576
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 883,750 883,750 1,000,000
17.  Totals 31,048,190 31,048,190 30,483,576
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 31,048,190 31,048,190 30,483,576
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ..5,208,895 |.. ..5,208,895 |. .. 3,195,876
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 908,425 908,425 357,365
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 6,117,320 6,117,320 3,553,241
Parent, Subsidiaries and Affiliates 24. Totals 272,059,787 272,059,787 165,121,155
25.  Total Common Stocks 278,177,107 278,177,107 168,674,396
26. Total Stocks 309,225,297 309,225,297 199,157,972
27. Total Bonds and Stocks 1,776,491,969 1,754,469 ,351 1,659,824,529
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e 2,560,977 |............... 8,510,879 |....ccocvvee. 740,300 ... 892,206
1.2NAIC 2 ..
T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC 6 ..o

1.7 Totals

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o

4.7 Totals XXX . 332,928

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1 . 59,859,003
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals 5,978,330 9,171,657 10,405,900 11,785,524 21,031,033 XXX 58,372,444 4:0 59,859,003 5:8 58,372,444 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 e e 167,488,534 |........... 486,868,194 |........... 164,408,295 |............. 57,440,921 |............. 23,115,794 899,321,738 2 656,719,726 |....cocvveviereeen 63,7 | 99,359,714
6.2 NAIC 2 .. ....49,044,911 |... .276,716,303 |.... 131,931,502 .11,810,550 |.. ..2,930,402 |... ...472,433,668 |.. .275,722,179 |.... ...245,738,755 |..

R 8.641.727

6.3 NAIC 3 ..o 6,882 |0 12,675,391 (886,104 | O [ O XK [ 13,138,427 009 9,662,827

B.ANAIC A .o 83,208 | 115,101 020,607 02,386 B3 XK e 191,389 000 | 98,629 | 0.0 93,188
6.5 NAIC S ..o 148,001 | 00329,607 [ 2 388,632 [ B e XK [ 863,329 |00 | 878,526 |...cocvcvcieeen 0.1 [ 329,600
6.6 NAIC 6 473,752 203,411 658,491
6.7 Totals 26,520,004 943,285,298 354,821,475

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..

7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e e 0
B.2NAIC 2 .t 0
8.3 NAIC 3 ..
8.4 NAIC4 .. . .
BENAIC S L. 0
B.BNAIC B ..ot 0

8.7 Totals 0

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6

9.7 Totals

10. Unaffiliated Bank Loans
101 NAIC T e 0 [ O oo O e O e O | XK e e 0 . O 0
10.2NAIC 2 ... 0 . . .0 . . ...369,173 |.. . . .. 369,173 |..
T0.3NAIC 3 e 0 . . e 0 . O e 0
104 NAIC 4 oo 0 e 4,747,481 3 e 13,407,273 | 3 e 4,747,481
105 NAIC S e 3,054,011 | O e O o O e O | XK e 3,054,011 2 [V 0.0 [oriiee 3,054,011
TOB NAIC B ..o 0 2,583,254 0 0 0 XXX 2,583,254 0 0.0 2,583,254
10.7 Totals 3,054,011 7,699,908 0 0 0 XXX 10,753,919 14,210,882 1.4 10,753,919
11. Unaffiliated Certificates of Deposit
11.1 NAIC 1

11.2NAIC 2 ...
11.3NAIC3 ...
11.4 NAIC 4 ...
11.5NAICS ...
11.6 NAIC 6

11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
7

1 2 3 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e (d) ....176,027,841 504,550,730 |.......... 175,554,494 |............ 70,118,652 |............. 44,835,428 |.......coovvvveeeeeen 0 | 971,087,144 ..o 660 [ XX e XXX o 171,125,121
122 NAIC 2 ... 1 .277,206,680 |.... 131,931,502 .11,810,550 |.. ..2,930,402 |... oo 472,924 045 | ...246,229,133 |..
123 NAIC 3 e (D) 6,882 | 12,575,391 | 556,154 |...ovoviveieee 0 [ O o 0 e 13,138,427 ..o 009 [ XX e XXX e e 8,641,727
124 NAIC A o (D) s 53,298 |............... 5,825,131 | 20,5071 [ 2,386 | 53 [ [V A 5,901,369 |ovooieereeeieeeen 004 | XXX e e XK o 5,803,169
125NAICS ... ) e 3,199,102 [...cocvvveeee 329,601 [...cocveeeeie 2 | 388,632 ..o [ 01]() oo 3,917,340 oo 0.3 o XXX e e XK o 3,383,611
12.6 NAIC 6 ... N 159,922 2,672,204 41,281 5,197 473,752 0](c) 3,352,357 3,241,746
12.7 TOtalS .o 228,491,956 |........... 803,159,738 |........... 308,103,934 |............. 82,325,417 |............. 48,239,638 |.......covverernen 0 [(b) 1,470,320,682 |.....ccecuveeeees 1000 [t XXX [ XK 438,424,505 |........ 1,031, 896 177
12.8 Line 12.7 as a % of Col. 7 15.5 54.6 21.0 5.6 3.3 0.0 100.0 29.8 70.2
13. Total Bonds Prior Year
13ANAIC T e 111,656,479 |........... 421,236,129 |........... 113,929,857 |.............48,175,512 |.............35,529,4096 ... O | XXX e e XK e 730,527,473 |ccoove VR - 151,366,952 |........... 579,160,521
13.2NAIC 2 et 15,727,222 |........... 193,189,006 |............. 64,341,519 |....o2,814,313 | 574,932 [ O o XK [ XK e [ 276,646,993 |........oveveee 26.8 |.......... 124,766,246 |........... 151,880,748
13.3NAIC 3 e 122,656 |.......coc.... 8,340,765 |.... o 1,199,406 .o O [ O e O L XK o XXX e e 9,662,827 |..ccocoveveveveeen0.9 |oo...6,690,157 oo 2,972,669
134 NAIC4 ... 21,263 |... ...13,470,992 |.....ooovie 13,647 ...13,505,903 |.... ..5,608,563
13.5NAICS ... 439,200 |.oeinne 25,955 | 2 | 813,366 | 3 e O e XXX e e XK [ (€) e 878,526 e 878,526
13.6 NAIC6 ... 42,956 102,034 49,264 203,411 . 203,411 0
13.7 TOtalS .o e 128,009,777 |........... 636,364,882 |.......... 179,533,696 |............51,412,347 |............36,104,431 | 0 | XK e e XK (b) 1,031,425,132 |....c.ooecvrine 100.0 |........... 290,924,106 |........... 740,501,026
13.8 Line 13.7 as a % of Col. 9 12.4 61.7 17.4 100.0 XXX 28.2 71.8
14. Total Publicly Traded Bonds
T4ANAIC T e 13,158,237 |....conne. 62,863,502 |............. 59,864,042 |.............13,076,050 |.............22,163,290 |........coceveeeveeeenen. 0 [ 171,125,121 | 116 151,366,952 |....cococvvevee 147 | 171,125,121
14.2NAIC 2 ... ....19,294,030 |... 115,519,948 |.... 102,633,119 . 124,766,246 |.... ... 246,229,133 |..
T43NAIC 3 e (V) 8,085,572 |..ccvcvrn. 556,154 1o O [ O e 0 8,641,727 o006 [ 6,690,157 |.... ...8,641,727 |..
144 NAIC4 ... 17,258 . 5,762,976 |.... .20,501 7,897,340 |.... . ...5,803,169 |..
T4E5NAIC S e 3, 054 011 [ 329,600 |...ocooveeeeeiiinee 0 [ O e O e 0 3,383,611 [ 002 [ 0 foooiiieiiiiieeen 0.0 | 3,383,611
148 NAIC B .o 49,311 2,672,204 41,281 203,411 3,241,746
14.7 TOtalS .o e 35,572,843 |.......... 195,233,802 |........... 163,115,096 |.............21,865,600 |.............22,637,164 |.........ceceovevevevee. 0 ... 438,424 505 |.......................29.8 | 290,924,106 |....cccveveeenenen 28.2 [ 438,424,505
14.8 Line 14.7as@ % Of COL 7 ..oovvveveeeeiee foreeecc 8.1 | 4.5 [ 37.2 [ 5.0 o522 0000 e 10000 [ XK e XXX oo e XK [ 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 2.4 13.3 11.1 1.5 1.5 0.0 29.8 XXX XXX XXX 29.8 XXX
15. Total Privately Placed Bonds
151 NAIC T e 162,869,603 |........... 441,687,228 |........... 115,690,453 |............. 57,042,602 |............. 22,672,138 |..oveen [V 799,962,024 |.....ococveviin 54.4 ... 579,160,521

15.2NAIC 2 ... ....29,750,880 |........... 161,686,732 |.............29,298,383 ...3,028,583 |.. ..2,930,333 |... .151,880,748 |....

15.3NAIC 3 oo oo 6,882 [..couenee 4,489,818 | O i 0 o O i 0 4,496,700 [ 003 [ 2,972,669

154 NAIC 4 oo o 36,045 [ 62,155 | O e O e O [ 0 00298201 | 000 [ 5,608,563

155 NAIC 5 oo 145,091 [ T | 2 o 388,832 | 8 e 0 533,729 0.0 878,526

15.6 NAIC 6 ... 110,611 0 0 0

15.7 Totals ...ooorerieeeene 192,919,113 |...........607,925,936 |.... .60,459,817 |.............25,602,474 |...

15.8 Line 15.7as @ % of Col. 7 ..oevverenvnnnnforiicccc 18.7 58.9 B [ 5.9 [ 2.5

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 13.1 41.3 9.9 4.1 1.7 0.0 70.2 XXX XXX XXX XXX 70.2

(@) Includes $ e 980,779,110 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo 0 current year of bonds with Z designations and $ ........c.c........ 2,000,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ i 474,700 currentyear, $ .oooeeeeennenns 335,393 prior year of bonds with 5G| designations and $ ........cccccceureenns 584,363 currentyear,$ .o 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ..o 0;NAIC2 $ oo 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0; NAIC6 $...c..cc..... 3,054,011
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 1A

- SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
1.01 Issuer Obligations ...........c.ccceveiricoineencnneeens o, 2,350,620 |.......c...... 7,769,324 oo O e 0 et 0 e XXX e 10,119,945 10,085,967 |...c.cceovvervrvnene 1.0 | 10,119,945

1.02 Residential Mortgage-Backed Securities ... ...210,357 |. ...741,555 |.. .. 3,074,845 |.. .3,529,849 |... 3,074,845 |.
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ... 0
1.05 Totals 2,560,977 8,510,879 740,300 892,206 490,428 XXX 13,194,790

2. All Other Governments
2.01 Issuer Obligations ...........cccereerrieeinecineieneeeeies [oeieieesieesee e [V 962,500 962,500
2.02 Residential Mortgage-Backed Securities ... L0 0] w0
2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0 0 0
2.04 Other Loan-Backed and Structured Securities ... 0 0 0
2.05 Totals 0 962,500 962,500

3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........cccccevreeeeeeseeeereeeennes 198,172
3.02 Residential Mortgage-Backed Securities 0.
3.03 Commercial Mortgage-Backed Securities 0
3.04 Other Loan-Backed and Structured Securities ... 0
3.05 Totals 0 0 198,172

Possessions, Guaranteed
4.01 Issuer Obligations ...........cccce..e.

4.02 Residential Mortgage-Backed Securities ...

. U.S. Political Subdivisions of States, Territories and

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0
4.05 Totals 0 0 0 0 0 332,928
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........cccccooeioiiiiniiiiciiciceeeies e, 2,500,002 |............... 3,367,919 [ [V 1,501,825 |....c.c... 8,282,567 |............ D,9,0 NI RUR 15,652,312 |ooviiciiiee 11 [ 15,037,881 oo, 1.5 [ 15,652,312
5.02 Residential Mortgage-Backed Securities ... 2,790,843 |. .. 4,760,054 |.. ..1,328,633 |.. 798,295 |... L95,171 ... ..9,772,995 |.. 12,176,157 |... 9,772,995 |.
5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 O | 0
5.04 Other Loan-Backed and Structured Securities ... 687,486 1,043,684 9,077,267 9,485,405 12,653,295 XXX 32,947,137 2.2 32,644,966 3.2 32,947,137
5.05 Totals 5,978,330 9,171,657 10,405,900 11,785,524 21,031,033 XXX 58,372,444 4.0 59,859,003 5.8 58,372,444
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccoceeeeeeneeeeieeeeeeeieees e, 37,727,386 |........... 262,580,195 |........... 191,709,376 |.............. 8,774,937 oo 473,752 ..o D,9,0. RN RO 501,265,646 |.....c.coveververenns 341 [ 303,623,739 .o 29.4 | 340,723,3% |........... 160,542,253
6.02 Residential Mortgage-Backed Securities ............ [............ 58,809,805 |........... 152,542,252 |....ocunne 56,433,812 |............. 45,717,863 |............. 17,084,366 |............ D,9,0. RN RO 330,588,098 |.....ccceveviverinnns 22.5 [ 153,768,376 |...ocoovvveiinnne 14.9 [ 5,406,621 |........... 325,181,477
6.03 Commercial Mortgage-Backed Securities .......... [............. 7,348,497 |......ne... 4,337,912 | oo 500,698 |...oeeeeieieiiieienns [V (V1 O D,9,0 NI RUR 12,187,107 |oeeeeiieiee 0.8 [ 14,111,586 [.o.ooveiiiiicis 14 [, [V 12,187,107
6.04 Other Loan-Backed and Structured Securities ... 113,012,949 357,233,231 48,313,849 15, 154,886 8,961,886 XXX 542,676,800 36.9 471,781,597 45.7 8,691,460 533,985,340
6.05 Totals 216,898,638 776,693,590 296,957,734 69,647,686 26,520,004 XXX 1,386,717,652 94.3 943,285,298 91.5 354,821,475 1,031,896, 177
7. Hybrid Securities
7.01 Issuer Obligations ...........ccoceeereeeneeieeeeeeeeees e, (V1 A, 121,205 oo 0 o O e 0 [ D,0,0 NN U 121,205
7.02 Residential Mortgage-Backed Securities ... L0 e 0 e 0 ot 0 [ 0 |, XXX 0]

7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .....................
8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 0 0 0.0 0 0.0 0 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 3,054,011 7,699,908 0 0 0 XXX 10,753,919 0.7 14,210,882 10,753,919 0

10.03 Totals 3,054,011 7,699,908 0 0 0 XXX 10,753,919 0.7 14,210,882 10,753,919 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ...........ccccoeeireeincoinccinccines o, 42,578,008 |............. 274,801,143 |............. 191,709,376 |.............. 10,276,762 |................ 8,054,492 |............ XXX ....528,319,780 | 35.9 | XXX [ D.9.%, CHNRTIN RPN 367,777,527 |............. 160,542,253

12.02 Residential Mortgage-Backed Securities .......... |.cccccceeene 61,811,005 |............. 158,043,861 |.............. 58,502,744 |............. 47,408,364 |.............. 17,669,965 |............ XXX ....343,435,939 18,254,461 325,181,477

12.03 Commercial Mortgage-Backed Securities ........ [.c.cccoeenee. 7,348,497 |..ccovennennen. 4,337,912 ....500,698 12,187,107 e 008 [ XXX ot XXX i o0 [ 12,187,107

12.04 Other Loan-Backed and Structured Securities . |- . 358,276,915 57,391,116 .575,623,937 |. 533,985,340

12.05 SVO Identified Funds XXX 0

12.06 Affiliated Bank Loans vove om0 0 0 L0 0 LXK 0 000 O XK i e XXX o0 0

12.07 Unaffiliated Bank Loans B PO 3,054,011 | 7,699,908 |....oveviiiiiiiie, 0 T e XRX e oo XXX i [ 10,753,919 |, 0

12.08 Unaffiliated Certificates of Deposit . 0 0 0 0 0.0 XXX XXX 0 0

12.09 Totals I P 228,491,956 |............. 803,159,738 |............. 308,103,934 |.............. 82,325,417 |....c.c.e. 48,239,638 |.....cooveeiieiiie [V R 1,470,320,682 |........ceeveuennnne. 100.0 Jooveeenee XXX [ D.9.9, CHUNRTINY RPN 438,424,505 |......... 1,031,896,177

12.10 Line 12.09 as a % of Col. 7 15.5 54.6 21.0 5.6 3.3 0.0 100.0 XXX XXX XXX 29.8 70.2
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 10,759,064 |............. 200,285,831 |............. 108,084,443 |.........c..... 3,560,652 |.......ccoc.... 6,511,730 |...coneee D.9,0 S D.9,0 SN XXX 100829,201,720 oo 319 o 226,303,341 |............. 102,898,379

13.02 Residential Mortgage-Backed Securities .......... ... 25,161,578 |... . 59,096,489 |.. 33,282,276 |.. 11,280,434 [ XXX e [ XX o XXX e 169,474,381 |. . 147,407,693

13.03 Commercial Mortgage-Backed Securities ........ .5,074,246 . . . 14,111,586 |. .. 14,111,586

13.04 Other Loan-Backed and Structured Securities . |. 504,426,563 |. .469,769,826

13.05 SVO Identified FUNAS ........cccooevirineneneniiinens foerenens XK foreereees XX oo XXX foreeees XXX foreeeees XXX o0 e XXX o XXX i oo 0 [ 000 [0 e 0

13.06 Affiliated Bank LO@ns ..........cccoceeieneeneenieeneens foevnniid0 0 et 0 et 0 e XXX e e XXX o XXX i s 0] e 0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee 0 [ 14,210,882 |0 o0 o0 e XX o XXX e e XK [ v 14,210,882 [ 1 7,897,340 |...oovnvnneee. 6,313,542

13.08 Unaffiliated Certificates of Deposi . 0 0 0 0 0

13.09 Totals P PR 128,009,777 |..vcevneeee. 636,364,882 |............. 179,533,696 |.............. 51,412,347 | 36,104,431 [0 [ XXX o XXX o 1,031,425,132 |.ovoveveeieenn 100.0 [ 290,924,106 |............. 740,501,026

13.10 Line 13.09 as a % of Col. 9 12.4 61.7 17.4 3.5 0.0 XXX XXX 100.0 28.2 71.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 27,444,958 |............. 170,127,8% |............. 150,973,422 ....8,954,492 [........... XXX 267,777,527 | 25.0 ....226,303,341 367,777,527

14.02 Residential Mortgage-Backed Securities 4,226,971 |... ...7,830,273 |.. .3,064,407 .1,029,377 .. 18,254,461 |. ..22,066,688 |. . 18,254,461 |..

14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans

XXX

0

B 3,054,011

................ 7,699,908

10,753,019 |

....... 7.897.340 |

14.08 Unaffiliated Certificates of Deposit 0 0 0 0.0 0
14.09 TOtalS ... o 35,572,843 |............. 195,233,802 |......ceee.ee 163,115,096 |....coccvennee 21,865,600 ... 438,424 505 | 29.8 ....290,924, 106
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 8.1 [ 4.5 [ K 5.0
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 2.4 13.3 1.1 1.5 1.5 0.0 29.8 XXX XXX XXX 29.8 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 15,133,050 |............. 104,673,249 |.............. 40,735,954 |0 |0 XXX v ... 160,542,253 | 10.9 ...102,898,379 | 1010 o XXX e 160,542,253
15.02 Residential Mortgage-Backed Securities .......... |.cccooenene 57,584,034 |............. 150,213,588 |..cveeennne 55,438,337 |.............. 45,304,931 |...............16,640,588 |............ XXX 325,181,477 | 22.1 147,407,693 | 143 | D.9.0 NI RUNR 325,181,477
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 7,348,497 ..o 4,337,912 ....500,698 12,187,107 14,111,586 [ooeeeeeecn 1 e XXX e 12,187,107
15.04 Other Loan-Backed and Structured Securities . |. 348,701, 188 48,313,849 .533,985,340 |. 469,769,826 |. .533,985,340

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................ 6,313,542
0

.............. 60,459,817 |.............. 25,602,474
.................................. 5.9 | 2.5
9.9 4.1 1.7

.... 140,501,026
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

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

3,054,011

3,054,011

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment: N/A
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEA) .......vcviviuiueueueueriitsiressetetesesesestsessssesesesesesesessssssssesesesasessssssssesesesesesesssssssss ssesesssssssanns (1,570,829)
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumN 12 .........ccccoiiiiiiiiiiii e 0

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 ............cccooiiiiiiiies s 0 0

Unrealized valuation increase/(decrease):

3.1 SECHON 1, COIUMN 17 ..ottt ettt e st e e s e e e 2 s e s S ee s e e s e e 2 e s e s 2 a2 e s e 2 s e s s ne s sessesessnsesseas £t st ebse et et nea 574,771

3.2 SECHON 2, COIUMN 1 ..ttt ettt s e h et b e b £ £ s e e b et e e et s b et ettt s bt e b et et taeaebens semnsesesasasannnansesas 65,536 ..o 640,307
SSAP NO. 108 AGJUSIMENLS ........eoeeeceeeeieecceceeeeee e e eeceeeetetesesssaesesesesesssassssesesessssassesasesssassssesesasssssssessesas s sssnssses s s sssnssses s s sssssesas s s sssssesesas s sssnsssessasanan ebtstseset et es et taesetetennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ...ttt et et et e s e et e s e ea e e st e st e s e e st eaeesees e e st eseane e e e e e s e e e e e e e e e e enanaes 0
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t ittt e bttt e a et s he e sh e e sbeesb e e bt e beeabeaabe Sesseenteanteenseeaseaanenaeenes 0
Amortization:

% =TT T o TR )13 1T e TSSOSO 0

7.2 SECHON 2, COIUMN 27 ..ottt b et s e b et b b e e e b2 e st E b et e et s b b et et e a b e b et ettt seae 2oesensnseae st esennsnae s s s s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ..ottt t et c e s s e e e e e e aeseseeee e e aeseeee a2 e e s e s eeee a5 22 Aeses 2o eE S e se A e s ee a2 2 eAe A e s e e eE e e an s e s e s esesnana Sosnsnbeb et s se s s 0

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+8%9) .......ccoiuiiieereieeeeeeeeeeeeceeeeetesessceete et esesssseae e sesessssssesssesessssesesesesenssasseesesesesesesenanas (930,522)
(DTt [N Tet g ToTgFoTo T (=T IR EoT T £, 0
Statement value at end of current period (LiNE 10 MINUS LINE T1) c.....ovovcuruoieieeeececeete e eeeeete et eeeessaete e sesesssseaetesesessssesesesesensssaesesesasssssaesesassnansssesasasanas £eesesesesesasasnsaas (930,522)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s e e e e e e e e anaaea

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, CUrrent YEar MINUS ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other:
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m—

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... . NN ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiie e eis fobe it e ab e s e s b e st e s b e s b e s b e s b e sbess Sabesteabeab e s b e s b e s b e s b e s b e s b e s b e es eeaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ..........cooiiiiiiiiiiiie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) .......ccccciiiriiiiniiiiiiiiiins e

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE 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

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt eee et ae s es e e s e s e e et s e S a b5 b s et s et s ee s et s nsesnas enbetasiesnsiesnneas (930,522)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ...............cooeoiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s st esesessssas s s sesesesessannsnsnesesesessninenees e (930,522)
Part D, SECHON 1, COIUMN B ......ouiuueieiiiiieieteeete e eseeeeeeee e eseseseeeeeseseseseeee e e s eseeeeeeesesesesee e e seseseeee e nseseseeeeessssnsesesesesananansasans  fsssaseseessssesarees 5,513
Part D, SECHON 1, COIUMN 7 ...ttt s e s 22 s e s e e s s e s e s e s e s s e st ns et nsesensesnse eebebisiesisiesneas (936,035)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN 9 ...ttt eeeee e e es s s e e e eseseseeesee e e s eseeee e 2 s e seseeee e e e s eeeeee a2 e seseseeee e asseaesesesesananansasass  fsssaseseessssesarees 5,513

Part D, SECHON 1, COIUMN 10 ..ottt es e ss 2 s e s s e e s s s e 2s e s s e s s e s e s e s e s s s et s s s e s et nsesensesnse sasbebisiesisiesneas (936,035)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuieiiiiieieeeieetieetsts et st st eeees b s b e s b es e £s b £ b4 £ st e £ e £ b £ b e b £t e bbbttt niats oebeseebesecsenecrnes 587,044

Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt h bbbttt etes ebeticbesesbesecbnes 587,044

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 16,046,324 | [V 16,046,324 |..ooveeeeeeee
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 775,122,343 |ooveine 4,647,457 |........ccnn 770,474,886 |.......oovvvveeieerciciienne
3. ACCIUAI OF DISCOUNL ...t [reneenese s (O O (O T 0 fooreeeeeeeee e
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (I0SS) ON AISPOSAIS .......cveveveuiririiriieieieieieeesiieie e ssesesesenes [oesesesseneseesses s (O O (O O [V
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieeieiens |oerereneenees 763,151,014 | 4,647,457 |........ccnn. 758,503,557 |...cvovieiiieieieieiiiine
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB-9) e | 28,017,653 ..o [V 28,017,653 [
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e [V RN [V RN [V T
12. Statement value at end of current period (Line 10 minus Line 11) 28,017,653 0 28,017,653

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: N/A

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

Location 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Land and Office Building, 3250 Interstate Drive ... |...........|Richfield ........ccccuunnnne OH..oovveeeeiininnnnnnnnns |- 1170172000 .. |. 1170172000 .. |..eeeeeeeee 15,433,325 |.oooeeeiiiiiiiieis [V O 7,959,301 |.oceeeeennns 7,959,301 |eeeeieieeeens 376,008 [.coooiieiiiiiiiiins (VN N [V O (376,008) ... 0 | 1,535,808 [cuvvvvvvvnnnnnns 662,493
Land and Office Building, 4059 Kinross Lakes
Parkuay ......cccoeeiiiiiniiiiiiieeeeeieees | eeeeeeeee [Richfield i, OH.oooveeeieeninennenennns |- 1071772006 .. | 10/17/2006 .. |...eeeeeeee. 9,419,312 | [V O 5,520,237 |..coeeeennns 5,520,237 |.ccoeiiiiinnnns 245,414 | (VN N [V (245,414))..cccoeiiii i 0 e 1,376,225 |...oevvvvnnnnnne 697,975
Land and Office Building, 4049 Kinross Lakes
Parkuay .......ccoeceiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniens | oeeeee.... |Richfield i, OH..ooovvvveeennnnee... | 07/15/2018 .. |. 07/15/2018 .. |............ 23,606,417 |..eeeveeeiiiininnnnnens [ 19,679,185 |............ 19,679,185 [.......oeeueeeee 607,255 |...evuveiiiiiiiiinnnns [V N [V (607,255)]..ccveeeeeeiiiiiiinnnn O fooeiiiinnns 1,795,504 |.....ovvveneeees 674,179
0299999. Property occupied by the reporting entity - Administrative 48,459,054 0 33,158,724 33,158,724 1,228,676 0 0 (1,228,676) 4,707,533 2,034,646
48,459,054 0 33,158,724 33,158,724 1,228,676 0 0 (1,228,676) 4,707,533 2,034,646

0399999. Total Property occupied by th

0699999 - To

tals

48,459,054

0 33,158,724

33,158,724

1,228,676

(1,228,676)

4,707,533

2,034,646




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO02, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
054612729 ... U PO Stuart FL... ....03/25/2022 .| 2.944 22,500,000 |... 33,825,137 |...08/01/2022 ...
684262221 ... [ RO Columbus ... | OH... e ....07/29/2021 .|, 3.006 |ivvviiiiiiiinnns 5,000,000 .. P PPPPP L1 IFTPTTPPCPPUOPIN 7,285,727 |...07/13/2021 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 27,500,000 0 0 0 0 0 41,110,864 XXX
0899999. Total Mortgages in good standing 27,500,000 0 0 0 0 0 41,110,864 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX

3399999 - Totals 27,500,000 0
General Interrogatory:
1. Mortgages in good standing $

0 0 0 0 41,110,864 XXX

0 unpaid taxes $

69,319 interest due and unpaid.

2. Restructured mortgages $ 0 unpaid taxes § - -0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP 0 unpaidtaxes $ e 0 interest due and unpaid.
4. Mortgages in process of foreclosure $ oo 0 unpaid taxes $ 0 interest due and unpaid.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO05, EO6
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Canal Capital Partners |11, LP .... |R........ |Twinshurg Canal Capital Management I11, LLC ....... e eeveeennn]...05/01/2015 L | ... 836,250 |.......... 480,122 |.. .. 480,122 ....24,202 |... .. 0. 6,120,000 |..... 37.500
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 836,250 480,122 480,122 24,202 0 0 0 0 0 6,120,000 | XXX
Fort Washington Private Equity Opportunities, Fort Washington Investment Advisors,
000000-00-0 . [Fund [T LP ...ovvvviiiiiiiiiiiiiiiiiiiiiiniiininnnans Riernnns Cincinnati ..ooooovvinnnnnnn [ OH......... INC weeeiie e ....06/30/2014 ... |...... | PN IO 1,490,132 |.......... 683,978 |.......... 683,978 |......... (305,185)]....cceennnnn [V O, [V O, [V O, [V O, 0f.... 1,300,000 |...... 2.800
000000-00-0 . [Primus Capital Fund VII, LP ........cevvuvvvnnnee Revevens Cleveland .. Primus Capital Fund VII, LP .............. |- 1273172012 L. .2,218,574 . . .
000000-00-0 . |[Stonehenge Louisiana Investor Il, LLC ......... Rieennes Columbus ... Stonehenge Louisiana Investor Il, LLC . |.coeeen wnneen...]....05/01/2024 ... |. .
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,722,131 1,497,79 1,497,79 (684,392) 0 0 0 0 0 1,955,696 | XXX
000000-00-0 . |Georgia Tax Credit Fund GA |1, LLC ............. |R ........ |Al|anla ............................. | ......... GA......... Georgia Tax Credit Fund GA 11, LLC ... |oceeeeees ooiiiinnns ....06/02/2024 ... |oeeiien i | 1,620,643 |........ 1,620,643 |........ 1,620,643 |..ovvvvveeennnnnns 0]..... (145,642)]..cevveeeeeees [ [ [ [ 245,723 ...... 7.490
0 245,723 | XXX

4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 1,620,643 1,620,643 1,620,643 0 (145,642) 0
05616M-AE-6 . |BABSN 2015-11 SN - CDO ... Grand Cayman .......ecoeveereens [oeernene WM. BABSN 2015-2 .. |-...06/02/2022 .. . .

44931B-AC-1 .. | 1CG 2015-1 SN - CDO Grand Cayman .. .| 1c6 2015-1A . 12/19/2022 ..
50188R-AA-7 .. [LOM XIX IN - CDO Grand Cayman . v [ ] 1270872022 .
55053P-AE-5 ... | MAGNE 16 SUB = CDO .vovvvevisverisiaressininainne | oeeneinens Grand Cayman .......cooveeveeines foonrnnns CWM......... WAGNE 2015-16A ..vevreveeieeerieiereeiernnns |oresneies svenesnens ....01/01/2022 ...

4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 300,304 43,792 26,176 20,832 (7,587) 18,276 0 0 42,499 o] XXX
6099999. Total - Unaffiliated 6,479,328 3,642,352 3,624,737 (639,358) (153,229), 18,276 0 0 42,499 8,321,419 | XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0] XXX

6299999 - Totals 6,479,328 3,642,352 3,624,737 (639,358) (153,229) 18,276 0 0 42,499 |  8,321,419] XXX
1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number

1A 1AL .0 1B.. 0 1C..$ 1D 0§ e 0 TE.S . i, 0 TF .8 e 0 1.8 i, 0

1B 2A.. .0 2B.. 0 2C..$

1C 3A.. .0 3B.. 0 3C..$

1D 4A 0 4B.. 0 4C..$

1E 5A .0 5B.. 0 5C..$

1F 6. 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership

000000-00-0 ......... Stonehenge Louisiana Investor I|I, LLC Stonehenge Louisiana Investor |I, LLC ...05/01/2024 ... .... 13,425 R URTTTPRRRR | FPTTPRUTRPR 8.889
1999999. Joint Venture Interests - Common Stock - 13,425 0 XXX
000000-00-0 ......... |Georgia Tax Credit Fund GA I1, LLC ...uvvvueeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieas ...05/02/2024 ... | ................................ 1,377,031 |ooveveiiiiiiiiinees 389,254 [0 i 7.490
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 1,377,031 389,254 XXX
6099999. Total - Unaffiliated 1,390,456 389,254

6199999. Total - Affiliated

1,390,456

389,254
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in 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
000000-00-0 ..... Canal Capital Partners III, LP ................ THinsburg ... oo OH......... Canal Capital Partner III, LP ............ . 05/01/2015 ..|. 12/30/2024 ..|........ 93,750 |eveeieiiinnnns [ PP, [ PP, [ PP, [ PP, [ PP, [ PP, 93,750 ..o 93,750 |.oooeeeeennnns [V PP, [ PP, [ PP, 0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 93,750 0 0 0 0 0 0 93,750 93,750 0 0 0 0
000000-00-0 ..... Primus Capital Fund VII, LP .....ooooeiiniiins Cleveland ..........ooooveeiniiinins | OH......... Primus Capital Fund VII, LP .............. . 12/31/2012 ..|. 11/26/2024 . [....... 130,968 |.......evnneeee [V [V [V [V [V (V) P, 130,968 |........... 727,602 |.oooeeeeeenns [ I 596,634 |....... 596,634 |............... 0
Fort Washington Private Equity Opportunities Fort Washington Investment Advisors, Inc
000000-00-0 ..... Fund T, LP oo Cincinmati ...oooovvvvviiininiinns el L0 N . 06/30/2014 ..|. 02/15/2024 . [....... 257,335 [...enenninnnnee [V [V [V [V [V (V) P, 257,335 |...euenneee 260,130 |.ooeeeeeeenns [V PO 2,79 |oeeeenns 2,79 |........ 64,870
Fort Washington Private Equity Opportunities Fort Washington Investment Advisors, Inc
000000-00-0 ..... Fund 11, LP oo Cincinmati ...oooovvvvviiininiinns el L0 N . 06/30/2014 ..|. 08/28/2024 . [....... 180,296 |.....ovvennneee [V [V [V [V [V (V) P, 180,29 |........... 218,844 |............... [V P 98,548 |........ 98,548 |....... 196,156
Fort Washington Private Equity Opportunities Fort Washington Investment Advisors, Inc
000000-00-0 ..... Fund 111, LP oo Cincinmati ..ooovvvvviviiiiiiiininns |oeeeennd OH.ooeeeees | i . 06/30/2014 ..|. 11/29/2024 . |........ 14,212 |............... [V PP, [ PP, [ PP, [ PP, [ PP, [ PP, 14,212 .o 47,500 |ooveeieiennnes [V P 33,288 |........ 33,288 |..oeeveiieenns 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 582,811 0 0 0 0 0 0 582,811 1,314,076 0 731,265 731,265 261,026
44931B-AC-1 ..... J1C6 2015-1 SN = €00 +vvovereeeereecneeennenenes [Grand Cayman .......coooenenee | CYM........ [AdjuUStmeNt wovoveviieeeecceeseieeenns [. 0671172015 .. 08/01/2024 _|........ (4,003)]........ (2,269)]....... (16,266)|............... [ PP, [V (18.,534) ..ccvvveeennns [V PO, (19,572)]......... (19,572)].cceeeeenn. [V PP, [ PP, [V PP, 826
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated (4,093) (2,269) (16,266) 0 0 (18,534) 0 (19,572) (19,572) 0 0 0 826
6099999. Total - Unaffiliated 672,468 (2,269) (16,266) 0 0 (18,534)! 0 656,989 1,388,254 0 731,265 731,265 261,852
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 672,468 (2,269) (16,266) 0 0 (18,534). 0 656,989 1,388,254 0 731,265 731,265 261,852
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-77-8 ..... UNITED STATES TREASURY .. SD.. A 295,031 |...94.5625 300,000 |.eeevvunnniennns 297,851 [cooiiiiiiiinnnnnd (VI R [0 N | N AU | B RN 1.500 |...... 1.852 [JJ vovvves | 1,883 | 4,500 |....02/22/2022 ...|....01/31/2027 ...
91282C-AZ-4 ..... UNITED STATES TREASLRY .. .. SD.. A .. 344,946 |...96.5625 |... ..345,000 |.. ....344,990 O e 18 0 0 e 0.375 |...... 0.378 ....12/08/2020 ...|....11/30/2025 ...
912820-AZ-4 ..... UNITED STATES TREASLRY .. A .. 504,921 ...96.5625 |... ..505,000 |.. ....504,986 O o 14 0 [0 0.375 |...... 0.378 ....12/08/2020 ...|....11/30/2025 ...
91282C-BII-0 ..... UNITED STATES TREASURY .. A .. 198,909 |...95.5156 |... ..215,000 |.. ....205,646 O e 8,737 0 o0 0.750 |...... 4.152 ....01/01/2024 ...|....04/30/2026 ...
912820-00-1 ... UNITED STATES TREASLRY .. A .. 989,609 |...94.3125 |... .1,000,000 |.. ....995,728 O 2,098 |0 [0 e 1.250 |...... 1.468 ....01/13/2022 ...|....12/31/202%6 ...
91282C-EC-1 ..... UNITED STATES TREASLRY .. A .. 996,719 |...95.1406 |... .1,000,000 |.. 998,539 JL N O .17 A APPSRt | B IR | B AT 1.875 |...... 1.944 ...03/11/2022 ...|....02/28/2027 ...
912820-ET-4 ..... UNITED STATES TREASLRY .. A ,275,828 |...96.2813 |... .1,300,000 |.. ... 1,287,844 O e 4,790 |0 [0 e 2.625 |...... 3.030 ....06/08/2022 ...|....05/31/2027 ...
91282C-EW-7 ..... UNITED STATES TREASURY .. A ,246,491 |...97.6719 |... . .1,240,000 |.. ....1,243,3% 0 e (1,288) |0 o0 e 3.250 |...... 3.135 ...07/08/2022 ...|....06/30/2027 ...
912820-EW-7 ..... UNITED STATES TREASURY A . 10,062 |...97.6719 |. ....9,767 | ...10,000 ..10,027 |.. .0 .3.250 |......3.135 ....07/08/2022 .. 06/30/2027 ...
91282C-GA-3 . UNITED STATES TREASURY A ...99.8125 |. .. 1,497,188 |. .1,500,000 .1,500,645 |.. .0 .4.000 |......3.954 ....12/15/2022 .. 12/15/2025 ...
91282C-GE-5 . UNITED STATES TREASURY A ...99.6563 |. ..617,869 |. . 620,000 .620,726 |.. .0 ......3.875 |...... 3.759 ....01/19/2023 .. 01/15/2026 ...
91282C-HA-2 ... UNITED STATES TREASURY .. A ...97.5000 |... . 300,000 |.. ... 300,080 O e (2) |0 o0 e 3.500 |...... 3.491 ...05/08/2023 ...|....04/30/2028 ...
912820-JA-0 ..... UNITED STATES TREASLRY .. A . 100.9688 |... . 785,000 |.. ... 786,164 O e (288) |0 o0 e 4.625 |...... 4.581 ...01/01/2024 ...|....09/30/2028 ...
912820-KG-5 ..... UNITED STATES TREASURY .. A ...99.0625 |... ...25,000 |.. JU N U -1s T APt | B IR | B AU 4125 |...... 4.543 ....04/10/2024 ...|....03/31/2029 ...
912820-KG-5 ..... UNITED STATES TREASLRY .. A ...99.0625 |... ..475,000 |.. O s 1,169 |0 [0 e 4125 |...... 4.543 ...04/10/2024 ...|....03/31/2029 ...
91282C-LC-3 ... UNITED STATES TREASURY .. A ...98.4688 |... 0 e (420) |0 o0 e 4.000 |...... 3.712 ....08/22/2024 ...|....07/31/2029 ...
912820-L.C-3 ..... UNITED STATES TREASURY AL ...98.4688 0 fooevviiveee (D) i o0 [ 4.000 |...... 3.713 ...08/22/2024 ...|....07/31/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX 9,889,349 10, 145,000 0 XXX XXX XXX XXX
36241L-S7-2 ..... GN 783242 - R\BS JRU [ A ...99.1251 |... oo 7,066 |.... Ll 7,128 . O o A 0 [0 e 3.000 |...... 1.780 ...06/27/2016 ...|....02/15/2026 ...
38373A-D9-4 ... GNR 2009-069 PV - CMO/RVBS .. N A ...97.7909 |... ...10,611 |.... ...10,851 |.. O e (22) |0 o0 e 4.000 |...... 3.294 ...12/19/2017 ...|....08/20/2039 ...
38376E-VJ-1 ..... GNR 2009-110 AB - CMO/RMBS I L A ...99.5481 |... ....8,645 |.... ....8,684 |.. JLUJN SRR £ 1 N MO | I RPN | ) A 4.000 |...... 3.19% ....08/16/2011 ...|....04/16/2039 ...
38378T-AF-7 ..... GNR 2013-071 GA - CMO/RMBS N A ...96.5295 |... ...71,288 |.... ...73,851 |.. O e (12) 0 o0 e 2.500 |...... 2.472 ...09/25/2013 ...|....07/20/2041 ...
38379X-KD-1 ..... GNR 2016-083 AP - CMO/RVBS [ I A ...98.2936 |... 31,212 | 31,398 0 e (82) [0 0 [ 3.000 |...... 2.473 ....07/28/2016 ...|....10/20/2045 ...
38382H-N4-8 ... GNR 2020-123 PI - CMO/RMBS 18 ... LA L..15.1991 | 3,394,184 | O . 2,042,568 a0 [l (855,097) |0 [0 3.000 |..... 12.735 ...02/10/2021 ...|....08/20/2050 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:
Securities 3,470,399 [ XXX 3,522,473 131,726 3,074,845 0 (355, 254) 0 0 XXX XXX XXX 56, 144 706,030 XXX XXX
0109999999. Total - U.S. Government Bonds 13,565,832 [ XXX 13,411,822 10,276,726 13,194,790 0 (342,047) 0 0 XXX XXX XXX 107,133 989,037 XXX XXX
716540-Bi-1 ..... |PETROLEOS MEXTCANOS ...eeeeeieiieiiiiie e eereii e eeees | ...... |C ...... |1 ........... 4AFE | 935,000 |...96.2500 [......ccevnunnnns 962,500 |..evuunnnns 1,000,000 |-.eeuneeeennnnss 962,500 |.......... (2,828) |.uunneeee 30,328 |eeeiiiiieeennnnn (U [ 4.500 |...... 7.980 [ teveinn e 19,750 [oeeeeeennnnns 45,000 [....01/01/2024 ...|....01/23/2026 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 935,000 | XXX 962,500 1,000,000 962,500 (2,828) 30,328 0 0 [ XXX XXX XXX 19,750 45,000 XXX XXX
0309999999. Total - All Other Government Bonds 935,000 [ XXX 962,500 1,000,000 962,500 (2,828) 30,328 0 0 XXX XXX XXX 19,750 45,000 XXX XXX
68609T-DM-7 ..... |0REGON ........................................................ | ...... | ....... |2 ......... | 1BFE |, 209,947 ...99.9860 [.........ceennnn. 194,973 | 195,000 [.ooivvennnninnnns 198,172 [oovvvvennnnns 0 e (3,726) |.evvnnnieennnnnd [ 0 )...... 4.000 |...... IR LT I A PPPPTTTN [0 7,800 [....12/14/2017 ...|....12/01/2048 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 200,947 [ XXX 194,973 195,000 198,172 0 XXX XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 209,947 | XXX 194,973 195,000 198,172 0 XXX XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0| XXX 0 0 0 0 XXX XXX XXX XXX
130536-QR-9 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W ............|.. ESI0 0 [P B . 1.GFE .. ...99.6390 |....coouunnnns 1,494,585 |..ooeennneeens 1,500,000 [....oeeeennnnn 1,500,000 |-eveeneeeeennnnn 0 fooeereeemnieed0 o0 0 e 3.375 |...... 3.375 ...06/19/2015 ...|....07/01/2025 ...
130536-QW-8 ..... CALIFORNIA POLLUTN CTL FING AUTH SOLID W . .. SD.. .. 1.G FE ..|... ...99.19%60 |... 991,960 |.... ,000,002 LU R £ ) N AU | I RPN | ) AN 3125 |...... 3.125 ....10/30/2015 ...|....11/01/2040 ...
645791-CZ-5 ..... NEW JERSEY ENVIRONMENTAL INFRASTRUCTURE ... .. SD.. .. 1.AFE ..|... . 101.8540 |... ..1,807,909 |.... , 777,567 O e (1,470) |0 o0 e 4.000 |...... 3.909 ...07/28/2016 ...|....09/01/2026 ...
646136-TM-3 ..... NEW JERSEY ST TRANSN TR FD AUTH .. .. SD.. .. 1.B FE ..|... ...90.8660 |... ....590,352 JLUI O 1 Y A N | I RPN | ) AN 0.000 |...... 5.095 ....09/04/2013 ...|....12/15/2027 ...
647200-5U-4 ..... NEW MEXICO MTG FIN AUTH - MBS .... .. 1.LAFE ..|... ...82.9800 |... ....521,571 JLO I I | I ARt | B IEUPRRPRRPIN | B FOT 2.980 |...... 2.979 ....05/03/2017 ...|....08/01/2038 ...
896221-AD-0 ..... TRIMBLE CNTY KY ENVIRONMENTAL FACS REV . .. SD.. .. 1.F FE ..|... . 100.5160 |... ,000,000 LI RN | N | RPN | B SN 3.750 |...... 3.750 ....05/18/2017 ...|....06/01/2033 ...
91743P-ET-8 ..... UTAH HSG CORP .. 1.BFE ..|... . 104.1030 |... ... 3,473,911 0 [ (65,192) |veeceeen0 o0 6.500 |...... 6.072 ...01/01/2024 ...|....05/21/2053 ...
91743P-EN-1 ... UTAH HSG CORP .. 1.B FE ..|... . 104.1650 |... ....4,808,657 0 [ (50,014) |0 o0 6.500 |...... 6.005 ....01/01/2024 ...|....08/21/2053 ...
97712D-E2-8 ..... WISCONSIN ST HEALTH & EDL FACS AUTH REV .. SD.. .. 1.DFE ..|.. ...96.2630 |... 0 e 1,502 |0 e 0 3.375 [...... 3.600 ...11/30/2017 ...|....08/15/2035 ...
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0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 15,460,309 [ XXX 15,483,969 15,323,505 15,652,312 0 (86,210) 0 0 [ XXX XXX XXX 85,517 754,767 XXX XXX
3128MM-UN-3 ..... FH G18587 - RMBS . N LA ...96.0502 |... ..232,338 |.... ..241,892 |.. ....247,786 O e (918) |0 o0 e 3.000 |...... 1.741 ....07/22/2016 ...|....02/01/2031 ...
3128P7-58-5 . FH C91742 - RMBS . 4 1.4 .. ...95.5419 |. ..343,483 .360,036 |.. .0 .3.500 |[......1.352 ....09/27/2016 .. 01/01/2034 ...
3128P7-7L-1 ..... [FH C91799 - RVBS . 4 1.A .. ...95.2331 . ..342,329 .353,317 |.. .0 ......3.500 |......2.124 ...12/07/2016 .. 11/01/2034 ...
3128P7-06-3 ..... FH C91377 - RVBS . I L LA .. 282,552 ]...99.3081 |... 259,511 |.... ..261,319 |.. ....212,817 O [ (1,708) |0 o0 e 4.500 |...... 1.923 ...12/13/2016 ...|....06/01/2031 ...
3128P7-ON-6 ... FH C91361 - RMBS . N LA ..216,158 |...98.2545 |... 198,839 |.... ..202,372 |.. ....209,878 O e (1A72) 0 o0 e 4.000 |...... 1.820 ....02/14/2017 ...|....03/01/2031 ...
3128P7-W5-8 ..... FH C91568 - RVBS . I L LA .. 323,649 |...94.8239 |... 291,588 |.... ....317,089 O v (14 |0 [0 e 3.000 |...... 1.415 ....07/22/2016 ...|....10/01/2032 ...
3128P7-XX-6 ..... FH C91594 - RIBS ... N LA ...94.5591 |... ...339,889 0 [ (1,180) |0 o0 e 3.000 |...... 1.441 ....08/16/2016 ...|....01/01/2033 ...
3128PV-BS-8 ..... FH J15449 - RIBS .... I L LA ...99.5375 |... O e (218) |0 [0 e 4.000 |...... 2.0M ....09/27/2016 ...|....05/01/2026 ...
31294L-6V-0 ..... FH E02684 - R\BS . N LA ...99.8117 |... JU N SRR (& D FOSRRRRRRt | B IUUPRRRRRIN | B AT 4.500 |...... 4.041 ....12/31/2010 ...|....03/01/2025 ...
3132J4-H3-6 ..... FH G30949 - RMBS . I L LA ...95.1212 |... ....390,016 O e (979) |0 [0 e 3.500 |...... 2.161 ...11/16/2016 ...|....08/01/2036 ...
3133N3-U9-3 ...... FH RE6008 - RMBS ... N LA ...88.3308 |... ....255,799 JLO I U (1) i FORRRRRt | B IR | ) AU 3.500 |...... 3.300 ....11/08/2019 ...|....11/01/2049 ...
3133N3-VG-6 . FH RE6015 - RMBS . 4 1.4 .. ...87.4777 |. .158,478 |.. .0 .3.500 |......3.324 ...10/18/2019 .. 09/01/2049
3136A5-BB-1 ..... FNR 2012-40 PA - CMO/RMBS . 4 1.A .. . 28,746 |...97.0071 ..28,603 |.. .0 .2.000 |......1.914 ...04/25/2012 .. 09/25/2040
3136A5-P6-7 ..... FNR 2012-53 PB - CMO/RMBS . 4 1.4 .. . 40,612 |...97.9352 |. ..39,634 |.. .0 ..00n2.250 |......1.844 ....07/16/2012 .. 02/25/2041 ...
3136AA-MJ-1 ... FNR 2012-139 BH - CMO/RMBS .. N LA .. 138,573 |...92.2074 |... ... 137,044 O [ (145) |0 [0 e 2.000 |...... 1.732 ....02/20/2013 ...|....02/25/2042 ...
3136AA-Y7-4 ..... FNR 2012-145 TA - CMO/RVBS I L LA ...97.3911 |... O i o0 [0 1.250 |...... 1.338 ....01/24/2013 ... |....11/25/2042 ...
3136AA-YL-3 ..... FNR 2012-133 GE - CMO/RVBS N LA ...96.5584 |... JL I I | I APPSRt | B IR | ) FOU 1.500 |...... 1.517 ....08/22/2013 ...|....08/25/2041 ...
3136AC-A5-0 ..... FNR 2013-18 PA - CMO/RMBS ... I L LA ...94.6174 |... O 104 0 [0 2.000 |...... 2.213 ....06/25/2014 ...|....11/25/2041 ...
3136AC-EK-3 ..... FNR 2013-10 NE - CMO/RMBS ... N LA ...95.6515 |... JLO I O 1) I FORRRRPt | B IR | ) AU 2.000 |...... 1.751 ....02/21/2013 ...|....01/25/2042 ...
3136AD-2H-1 ..... FNR 2013-43 XP - CMO/RMBS . I L LA ...95.4407 |... O e 184 0 [0 1.500 |...... 1.89%6 ....06/12/2013 ...|....08/25/2041 ...
3136AE-EZ-6 ..... FNR 2013-53 iG - CMO/RMBS . N LA ...93.0858 |... JLU N Y A APPSR | B IR | B AU 2.000 |...... 2.345 ....06/24/2013 ...|....06/25/2042 ...
3136AE-S7-3 ..... FNR 2013-53 WL - CMO/RMBS ... I L LA ...95.3894 |... O e 194 0 [0 1.500 |...... 2.025 ....07/23/2013 ...|....01/25/2042 ...
3136AE-24-2 ..... FNR 2013-70 VA - CMO/RMBS 4 1.A .. ...99.1135 |. .0 .3.000 |......2.768 ....06/21/2013 .. 08/25/2026
3136AF-NE-O ..... FNR 2013-75 VG - CMO/RMBS . 4 1.4 .. ...98.9349 |. .0 .3.250 |......2.766 ....00/24/2013 .. 08/25/2026
3136AT-CK-8 ..... FNR 2016-50 BN - CMO/RMBS . 4 1.A .. ...89.0037 |. .0 .3.000 |......2.544 ....09/26/2016 .. 02/25/2046
3136AT-JR-6 ..... FNR 2016-49 PA - CMO/RMBS . |4 1.4 .. ...92.3065 |. .0 .3.000 |......2.633 ...05/24/2017 .. 09/25/2045 ...
3136AT-U8-5 ..... FNR 2016-77 BA - CMO/RMBS |4 1.A .. ...94.1824 |. ..201,211 .0 ......2.500 |......2.060 ....09/13/2017 .. 01/25/2045 ...
3136AN-JZ-1 ... FNR 2017-31 QA - CMO/RMBS ... I L LA ...98.6600 |... .. 25,743 .. JLU I SRR (/4 DN PO | I RPN | ) AN 3.500 |...... 2.801 ....06/24/2017 ...|....11/25/2045 ...
3137A2-9-8 ..... FHR 3752 PD - CMO/RMBS .. N LA ...93.2035 |... ... 47,465 |.. O e (89 |0 o0 e 2.750 |...... 2.212 ...12/26/2012 ...|....09/15/2040 ...
3137AJ-6F-6 ..... FHR 3955 BG - CMO/RMBS .. I L LA ...96.2631 |... .. 74,750 |.. O e M8 |0 [0 2.500 |...... 2.945 ...03/24/2014 ...|....02/15/2041 ...
3137AP-GN-4 ..... FHR 4029 NE - CMO/RMBS .. N LA ...96.9383 |... ...30,957 |.. JLU N USRI €70 FOSSRURRRRt | B IUUPRRPRRRIN | B AU 2.500 |...... 2.0M ...08/25/2013 ...|....03/15/2041 ...
3137AR-RT-5 ..... FHR 4080 DA - CMO/RMBS .. I L LA ...95.3011 |... ...51,903 |.. O e (70) el o0 e 2.000 |...... 1.691 ...01/24/2013 ... |....03/15/2041 ...
3137AT-KB-7 ..... FHR 4097 GJ - CMO/RMBS .. N LA ...99.2014 |... . ...12,283 |.. 0 e (36) |0 o0 e 2.500 |...... 1.797 ....09/13/2017 ...|....10/15/2031 ...
3137AT-WS-7 ..... FHR 4106 EC - CMO/RMBS .. 4 1.4 .. ...94.7591 ..137,6% |. .. 145,311 .0 1750 |......1.692 ....09/10/2012 .. 04/15/2041 ...
3137AU-ML-0 ..... FHR 4102 LA - CMO/RMBS .. 4 1.A .. ...98.8274 |. L4472 |. . 4,525 .0 1750 |......2.219 ...02/25/2014 .. 01/15/2040
3137AU-VJ-5 ... FHR 4119 PA - CMO/RVBS 4 1.4 .. ...95.7046 |. 53,440 |. .0 .1.500 |......1.443 ...10/22/2012 .. 09/15/2041
3137A0-VA-0 ..... FHR 4145 UC - CMO/RMBS 4 1.A .. ...96.74% |. .0 .1.500 |......1.585 ....03/20/2013 .. 12/15/2027
3137AY-UE-9 ..... FHR 4163 YA - CMO/RMBS .. 4 1.4 .. ...93.7539 |. .0 ......2.500 |......2.208 ....03/14/2013 .. 10/15/2041 ...
3137B0-DU-1 ..... FHR 4183 ME - CMO/RMBS .. N LA ...94.9082 |... O [ B 0 o0 e 2.000 |...... 1.835 ...08/29/2016 ...|....02/15/2042 ...
3137B0-TR-5 ..... FHR 4186 MC - CMO/RMBS .. I L LA ...96.6546 |... O o 182 o0 [0 e 1.500 |...... 2.461 ....07/22/2013 ...|....03/15/2028 ...
3137B4-4F-0 ..... FHR 4236 1iC - CMO/RMBS .. N LA ...98.7778 |... JLO I PR ( (1)) FOSRRRPRt | B IR | ) FOU 3.000 |...... 2.826 ....08/15/2013 ...|....05/15/2042 ...
3137B7-3L-1 ..... FHR 4289 WIE - CMO/RVBS .. I L LA ...99.6534 |... LU SRR ( £ MO | I RPN | ) A 3.000 |...... 2.249 ...02/12/2014 ...|....08/15/2031 ...
3137B7-WH-8 ..... FHR 4311 EA - CMO/RMBS .. N LA ...98.4906 |... O e 0 [0 e 2.000 |...... 2.510 ...07/22/2014 ...|....09/15/2043 ...
3137BA-XY-3 ..... FHR 4342 BD - CMO/RMBS 4. 1AL ...92.9972 0 fooeiiiiiiinnnnn 2 i foiennnnnl0 s 2.500 |...... 2.702 ...06/02/2014 ...|....12/15/2043 ...
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3137BB-FW-5 ..... FHR 4349 CD - CMO/RMBS .....evvvniiiiiiiiiiiiiiiiis A 93,4781 [ 13,362 [ 14204 14186 0 e 19 0 0 2.500 |...... 2.952 ....06/25/2014 ...|....03/15/2044 ...
3137BD-4U-7 ..... FHR 4378 AC - CMO/RVBS .. A ...98.3244 |... JLU N Y A IR | N ISP | ) AP 2.000 |...... 2.401 ....08/26/2014 ...|....02/15/2044 ...
3137BN-28-0 ..... FHR 4569 A - CMO/RMBS ... A ...96.8857 |... LU R (117N MO | I RPN | ) AN 2.500 |...... 2.041 ....09/13/2017 ...|....11/15/2040 ...
3137BS-GS-6 ..... FHR 4621 KA - CMO/RMBS .. A ...89.3218 |... O e (273) |0 o0 e 2.500 |...... 2.293 ...11/10/2016 ...|....04/15/2046 ...
3137BS-YX-5 ..... FHR 4631 AC - CMO/RVBS .. A ...99.3335 |... . O e (59) il [0 e 3.500 |...... 2.724 ....12/19/2016 ...|....08/15/2043 ...
3138EQ-6P-2 ..... FN AL8077 - RMBS ... A ...98.0361 |... 133,196 |.... O e (785) |0 [0 e 3.500 |...... 1.749 ....07/22/2016 ...|....12/01/2029 ...
3138ER-VP-2 ..... FN AL9621 - RMBS ... A ...96.0373 |... 159,533 |.... O [ (468) |0 o0 4.000 |...... 2.197 ....08/27/2017 ...|....01/01/2037 ...
3138ES-B8-0 ..... FN AL9962 - RMBS . A ...94.7563 |... 141,902 |.... O e (B74) |0 o0 e 3.500 |...... 2.212 ....04/26/2017 ...|....01/01/2036 ...
3138W9-DC-1 ... FN AS0098 - RMBS . A ...95.6223 |. ..326,734 |. .0 .3.500 |......2.199 ...12/09/2016 .. 08/01/2033
313978-XM-1 ... FNR 2011-40 KA - A ...99.1825 |. 45,413 |. .0 .3.500 |......3.631 ....06/15/2011 .. 03/25/2026
3140JX-EE-4 ..... FN B02832 - RMBS . A ...84.4008 |. ..167,160 |. .0 ......3.000 |......2.776 ....02/28/2020 .. 09/01/2049 ...
31400B-N5-3 ... FN CA4011 - RVBS . A ...87.4832 |... 225,382 |.... O e (T 0 o0 e 3.500 |...... 3.354 ....10/11/2019 ...|....08/01/2049 ...
31400C-DT-0 ..... FN CA4613 - RVBS . A ...87.4827 |... O e (94) 0 [0 e 3.500 |...... 3.362 ...11/07/2019 ...|....11/01/2049 ...
31416W-ZA-3 ..... FN AB1636 - RMBS . A ...97.0744 |... JLO N U  12(:) N FORRRRRPt | B IR | ) FOT 3.500 |...... 2.9% ...06/16/2011 ...|....10/01/2030 ...
31417Y-8D-0 ..... FN MA0515 - RMBS ... A ...99.3318 |... O e () il [0 e 3.500 |...... 2.674 ....06/16/2011 ...|....09/01/2025 ...
31418A-AJ-7 ..... FN MA0908 - RMBS ... A ...97.7268 |... O e (794) |0 o0 e 4.000 |...... 2.215 ....12/28/2016 ...|....11/01/2031 ...
31418A-F2-9 ..... FN MA1084 - RMBS ... A ...96.3046 |... . . .. O e (1,989) |0 o0 e 3.500 |...... 1.181 ...09/13/2017 ...|....06/01/2032 ...
31418A-H-4 ..... FN MA1138 - RMBS ... A ...96.1221 |... ...26,106 |.... ...27,159 |.. 0 e (1833) 0 o0 e 3.500 |...... 1.272 ....08/11/2016 ...|....08/01/2032 ...
31418A-SN-9 ..... FN MA1424 - RVBS . LA ...95.6638 |... 173,332 |.... . 181,189 |.. O e (493) |0 [0 e 3.500 |...... 2.289 ....09/13/2017 ...|....04/01/2033 ...
314188-7E-0 ..... FN MA2692 - RMBS . A ...94.5006 |. ..159,568 |. ..168,854 .0 .3.500 |......2.149 ....11/16/2016 .. 07/01/2036
31418D-HY-1 ..... FN MA3846 - RMBS . A ...84.4006 |. ..172,834 |. ..204,779 .0 .3.000 |......2.975 ...10/25/2019 .. 11/01/2049
31418V-T5-1 ..... FN AD7771 - RMBS . A ...99.5422 |. .3,807 |. .3,825 .0 .4.000 |......3.310 ...06/16/2011 .. 07/01/2025
31419D-M0-1 . FN AE3066 - RMBS . A ...99.3915 |. .6,562 |. .6,603 .0 ......3.500 |......3.032 ....06/16/2011 .. 09/01/2025 ...
314190-NI-7 ..... FN AE3104 - RMBS . ceeeenn e A L ...99.3175 |... .... 3,629 |.... ... 3,654 |.. 0 . L (10) feeieien 0 0 e 3.500 |...... 2.942 ...12/19/2017 ...|....09/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue | Mortgage-

Backed Securities XXX 8,973,751 9,581,434 0 (20,362) 0 XXX XXX XXX XXX
19647P-BA-0 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG .. .. 1.B FE ..|... ...91.6840 |... ...66,319 |.... .. 72,335 | LI RN | I N | RPN | B SN 3.200 |...... 3.200 ....06/20/2013 ...|....02/01/2044 ...
19647P-BW-2 ..... COLORADO HSG & FIN AUTH MULTIFAMILY HSG 1AFE .. ...83.3030 |. .. 3,695,737 |. . 4,436,499 .0 eeenn3.750 |......4.208 ...01/01/2024 .. 10/01/2057 ...
20775C-LV-4 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...96.6690 |... .. 690,000 |.. LI RN | I N | RPN | B SN 3.050 |...... 3.050 ...11/02/2016 ...|....11/15/2031 ...
20775C-TU-8 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...97.5370 |... JU N USSR (& D FOSRRRRRRt | B IUUPRRRRRIN | B AU 3.400 |...... 3.400 ....04/26/2017 ...|....11/15/2032 ...
20775C-ZE-7 ..... CONNECTICUT ST HSG FIN AUTH HSG MTG FIN ... .. 1.AFE ..|... ...99.6190 |... LU R < 0 7.) N N | I RPN | ) A 4.000 |...... 3.366 ....02/07/2018 ...|....11/15/2041 ...
31350A-BR-8 ..... FEDMFH 15M034 A - CMBS .... .. 1.BFE ..|... . 100.0090 |... 0 . PPN | B FRRRROR | R IS 4.150 |...... 4.109 ....09/11/2015 ...|....04/15/2025 ...
34074M-A6-8 ..... FLORIDA HSG FIN CORP REV .. .. 1.AFE ..|... . 102.4970 |... JLURS PO - (- RUUUUUURRRRRO | [ AN | B R 5.000 |...... 4.687 ...05/18/2022 ...|....01/01/2053 ...
373539-5F-8 ..... GEORGIA ST HSG & FIN AUTH REV - RMBS . .. 1.AFE ..|... ...99.4850 |... 0 . e (T72) [0 0 [ 3.500 |...... 2.911 ....10/06/2016 ...|....06/01/2039 ...
451290-\B-3 . IDAHO HSG & FIN ASSN - RIBS ... .1.BFE .. ...91.8000 |. .0 . (75) |. .3.500 |......2.810 ....06/05/2014 .. 05/21/2044 ...
45201L-WF-8 ..... ILLINOIS HSG DEV AUTH - RWBS .. .1.BFE .. ...96.3640 |. .0 .3.875 |......3.875 ....10/11/2013 .. 12/01/2043
45201Y-N2-9 ... ILLINOIS HSG DEV AUTH REV - RWBS 1AFE .. ...89.2700 |. .0 .3.125 |......3.125 ...01/25/2017 .. 02/01/2047
45201Y-YK-7 ..... ILLINOIS HSG DEV AUTH REV - RMBS .1.BFE .. ...82.1350 |. .0 .2.450 |......3.280 ....08/06/2014 .. 06/01/2043
45203L-CL-5 ..... ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE . 1AFE .. ...87.4540 |. .0 ......4.050 |......4.050 ...02/03/2017 .. 03/01/2089 ...
54627D-BX-8 ..... LOUISIANA HSG CORP SINGLE FAMILY MTG REV .... .. 1.LAFE ..|... ...89.9640 |... . . JLO I I | I ARt | B IEUPRRPRRPIN | B FOT 2.875 |...... 2.875 ....04/18/2017 ...|....11/01/2038 ...
S5T41R-89-7 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.AFE ..|... ...93.4560 |... .4,000,000 |.. LU R 7.() I N | I RPN | ) AN 3.350 |...... 3.425 ...01/01/2024 ...|....09/15/2034 ...
5741R-YB-5 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.BFE ..|... ...99.7660 |... ...45,000 |.. JLO I O 15\ i APt | B IEUUPRPRRPIN | ) AU 3.500 |...... 2.912 ....11/18/2015 ...|....09/01/2045 ...
57419T-DL-2 ..... COMMUNITY DEVELOPMENT ADMINISTRATION MAR ... .. 1.B FE ..|... ...99.0110 |... LU SR 3515 N N | I RPN | ) AN 3.500 |...... 2.602 ....10/04/2019 ...|....03/01/2050 ...
57587A-HY-7 ..... MASSACHUSETTS ST HSG FIN AGY HSG REV - R ... 2 ... .. 1.BFE ..|... ...99.9170 |... O [ (161) 0 o0 e 4.000 |...... 3.707 ....03/12/2015 ...|....06/01/2039 ...
594654-6GD-1 ... MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M 2 e 1.CFE .. ...99.6890 |................ 772,590 |ooiinnnl.. 775,000 fieeeenn.... 807,288 0 o (17,946) 0 0 ) 3.750 |...... 2.627 ...10/09/2019 ...|....06/01/2050 ...
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604160-FT-6 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F .....coovvvsfenn von] nnnnns 2 i CAFE e 108,564 |...76.8230 |....oenireennnnnn 83,319 fooiiiiiiiinnnnns 108,455 (O S | N PN | I AR | B RN 2.600 |...... 2.593 ....08/01/2012 ...|....09/01/2042 ...
604160-FY-5 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... ... 81,668 |...90.4270 |... ...81,668 |.. JL I N | I ARt | B IR | B AU 3.000 |...... 3.000 ....06/11/2014 ...|....07/01/2044 ...
604160-GB-4 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... .. 127,478 |...85.2670 |... ..127,478 .. LI RN | N | RPN | ) AN 2.875 |...... 2.875 ....10/15/2014 ...|....11/01/2044 ...
604160-GC-2 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2 ... .. 1.AFE ..|... .. 195,890 |...84.4970 |... ..195,890 |.. . O 0 0 o0 e 2.800 |...... 2.800 ....01/13/2015 ...|....02/01/2045 ...
604160-G0-1 ..... MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ... 2. .. 1.AFE ..|... .. 125,316 |...85.5290 |... ..125,316 |.. ...125,316 LU RN | N | RN | B SN 2.930 |...... 2.930 ....02/10/2017 ...|....03/01/2047 ...
60416S-HX-1 ..... MINNESOTA HOUSING FINANCE AGENCY - RMBS ... 2 ... .. 1.BFE ..|... .. 114,424 1...99.7910 |... . 105,000 |.. JO I U (s D AUt | B IUUUPRRPRRRIN | B AU 4.000 |...... 3.442 ....12/04/2014 ...|....01/01/2045 ...
60416S-TC-4 ..... MINNESOTA HOUSING FINANCE AGENCY - RMBS ... 2. .. 1.B FE ..|... ... 84,7421...99.9270 |... LU R (1) N N | I RPN | ) A 4.000 |...... 3.465 ....12/14/2016 ...|....01/01/2047 ...
604280-CD-7 ..... MINOCQUA HAZELHURST ETC WIS JT SCH DIST ... N .. 1.CFE ..|... .51,000 |. 100.1640 |... O e (195) |0 o0 e 5.400 |...... 5.19% ....12/31/2010 ...|....03/01/2025 ...
605350-ND-8 ..... MISSISSIPPI HOME CORP SINGLE FAMILY MTG 2 1AFE .. . 58,404 |...99.4490 |. .0 .3.500 |......2.957 ....11/03/2016 .. 12/01/2038
60637B-GM-6 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. ...99.7760 |. .0 .4.000 |...... 3.507 ....08/12/2015 .. 11/01/2045
60637B-PZ-7 ..... MISSOURI ST HSG DEV COMMN SINGLE FAMILY 2 .1.BFE .. ...99.9490 |. .0 ......4.000 |......3.216 ....12/01/2017 .. 05/01/2047 ...
61212R-84-2 ..... MONTANA ST BRD HSG - RMBS 2 ... .. 1.BFE ..|... ...99.9370 |... ....410,343 0 e (4,675) |0 [0 e 4.000 |...... 3.4% ...01/01/2024 ...|....06/01/2049 ...
63968M-NY-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG .... 2. .. 1.AFE ..|... ...99.3160 |....oeviiiiiinnnn 4,966 [ 5,000 | 5,000 LI RN | I N | RPN | B SN 3.500 |...... 3.500 ....03/01/2023 ...|....09/01/2046 ...
63968\-UU-1 ..... NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... B .. 1.AFE ..|... ...99.3740 |... ....319,385 0 [ (11,828) |0 o0 e 3.750 |...... 3.506 ....10/03/2019 ...|....09/01/2049 ...
64613A-AC-6 ..... NEW JERSEY ST HSG & MTG FIN AGY REV .. 2. .. 1.CFE ..|... . 100.9840 |... ....306,840 JLU SRR (/- [1:5) N N | I RPN | ) AN 4.500 |...... 3.798 ...06/15/2018 ...|....10/01/2048 ...
647200-5T-7 ..... NEW MEXICO MTG FIN AUTH - RMBS 2 ... .. 1.AFE ..|... ...98.9040 |... ....205,360 0 [ (4,694) |0 o0 e 3.500 |...... 2.378 ....10/26/2016 ...|....03/01/2045 ...
647200-X6-6 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2. .. 1.AFE ..|... . ...98.7770 |... 293,781 |.... . .. ....207,419 LU RN | N | RPN | ) SN 4.500 |...... 4.500 ....08/08/2013 ...|....10/01/2043 ...
647201-HC-9 ..... NEW MEXICO MTG FIN AUTH - RMBS ... 2 ... .. 1.AFE ..|... .. 830,484 ]...99.6970 |... 762,682 |.... . 765,000 |.. ...794,965 O [ (14,413) |0 o0 e 3.750 |...... 2.710 ...07/10/2019 ...|....01/01/2050 ...
658207-SL-0 ..... NORTH CAROLINA HOUSING FINANCE AGENCY - ... 2. .. 1.B FE ..|... .. 100,409 |...99.7450 |... ...94,758 |.... ...95,000 |.. O [ (1,457) |0 o0 e 3.500 |...... 2.902 ....10/20/2016 ...|....07/01/2039 ...
658207-TX-3 ..... NORTH CAROLINA HOUSING FINANCE AGENCY - 2 .1.BFE .. 505,000 |...98.0880 | ..495,344 |. ..505,000 .0 .3.850 |......3.850 ...05/17/2017 .. 07/01/2037
658909-MA-1 ..... NORTH DAKOTA STATE NORTH DAKOTA HOUSING 2 .1.BFE .. ...99.9230 |. ..240,000 .0 .4.000 |......3.145 ....04/05/2017 .. 07/01/2047
677560-N0-6 ..... OHIO HOUSING FINANCE AGENCY - RMBS ... 2 1AFE .. ...90.8790 |. ..223,529 .0 .2.800 |......2.800 ....02/17/2016 .. 03/01/2046
677560-10-0 ..... OHIO HOUSING FINANCE AGENCY - RMBS . -2 1AFE .. ...92.8540 |. . 510,000 .0 .2.800 |......2.800 ...10/06/2016 .. 09/01/2031 ...
677560-UZ-8 ..... OHIO HOUSING FINANCE AGENCY - RMBS ... .2 1AFE .. . 100.1780 |. ..215,000 .0 ......4.500 |......3.578 ....03/14/2017 .. 03/01/2047 ...
686087-SU-2 ..... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2. .. 1.CFE ..|... . 100.0000 |... ...35,000 |.. LU R 725 I N | I RPN | ) AN 3.500 |...... 3.116 ....08/05/2015 ...|....07/01/2036 ...
686087-VE-4 ... OREGON ST HSG & CMNTY SVCS DEPT MTG REV ... 2 ... .. 1.CFE ..|... ...99.9230 |... ..405,000 |.. 0 e (5,297) |0 o0 e 4.000 |...... 3.116 ....05/03/2017 ...|....07/01/2047 ...
708796-4R-5 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . 2. .. 1.B FE ..|... . ...99.8920 |... ..430,000 |.. O e (2,822) |0 o0 e 4.000 |...... 3.387 ....01/11/2017 ...|....10/01/2046 ...
708790-RC-9 ..... PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .... 2 ... .. 1.BFE ..|... ...1,824,522 |...96.4570 |... 1,760,000 |.. O [ (T,118) |0 o0 e 3.000 |...... 2.563 ....02/17/2022 ...|....10/01/2052 ...
76221R-XN-8 ..... RHODE |SLAND HSG & MTG FIN CORP - RMBS 2. .. 1.B FE ..|... .. 2,000,000 |...95.6990 |... ,913,980 |.... .2,000,000 |.. ,000,006 JLUJN R /0 1 PO | I RPN | ) AN 3.150 |...... 3.150 ....09/14/2016 ...|....10/01/2031 ...
76221T-KB-4 ..... RHODE ISLAND HSG & MTG FIN CORP REV - RM ... 2 ... .. 1.CFE ..|... 2,000,270 |...97.3660 |... .2,000,000 |.. ,000,214 O e B7) 0 o0 e 3.800 |...... 3.795 ...01/01/2024 ...|....10/01/2037 ...
83712D-UH-7 ..... SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG . 2 1AFE .. 134,905 |...97.7150 |. . 130,000 130,744 .. .0 .4.000 |......4.000 ....06/25/2015 .. 07/01/2037 ...
83755N-EZ-1 ..... SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY 2 .1.BFE .. 160,768 |...98.8300 |. ..155,000 .155,434 |.. .0 .3.500 |......3.156 ....10/14/2016 .. 11/01/2041
83756C-0K-4 ..... SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI 2 1AFE .. . 70,000 |...94.0880 |. 70,000 ..69,99 |.. .0 .3.700 |......3.700 ....05/16/2017 .. 11/01/2036
880461-ER-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 .1.BFE .. 508,138 |...92.3610 |. ..530,000 513,801 |.. .0 .3.550 |......3.827 ...03/22/2017 .. 07/01/2039
880461-EU-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R . 2 .1.BFE .. . 86,101 [...99.8970 |. 80,000 ..84,189 |.. .0 ......4.000 |......2.420 ....06/14/2015 .. 07/01/2045 ...
880461-KB-3 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... .. 396,943 |...99.3800 |... . . 370,000 |.. ....375,006 0 [ (4,816) |0 o0 e 3.500 |...... 2.822 ...09/14/2016 ...|....01/01/2047 ...
880461-NL-8 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... .. 263,178 |...99.9270 |... 244,821 |.... ..245,000 |.. ....247,646 O e (2,743) |0 [0 4.000 |...... 3.256 ....10/31/2022 ...|....07/01/2042 ...
880461-NP-9 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... .. 260,184 |...99.6440 |... 239,146 |.... ..240,000 |.. ....245,253 0 e (3,273) |0 o0 e 4.000 |...... 3.291 ....05/18/2017 ...|....01/01/2042 ...
880461-PS-1 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2. .. 1.B FE ..|... .. 285,000 |...94.6500 |... 269,753 |.... ....284,991 LU R ) AU | I RPN | ) A 3.700 |...... 3.700 ....05/18/2017 ...|....07/01/2036 ...
880461-03-5 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY - R ... 2 ... .. 1.BFE ..|... ..640,722 |...96.0670 |... 566,795 |.... ... 621,008 O [ (12,287) |0 o0 e 3.750 |...... 2.846 ....02/26/2020 ...|....07/01/2050 ...
88275F-PA-1 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .... 2. .. 1.B FE ..|... .. 467,609 |...91.8090 |... 429,307 |.... ....467,609 O o0 o0 [0 e 3.100 |...... 3.115 ....06/08/2017 ...|....09/01/2047 ...
88275L-AC-0 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF .... .. 1.LAFE ..|... .. 930,334 |...77.4700 |... 720,730 |.... ....930,334 JL N I | [ AP | B ISP | B FOT 2.300 |...... 2.322 ...06/12/2020 ...|....07/01/2037 ...
88275L-AD-8 ..... TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... .. 1.AFE ..|... .. 930,334 |...77.4700 |... . ....930,334 0. IR | N AR | B RN 2.300 |...... 2.322 ...06/12/2020 ...|....07/01/2037 ...
924190-MD-0 . VERMONT HSG FIN AGY - RMBS ........... .1.BFE .. . 95,918 |...99.6110 |. ...89,650 |. ..91,198 |.. .0 (1,284) | ......4.000 |......3.245 ....03/09/2017 .. 11/01/2047 ...
92812U-R3-4 ..... VASHSG 2022 SERIES A A - CMO/RMBS .. L 1AFE ... ..839,9721...79.8420 |.......coennnns 670,650 ..839,972 |. ...839,972 0. 0 0 0 2.875 |...... 2.865 ...02/03/2022 ... |....02/25/2052 ...
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92812V-MA-1 ..... VIRGINIA ST HSG DEV AUTH - RMBS ......oovvvvviiiinnnnn foee ven | s 4 s LLAFE L 563,961 [...91.7850 |[.....ccevvvnnnnns 517,632 |ovvveeiiiiinnnn 563,961 [.ooeeevivinnnnnns 563,662 [.....ccevvnnnnnn (VN IO (15 A [V FO 0 |ueen 3125 |...... FC T (0/C 8 110\ R AP 1,469 [oooiiiiinnnnns 17,624 |....05/24/2017 ... |....11/25/2039 ...
983220-1K-0 ..... WYOMING CMNTY DEV AUTH HSG REV - RMBS ........coeeeeeefoes vun]innnnns 2 teeeennns L ABFE s 785,000 |...97.4220 |....coeuunnnnns 764,763 |oeevuieeeennnnn 785,000 [eevevnnniaaaees 784,984 [......ooennnnnnld (U T ()] (U [ 3.450 |...... 3.450 [D .ooeen eeieiiieieeees 2,257 |oveenaaeaeenes 27,083 |....04/26/2017 ...|....12/01/2032 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 33,347,244 | XXX 30,636, 112 33,131,267 32,947,137 (126,409) 0 0 XXX XXX XXX 262,621 1,148,492 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 58,723,105 | XXX 55,093,832 58,036,206 58,372,444 (232,982) 0 0 XXX XXX XXX 372,830 2,199,565 XXX XXX
00080Q-AF-2 ..... ABN AMRO BANK NV . .. 2.BFE ..|... .. 997,320 |...99.6397 |... 999,814 314 . o .. 20,188 |... . 47,500 |....07/21/2015 ...|....07/28/2025 ...
001084-AS-1 ..... AGCO CORP .. 2.CFE ..|... . 100.5656 |... ... 2,992,380 ...03/18/2024 ...|....03/21/2034 ...
00206R-GL-0 ..... AT&T INC .. 2.BFE ..|... ...97.8446 |... ....01/01/2024 ...|....02/15/2028 ...
00206R-MM-1 ..... AT&T INC .. .. 2.BFE ..|... ...80.7119 |... ....01/01/2024 ...|....12/01/2033 ...
009088-AB-1 ..... AIR CANADA 2015-2 PASS THROUGH TRUSTS - N L, .. 2.BFE ..|... ...95.6250 |... ....12/01/2015 ...|....06/15/2029 ...
012653-AD-3 ..... ALBEMARLE CORP 12 .. 2.CFE ..|... ...99.2424 |... .. 1,488,636 |.... ....01/01/2024 ...|....06/01/2027 ...
014916-AA-8 ..... ALEXANDER FUNDING TRUST 11 12 .. 2.CFE ..|... . 105.5362 |....ccevnnnnnn 4,749,129 |.... ...01/01/2024 ...|....07/31/2028 ...
01748T-AC-5 ..... ALLEGION US HOLDING COMPANY INC .. L2 .. 2.BFE ..|... . 100.5233 |....covnnnnnns 1,005,233 |.... ...06/07/2022 ...|....07/01/2032 ...
023135-BX-3 ..... AMAZON.COM INC 12 .. 1.DFE ..|... ...95.6302 |... ....05/10/2021 ...|....05/12/2026 ...
02343U-AJ-4 ..... [AMCOR FINANCE (USA) INC ... 1, .2.BFE .. . 101.0605 |. ..3,031,815 |. (3,439) |. ....01/01/2024 .. 05/26/2033
02377A-AA-6 ..... AMERICAN AIRLINES PASS THROUGH TRUST SER 1. .2.BFE .. ...96.7078 |. ..466,725 |. ..482,614 12,470 |. ....01/01/2024 .. 04/01/2028
025816-DR-7 ..... AMERICAN EXPRESS CO .............. . 1,2, .1.GFE .. . 102.1589 |. .. 3,064,767 |. .3,000,000 .2,975,539 |.. 1,39 |. ....04/25/2024 .. 04/25/2035 ...
026650-EH-0 ..... AMERICAN HONDA FINANCE CORP .... .. SD.. . .. 1.G FE ..|... ...98.1197 |... 981,197 |.... .1,000,000 |.. 998,988 ...04/13/2023 ...|....04/17/2030 ...
02772A-AA-T ... AMERICAN NATIONAL GROUP INC . 12 .2.BFE ..|.. ...98.1917 |... 981,917 |.... .1,000,000 |.. ....1,000,000 ....06/06/2022 ...|....06/13/2032 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC 12 1.GFE ..|.. ...95.8687 |... ... 500,000 |.. ....01/01/2024 ...|....05/13/2032 ...
03076C-AL-0 ..... AMERIPRISE FINANCIAL INC .. B | 2 1.6 FE ..|... ...95.8687 |... ... 500,000 |.. . ....06/10/2022 ...|....05/13/2032 ...
03666H-AF-8 ..... ANTARES HOLDINGS LP 12 e 2.BFE ..|.. . 103.7542 |... .2,000,000 |.. ... (6,178) | ....01/01/2024 ...|....08/11/2028 ...
03666H-AG-6 ..... ANTARES HOLDINGS LP B | 2 2.BFE ..|.. ...99.6299 |... .2,500,000 |....eenn...... 2,486,819 [0 i 2,444 |. ....02/01/2024 ...|....02/08/2029 ...
03761U-AG-1 ..... MIDCAP FINANCIAL INVESTMENT CORP ......cceevvmueeeeenn oo vee | e [T .. 2.CFE ..|... ...99.6170 |... 498,085 |.... ... 500,000 |.. 498,204 .. 10,450 |. ...01/01/2024 ...|....03/03/2025 ...
03761U-AH-9 ..... MIDCAP FINANCIAL INVESTMENT CORP ... 2 s .2.CFE ..|... ...95.0432 |... 950,432 |.... 999,575 ... 261 ....07/09/2021 ...|....07/16/2026 ...
03770D-A*-4 ..... APOLLO DEBT SOLUTIONS BOC . ...2.CPL .. . 100.0000 |. ..2,000,000 |. .2,000,000 |.. ... 12/21/2022 .. 12/21/2025 ...
03770D-AA-1 ..... APDESO 6.9 2029 144A . 2 .2.CFE .. . 103.5259 |. ..2,070,518 |. 1,988,794 |.. ....03/18/2024 .. 04/13/2029
037833-EN-6 ..... APPLE INC ...eeevvrennnns 2 .1.BFE .. ...94.4332 |. ..1,888,664 |. 1,998,315 |.. ...08/01/2022 .. 08/08/2029
03837A-AA-8 ..... APTIV [RISH HOLDINGS LTD 2 .2.BFE .. ...96.8245 |. 1,936,490 |. .2,000,000 .1,998,336 |.. ....00/09/2024 .. 09/13/2029 ...
038923-All-8 ..... ARBOR REALTY TRUST INC .. 2 C1LFPRL L ...94.8158 |. ..2,844,474 |. 2,961,112 |.. ...01/01/2024 .. 04/30/2026 ...
038923-AX-6 ..... ARBOR REALTY TRUST INC ...ovvvvvvnineerciinieeecennnens oo ven e | s .. 1.FPL ..|.. ...91.0000 |... 1,820,000 |.... 1,931,335 ....01/01/2024 ...|....09/01/2026 ...
045487-AB-1 ..... ASSOCIATED BANC-CORP ... . |--2.CFE ..|... ...99.9429 |... ....11/05/2014 ...|....01/15/2025 ...
04685A-3C-3 ..... ATHENE GLOBAL FUNDING ... .- LEFE ... ...89.0626 |... ...01/01/2024 ...|....08/19/2028 ...
04685A-3D-1 ..... ATHENE GLOBAL FUNDING ... |- 1L.EFE ... ...94.7109 |... ....10/13/2022 ...|....10/02/2026 ...
04685A-3D-1 ..... ATHENE GLOBAL FUNDING ... .- LEFE ... ...94.7109 |... .. 1,338,183 ....10/13/2022 ...|....10/02/2026 ...
04685A-3E-9 ..... ATHENE GLOBAL FUNDING ... .. 1.EFE ..|... ...84.0353 |... .3,200,000 |.. 2,585,241 ...08/02/2023 ...|....10/04/2031 ...
04685A-3E-9 ..... ATHENE GLOBAL FUNDING .. 1.EFE .. ...84.0353 |. 1,512,635 .1,800,000 1,454,199 |.. ....03/02/2023 .. 10/04/2031 ...
053611-AN-9 ..... AVERY DENNISON CORP .2.BFE .. . 101.9638 |. 1,019,638 |. .1,000,000 1,050,720 |.. ....01/01/2024 .. 03/15/2033
053807-AW-3 ..... AVNET INC ....cevvennn .2.CFE .. ..1,025,610 |. .1,000,000 1,026,549 |.. ....01/01/2024 .. 03/15/2028
05580M-81-9 ..... B RILEY FINANCIAL INC .5.BGI .. ..329,600 |. .1,000,000 .329,600 |.. ....08/04/2021 .. 08/31/2028
05684B-AB-3 ..... BAIN CAPITAL SPECIALTY FINANCE INC .2.CFE .. .. 1,940,064 |. .2,000,000 . 1,958,393 |.. ....01/01/2024 .. 03/10/2026 ...
060505-17-9 ..... BANK OF AMERICA CORP .. 2.CFE ..|... ...25.5700 |... 639,250 |.... 625,000 ...12/31/2010 ...|....12/15/2086 ...
06406R-BM-8 ..... BANK OF NEW YORK MELLON CORP .. s .. 1.F FE ..|... . . 103.4923 |.......oeennns 2,069,846 |.... ....2,000,000 ....10/18/2022 ...|....10/25/2033 ...
06759L-AD-5 ..... BARINGS BDC INC 2 s .. 2.CIF ..|... .. 1,978,960 |. 102.3389 |......enneeee. 2,046,778 |.... . s .. ....1,982,181 0 . ....02/07/2024 ...|....02/15/2029 ...
073096-AA-7 ..... BAYPORT POLYMERS LLC .....cccvvvvnniiviinnnnnniiiinnnnnnsfons von | nnnnns 1,2 e L 2AFE L 4,911,968 |...98.4703 |.............. 4,923,515 |.......ceen 5,000,000 |..ceeunnnnnnns 4,937,158 |oveeniiiiiinnnd [V ...01/01/2024 ...|....04/14/2027 ...
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07330M-AC-1 ..... TRUIST BANK ©.ieiiiiiee i .. SD.. L1GFE L 1,000,000 |...96.2656 |............eeeen 962,656 ..o 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (VN S | N R | I AR | B SO 3. 3 FN 4.630 ....09/09/2019 ...|....09/17/2029 ...
0778FP-AL-3 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL .... .. 2.BFE ..|... L.97.1876 |.oeeeennennnns 1,943,752 |.... ....2,000,000 |.. ....2,020,681 JLOJ U (1) N ARt | R AP | I SRR T (1[4 I AU 4.943 ....01/01/2024 ...|....05/11/2033 ...
084664-CZ-2 ..... BERKSHIRE HATHAWAY F INANCE CORP .. 1.CFE ..|... ...95.5765 |... .. 10,000,000 |.. .... 9,999,152 O 372 feennl0 [0 000222.300 |- 2.304 ....08/07/2022 ...|....03/15/2027 ...
088929-AB-0 ..... BGC GROUP INC .. 2.CFE ..|... ...99.2156 |... ... 400,000 |.. O e 8,257 o0 feiiiel0 el 40375 | 6.673 ....01/01/2024 ...|....12/15/2025 ...
092113-AV-1 ..... BLACK HILLS CORP . .. 2.AFE ..|... . 102.9029 |... O e (7,484) 0 00000050950 | 5.488 ...01/01/2024 ...|....03/15/2028 ...
092113-AX-7 ..... BLACK HILLS CORP .. 2.AFE ..|... . 103.5943 |... ....998,130 J I Y1) I FOPPPRRY | R FUPPPPPPIN | ) SO o 1Y 1[40 I AU 6.025 ....06/13/2024 ...|....01/15/2035 ...
09247X-AT-8 ..... BLACKROCK FINANCE INC ... .. 1.DFE ..|... ...97.9300 |... ....302,333 O e (217 0 0 el 40750 | 4.635 ....01/01/2024 ...|....05/25/2033 ...
09247X-AT-8 ..... BLACKROCK FINANCE INC .. 1.DFE ..|... ...97.9300 |... O e 812 0 fel0 40750 |- 4.876 ....05/17/2023 ...|....05/25/2033 ...
092533-A#-5 . BLACKROCK CAP INVT CORP A 6.85 12/09/202 . ..2.CPL .. ...98.5711 . .0 .6.843 ....04/21/2022 .. 12/09/2025 ...
09259E-AB-4 . BLACKROCK TCP CAPITAL CORP .. .2.CFE .. ...97.1684 |. .. 1,943,368 |. .0 .4.639 ....01/01/2024 .. 02/09/2026
09261H-AD-9 . BLACKSTONE PRIVATE CREDIT FUND .2.CFE .. ...95.2961 ..2,266,141 |. .0 ... 4.946 ....01/01/2024 .. 12/15/2026 ...
09261H-AT-4 ..... BLACKSTONE PRIVATE CREDIT FUND ... .. 2.CFE ..|... ...99.8917 |... 1,997,834 |.... .... 1,993,193 O 29,539 [0 e l0 el 40700 |- 6.250 ...01/01/2024 ...|....03/24/2025 ...
09261L-AC-2 ..... BLACKSTONE SECURED LENDING FUND .. .. 2.BFE ..|... ...98.5146 |... 1,970,292 |.... ....2,001,264 O e (1,430) e o0 0000030625 |l 3.550 ....11/23/2020 ...}|....01/15/2026 ...
09261X-AB-8 ..... BLACKSTONE SECURED LENDING FUND .. .. 2.BFE ..|... ...96.0489 |... 1,920,978 |.... .... 1,939,730 0 32,868 o0 eeiiiel0 102,750 |- 4.5% ....01/01/2024 ...|....09/16/2026 ...
09261X-AD-4 ..... BLACKSTONE SECURED LENDING FUND .. .. 2.BFE ..|... ...93.3395 |... ....995,232 O e 2,166 [0 [0l 2,125 | 2.357 ....07/20/2021 ...|....02/15/2027 ...
09261X-AG-7 ..... BLACKSTONE SECURED LENDING FUND .. .. 2.BFE ..|... ...90.3994 |... ....874,983 0 28,568 e oeeiiiiiieeel0 0000 2.850 | 6.682 ....08/03/2022 ...|....09/30/2028 ...
093662-AJ-3 ..... BLOCK FINANCIAL LLC .. 2.CFE ..|... . ...90.6166 |... 1,812,332 |.... .... 1,909,750 O 22,729 Leeneiiiinnnl0 [0 000022.500 |- 3.853 ....01/01/2024 ...|....07/15/2028 ...
09581J-AR-7 ..... BLUE OWL FINANCE LLC .... .. 2.BFE ..|... .. 1,810,685 |...87.2601 |... 1,745,202 |.... .... 1,834,285 0 20,730 [0 o0l 30125 | 4.579 ...01/01/2024 ...|....06/10/2031 ...
09581J-AT-3 ..... BLUE OWL FINANCE LLC .. 2.BFE ..|... .. 1,971,720 |. 102.5287 |... 2,050,574 |.... .... 1,973,205 O e 1,485 [0 [0 0000062250 |l 6.444 ....04/11/2024 ...|....04/18/2034 ...
109481-AA-1 ... ACADIAN ASSET MANAGEMENT INC L3.AFE .. ...98.4179 |. .. 1,968,358 |. 1,939,373 |.. .0 .6.870 ....01/01/2024 .. 07/27/2026
11135F-BE-0 ..... BROADCOM INC .2.BFE .. ...91.5560 |. ..915,560 |. .998,825 |.. .0 .1.989 ....01/04/2021 .. 02/15/2028
11135F-BL-4 ..... BROADCOM INC ... .2.BFE .. ...87.0755 |. ..1,741,510 |. .1,888,903 |.. .0 L4172 ...01/01/2024 .. 04/15/2034
1271L-AM-4 ... BROOKFIELD FINANCE INC .1.GFE .. . 100.5058 |. ..1,005,058 |. 999,99 |.. .0 .5.675 ....06/17/2024 .. 01/15/2035 ...
114259-AV-6 ..... BROOKLYN UNION GAS CO L2.AFE .. ...98.4151 .1,000,000 .1,000,000 |.. .0 ......4.632 ...08/02/2022 .. 08/05/2027 ...
115637-AS-9 ..... BROWN-FORMAN CORP .. 1.G FE ..|... ...99.6129 |... .3,000,000 |.. 2,995,177 LU R [+ 187V R N RPN | ) AR 841 I AN 4.075 ....01/01/2024 ...|....04/15/2025 ...
12325J-Ad-0 ..... FRANKLIN BSP LENDING CORP . .. 2.CFE ..|... ...97.2529 |... .6,000,000 |.. 5,890,361 0 . 82,908 o0 o0 10023250 |- 4.519 ....01/01/2024 ...|....03/30/2026 ...
125491-AN-0 ..... Cl FINANCIAL CORP .. 2.CFE ..|... ...84.5858 |... .7,000,000 |.. 5,571,229 O . 184,228 |0 [0 000223.200 |- 7.510 ....01/01/2024 ...|....12/17/2030 ...
125491-AT-7 ... Cl FINANCIAL CORP .. 2.CFE ..|... . 104.1294 |... .2,000,000 |.. 1,981,623 O 2,028 o0 foeeeieiieenl0 000027500 |- 7.750 ....06/22/2024 ...|....05/30/2029 ...
13607L-WV-1 ..... CANADIAN IMPERIAL BANK OF COMMERCE .. 1.F FE ..|... . 103.1746 |... 2,063,492 |.... .2,000,000 |.. 2,069,574 JLU R G [ /{1 N P N RPN | SN 281 < 1 AN 4.939 ....01/01/2024 ...|....10/03/2028 ...
136385-AV-3 ..... CANADIAN NATURAL RESOURCES LTD N .. 2.AFE ..|... ...99.8749 |... 499,375 |.... ... 500,000 |.. 499,715 O 3,328 o0 00022232900 |- 4.591 ...08/21/2015 ...|....02/01/2025 ...
138616-AK-3 ..... CANTOR FITZGERALD LP .......... . s .2.CFE .. ...98.03%4 |. .. 1,470,591 |. .1,500,000 . 1,483,270 |.. .0 .5.020 ....01/01/2024 .. 04/14/2027 ...
14040H-CS-2 . CAPITAL ONE FINANCIAL CORP L2.AFE .. ...99.0999 |. .. 3,963,996 |. .4,000,000 3,971,922 |.. .0 .5.182 ....01/01/2024 .. 05/10/2028
140501-AC-1 ..... CAPITAL SOUTHWEST CORP .. .2.CFE .. ...94.5461 1,890,922 |. .2,000,000 . 1,934,566 |.. .0 .5.343 ...01/01/2024 .. 10/01/2026
141781-BV-5 ..... CARGILL INC .... 1.FFE .. ...97.7535 |. ...29,326 | 30,000 ..29,405 |.. .0 . 4.541 ....01/01/2024 .. 04/22/2027
15089Q-AM-6 ..... CELANESE US HOLDINGS LLC .2.CFE .. . 100.8830 |. .. 4,035,320 |. .4,000,000 .4,017,579 |.. .0 ......6.213 ....01/01/2024 .. 07/15/2027 ...
150890-Al-4 ..... CELANESE US HOLDINGS LLC .. 2.CFE ..|... . 102.6235 |... 5,131,175 |.... ....5,120,529 0 feeeennn (27,966) [oeeeeeeeeeeenn0 e l0 |t 6.600 ... 5.875 ...01/01/2024 ...|....11/15/2028 ...
15201P-AA-7 ... SOUTHSTATE CORP .. 2.BFE ..|... ...98.4811 |... ....1,000,000 O 0 0 [0 0000050750 |l 5.751 ....06/21/2020 ...}|....06/01/2030 ...
161175-BJ-2 ..... CHARTER COMMUNICATIONS OPERATING LLC .... .. 2.CFE ..|... ...95.2575 |... JLO I O [ 151 I APt | N AU | ) SR i £ 1 I AU 5.69 ....01/06/2023 ...|....02/15/2028 ...
17288X-AB-0 ..... CITADEL LP .. 2.BFE ..|... ...98.5982 |... O 225 |onnnl0 [0l 40875 | 5.364 ....01/01/2024 ...|....01/15/2027 ...
172967-NU-1 ... CITIGROUP INC .. .. 1.G FE ..|... ...96.5228 |... . O 0 0 [0l 40910 | 4.911 ....05/17/2022 ...|....05/24/2033 ...
172967-PA-3 ..... CITIGROUP INC .. 1.G FE ..|... . 104.3536 |... 2,087,072 |.... LU R (1 1) N N N RPN | I RN o 10 (1 I AN 5.753 .. 125,400 |....01/01/2024 ...|....11/17/2033 ...
174610-BE-4 ... CITIZENS FINANCIAL GROUP INC ... .. 2.BFE ..|... ...96.4207 |... 1,928,414 |.... ... 1,924,336 O 6,493 |0 [0l 5064 | 6.073 .. 112,820 |....01/01/2024 ...|....05/21/2037 ...
19828T-AA4 ... COLUMBIA PIPELINES OPERATING COMPANY LLC . .. 2.AFE ..|... . 102.9577 |... 3,088,731 |.... .... 3,031,204 O i (4728) [0 00000050927 | 1.790 .. 181,267 |....01/01/2024 ...|....08/15/2030 ...
20454P-AA-1 ... COMPEER FINANCIAL, FLCA ... .. 2.BFE .. ...89.8905 |. ..1,797,810 |. .1,725,461 |.. .0 ......5.308 . 55,000 |....01/01/2024 .. 06/01/2031 ...
206020-AA-9 ..... CONCENTRIX CORP ..... ..2.BFE ..|.. . 101.6871 [..ooovenennnns 1,016,871 |.... .1,000,000 |. ....999,469 O 307 o0 0 ).0006.650 .l 6.686 . 66,500 |....07/19/2023 ... |....08/02/2026 ...
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20602D-AB-7 ..... CONCENTRIX CORP ... cevii e 2 s 2B FE | 3,570,905 |. 102.3045 |.............. 3,580,658 [....oeeeennnnn 3,500,000 |.....ccvunnnns 3,556,892 |........eeeeeennl0 [ (14,028) [ooeeeeiiieennn0 il e 6.600 |...... 6.078 |FA oooot |ovveeeennnnnn. 95,608 [onennnnnen 231,000 |....01/01/2024 ...|....08/02/2028 ...
222070-AE-4 ..... COTY INC eeeeeeeeee e e e eeeeee e e eemnn e eeeenes foee wee | [1,2 s .. 2.CFE ..|... ...99.7500 |... ...97,000 |.. e 1788 0 [0 5.000 |...... 7.079 |AO ...... ... 11,060 |....06/15/2022 ...|....04/15/2026 ...
224044-CR-6 ..... COX COMMUNICATIONS INC ...evvvveneiiviinineivcinineeens foee e e 1,2 s .. 2.BFE ..|... . 100.8522 |... .4,000,000 |.. e (6,763) |0 [0 5.450 |...... 5.235|MS ...... ..218,000 |....01/01/2024 ...|....09/15/2028 ...
225401-BG-2 ..... UBS GROUP AG |- 1.GFE L. . . 104.0365 |... ... 500,000 |.. e (2,10) o0 [0 | 6.301 |...... 5.575 . 31,505 |....01/01/2024 ...|....09/22/2034 ...
225480-AA-9 ..... CREDIT OPPORTUNITIES PARTNERS JV LLC . . |- 2.BPL ... ,000,000 |...94.6743 |... 1,000,000 |........eeee.. 1,000,000 fo.eiiveeinnenn0 Joveeiininiinnnnl0 [0 0 e 3.620 |...... 3.620 . 36,200 |....08/17/2021 ...|....08/17/2026 ...
23338V-AS-5 ... DTE ELECTRIC CO .. 1.EFE ..|... .. 997,920 |. 100.3913 |... ,003,913 |.... .1,000,000 |.. 12:998,285 |eeeiiieeeeenn0 e 163 0 [0 5.200 |...... 5.226 . 52,000 |....02/27/2023 ...|....04/01/2033 ...
28422-UE-T ... JOHN DEERE CAPITAL CORP .. 1.EFE ..|... .. 214,933 |...99.7600 |... 214,484 |.... 214998 0 8 0 0 3.450 |...... 3.454 ....03/08/2018 ...|....03/13/2025 ...
24422E-\F-3 ... JOHN DEERE CAPITAL CORP ... .. 1.EFE ..|... ...94.1583 |... 941,583 |.... 12:999,789 o0 e 94 0 0 1.750 |...... 1.760 ....03/04/2020 ...|....03/09/2027 ...
24703D-BJ-9 . DELL INTERNATIONAL LLC .... .2.BFE .. . 101.1867 |. ..505,934 |. .509,059 |.. (2,728) |. .5.260 |......4.598 ....01/01/2024 .. 02/01/2028
24736X-AA-6 ..... DELTA AIR LINES 2015-1 PASS THROUGH TRUS . 1.FFE .. ...96.7095 |. ..587,635 |. .607,69 |.. L(21) ] .3.625 |......3.619 ....08/10/2015 .. 01/30/2029
24736Y-AA-4 ..... [DELTA AIR LINES 2015-1 PASS THROUGH TRUS . .2.BFE .. ...96.2013 |. ..292,277 | . .303,696 |.. ......3.875 |...... 3.892 ....08/10/2015 .. 01/30/2029 ...
253393-AF-9 ..... DICK'S SPORTING GOODS INC .. 2.BFE ..|... .. 87.6188 |... 876,188 |.... ,000,000 .. +2865,572 |eeeiiieeeennn0 e 15,317 0 0 3.150 |...... 5.478 ...01/01/2024 ...|....01/15/2032 ...
25461L-AA-0 ..... DIRECTV FINANCING LLC ... .. 3.BFE ..|... ...97.2500 |... 972,500 |.... .1,000,000 |.. 938,371 [coveevviiinnnnnd0 e 20,977 o0 o0 e 5.875 |...... 8.550 ....06/13/2022 ...|....08/15/2027 ...
260543-CY-7 ..... DOW CHEMICAL CO .. 2.BFE ..|... ...99.4601 |... ,989,202 |.... .2,000,000 |.. e 1,999,129 [0 198 [0 [0 e 4.800 |...... 4.812 ....11/28/2018 ...|....11/30/2028 ...
260543-DG-5 ... DOW CHEMICAL CO .. .. 2.BFE ..|... . 105.9013 |... .2,000,000 |.. 1,995,458 [0 412 0 0 6.300 |...... 6.336 ....10/24/2022 ...|....03/15/2033 ...
263534-CR-8 ..... EIDP INC .. 1.G FE ..|... ...97.0827 |... ... 700,000 |eevuniieeennn.. 697,807 [ooeeiiiiiiiiii 0 208 [0 0 [ 4.800 |...... 4.846 ....05/11/2023 ...|....05/15/2033 ...
263534-CR-8 ..... EIDP INC .. 1.G FE ..|... ...97.0827 |... 1,262,075 |.... 1,300,000 |eeveniennnnn 1,205,978 [ooniiiiiiiiiin 0 e 427 o0 0 4.800 |...... 4.845 ....06/11/2023 ...|....05/15/2033 ...
26442E-AJ-9 ... DUKE ENERGY OHIO INC . .. 1.F FE ..|... . 100.3238 |... 2,006,476 |.... .2,000,000 |.. e 1,999,075 [oeiieiiiinl0 o 88 [0 [0 e 5.250 |...... 5.257 ...08/20/2023 ...|....04/01/2033 ...
277432-AX-8 ..... EASTMAN CHEMICAL CO ... .. 2.BFE ..|... . 101.5689 |... 4,062,756 |.... .4,000,000 |.. 4,067,041 [0 e (6,512) [0 [0 5.750 |...... 5.485 ....01/01/2024 ...|....03/08/2033 ...
277432-AY-6 ..... EASTMAN CHEMICAL CO .2.BFE .. ...99.7872 |. 1,995,744 |. .2,000,000 1,988,167 |.. .5.625 |......5.709 ....02/22/2024 .. 02/20/2034
278642-AU-3 ..... EBAY INC ..... L2.AFE .. ...89.5571 1,791,142 | .2,000,000 . 1,904,247 |.. .2.700 |......3.701 ....01/01/2024 .. 03/11/2030
285512-AD-1 . ELECTRONIC ARTS INC . L2.AFE .. ...99.9217 |. ..999,217 |. .1,000,000 999,544 |.. .4.800 |......4.841 ....02/17/2016 .. 03/01/2026
29250R-Al-6 . ENBRIDGE ENERGY PARTNERS LP ......cccevvvveiiviiinnnnnnfonn oe L2.AFE .. . 100.5221 .. 1,005,221 |. .1,000,000 .1,003,457 |.. .5.875 |......5.221 ....01/01/2024 .. 10/15/2025 ...
29278N-AP-8 . ENERGY TRANSFER LP ....eeeeeiee e e e foen o .2.BFE .. ...99.2138 |. .. 1,984,276 |. .2,000,000 1,991,457 |.. ......2.900 |......4.079 ...01/01/2024 .. 05/15/2025 ...
29336U-AE-7 ..... ENLINK MIDSTREAM PARTNERS LP .. s .. 2.CFE ..|... ...99.5304 |... 139,343 |.... ... 140,000 |.. 139,442 oo 1,201 [t 1,301 [l o0 e 4.150 |...... 5.135 ....09/02/2015 ...|....06/01/2025 ...
204494-AQ-0 ... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING .. SV (PR .. 1.EFE ..|... . 100.9061 |... 1,009,061 |.... 1,000,000 |-eeveniieeennnnnn999,236 [ooeiiiiiiiiien 0 e 216 [0 0 5.450 |...... 5.477 ...02/28/2023 ...|....03/03/2028 ...
29977G-AC-6 ..... EVERBANK FINANCIAL CORP .. 2.BFE ..|... . 100.6872 |... 2,517,180 |.... .2,500,000 |....eeeeeenn2,500,000 foniiiiiiininnn0 Jovveiiinniiinnnnl0 [0 0 8.375 |...... 8.3717 ....08/28/2024 ...|....09/01/2034 ...
30212P-AN-7 ..... EXPEDIA GROUP INC .. 2.BFE ..|... . 100.079% |... 1,000,796 |.... 1,000,000 |-.eveneeeennnnn999,608 [ooeieiiiiiiiin0 389 o0 0 [ 5.000 |...... 5.036 ....01/01/2024 ...|....02/15/2026 ...
30225V-AS-6 ..... EXTRA SPACE STORAGE LP .. .. 2.BFE ..|... ...99.2719 |... 1,985,438 |.... .2,000,000 |.. 1,961,656 |..ocovvnvnennnn0 [ 2,856 |oeiiiiiiiinnn0 o0 s 5.400 |...... 5.673 ....02/22/2024 ...|....02/01/2034 ...
314890-AC-8 ..... FERGUSON FINANCE PLC . .. 2.AFE ..|... ...98.4628 |... 2,953,884 |.... .3,000,000 |.. 2,982,305 e 1,205 |oeeiiiieeeeenn0 [0 4.250 |...... 4.522 .. 127,500 |....01/01/2024 ...|....04/20/2027 ...
316773-DJ-6 ..... FIFTH THIRD BANCORP L2.AFE .. . 103.3242 |. ..4,132,968 |. .4,000,000 .4,085,197 |.. .. (17,617) | .6.361 |......5.822 254,440 |....01/01/2024 .. 10/27/2028 ...
319383-AE-5 . FIRST BUSEY CORP ... .2.BFE .. ...88.2560 |. ..882,560 |. .1,000,000 .838,619 |.. 30,523 |. .5.000 |......8.191 .50,000 |....01/01/2024 .. 06/15/2032
320209-AA-T7 ..... FIRST FINANCIAL BANCORP ..2.BFE .. ...97.9121 |. 1,068,242 |. .2,000,000 .2,010,829 |.. .5.125 |...... 4.269 102,500 |....09/22/2016 .. 08/25/2025
341081-GL-5 ..... FLORIDA POWER & LIGHT CO .. .1.DFE .. ...99.7260 |. 1,495,890 |. .1,500,000 . 1,498,015 |.. .5.100 |......5.120 . 76,500 |....02/28/2023 .. 04/01/2033
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST .. 1.F FE .. ...96.3667 |. 1,927,334 |. .2,000,000 1,999,511 |.. ......1.625 |......1.649 . 32,500 |....01/08/2021 .. 01/15/2026 ...
37190A-AB-5 ..... GENPACT LUXEMBOURG SARL ... .. 2.CFE ..|... . 102.1250 |... 1,021,250 |.... .1,000,000 |.. 997,015 [ooeeeeiiiieeend0 i 835 [0 o0 6.000 |...... 6.078 .30,000 |....05/30/2024 ...|....06/04/2029 ...
38141G-A9-5 ..... GOLDMAN SACHS GROUP INC . | 2.AFE L . 101.6418 |... 2,032,836 |.... .2,000,000 |.. 402,000,000 |..onoeiiiennnnnn orviiiiiiinn0 o0 0 5.851 [...... 5.852 . 58,510 |....04/18/2024 ...|....04/25/2035 ...
38173\1-AB-8 ..... GOLUB CAPITAL BDC INC ... 2 s .. 2.CFE ..|... ...95.3058 |... 1,906,116 |.... .2,000,000 |.. n1,988,136 [oieeeeininn0 et 34,700 [0 o0 e 2.500 |...... 4.451 .50,000 |....01/01/2024 ...|....08/24/2026 ...
38175@-AA-5 ..... GOLUB CAP PARTNERS TRANCHE A 3.09 02/24/ .. e | 2.APL L. ...99.5469 |... .1,000,000 |.. . 1,000,000 |..oneeevvinnnnnn ooviiiiiiinn0 o0 0 3.090 |...... 3.090 ... 30,900 [....02/24/2022 ...|....02/24/2025 ...
381750-AG-2 ..... GOLUB CAP PARTNERS SER 2024A A 6.47 02/1 . L -2.APL ... . ...99.2127 |... .5,000,000 |.. 425,000,000 |...eeeeennneenn0 o0 0 o0 6.470 |...... 6.470 ....02/15/2024 ...|....02/15/2028 ...
38982G-AA-4 ..... GREAT AJAX OPERATING PARTNERSHIP LP .. .. 3.APL .. 1,687,985 |...96.8395 |... .1,800,000 |.. ....1,695,007 |.........(20,652) |.......... 25,857 [eccoovrrrinnnnn0 forriiiiinnnnnn0 e 8.875 |..... 10.929 ...01/01/2024 ...|....09/01/2027 ...
40052T-AA-7 ..... GRYPHON FDG LTD - ABS -1 Y 3,605 |....0.0001 |... 812,517 e O [0 0 [0 0 [ 0.500 |... 250.000 ....12/31/2010 ...|....05/11/2050 ...
40434L-AN-T7 ... HP INC .. 2.BFE ..|... .. 1,001,617 |...99.5590 |... 995,590 |.... .1,000,000 |.. B 10 1V R | N R <7 4 AU | B RPN | ) RN 4.750 |...... 4.705 ....01/01/2024 ...|....01/15/2028 ...
40440V-A#-2 ..... HPS CORPORATE LENDING A 8.120 03/15/2026 . .. 2.BFE .. 5,000,000 |. 100.0000 |. ..5,000,000 |. .5,000,000 .5,000,000 |.. ......8.120 |......8.120 ...08/15/2023 .. 03/15/2026 ...
40440V-AB-1 ..... HPS CORPORATE LENDING FUND .. .. 2.CFE ..|... 2,963,670 |. 101.7842 |.............. 3,053,526 |.... .3,000,000 |. ....2,967,652 |...oooiiiinnnnn 0 3,982 0 0 6.250 |...... 6.515 ...06/11/2024 ...|....09/30/2029 ...
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41283L-AY-1 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC .............. L 2.CFE .| 1,963,624 1...99.1321 |......ounnnnns 1,982,642 |.oovvennnnnnns 2,000,000 |.eeevenninnns 1,989,009 |.ovvvveniivennnnn0 [ 24,432 0 [0 3.350 |...... 4.646 [JD ....oe. |eviinnniiens 4,281 ....01/01/2024 ...|....06/08/2025 ...
41283L-BA-2 ..... HARLEY-DAVIDSON FINANCIAL SERVICES INC .... .. 2.CFE ..|... L. 94,9422 |l 2,848,266 |.... .3,000,000 |.. 002,783,362 |oeeeeeenieen0 91,970 [0 [0 e 3.050 |...... 6.762 |FA ...... ... 34,821 |... ....01/01/2024 ...|....02/14/2027 ...
422185-AL-2 ..... HEALTH CARE SERVICE CORP MUT LEG RES CO ... .. 1.G FE ..|... ...98.9837 |....covnnnnnns 1,979,674 |.... 1,995,483 [0 228 [0 0 5.450 |...... 5481 (D coveees |eviiiiniienes 4,844 |... ....06/06/2024 ...|....06/15/2034 ...
422340-AE-2 ... HEARTLAND FINANCIAL USA INC . .. 2.BFE ..|... ...81.2985 |...ccovnennnns 1,625,970 |.... 1,769,810 [oeenieeeiiiennl0 el 51,146 [0 [0 e 2.750 |...... 4.882 [MS ...... .. 16,194 |... ....01/01/2024 ...|....09/15/2031 ...
42250P-AE-3 ... HEALTHPEAK OP LLC .. 2.AFE ..|... ...99.2265 |.......oeunnns 3,472,928 |.... 03,510,251 [0 e (1,061) [0 o0 e 5.250 |...... 5.202 ....01/01/2024 ...|....12/15/2032 ...
432748-AB-7 ..... HILLTOP HOLDINGS INC |- 2.AFE L. ...99.8019 |... 998,019 |.... +.1,000,004 |....oeeeienieeni e (15) 0 o0 e 5.000 |...... 5.000 ...04/06/2015 ...|....04/15/2025 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC . .. 2.AFE ..|... ...80.3097 |... 893,847 |.... 867,802 |..eevvenenennnnn0 [ 23,442 |0 [0 2.487 |...... 5.010 ....01/01/2024 ...|....08/15/2036 ...
44891A-CE-5 ... HYUNDA| CAPITAL AMERICA ...eevvveeeeeeemneeeeeeeeneee foes e e 1,2 s 1.GFE ..|.. . 102.0616 |... ..3,061,848 |.... 3,015,140 [oeniiiiiiinn 0 e (2,642) [0 [0 e 5.800 |...... 5.680 ....01/01/2024 ...|....04/01/2030 ...
44891A-CN-5 . HYUNDA| CAPITAL AMERICA .1.GFE .. . 102.8375 |. ..514,188 |. .514,065 |.. .6.100 |......5.241 ....01/01/2024 .. 09/21/2028
45005*-AB-6 ..... IRG INDUSTRIAL LLC . . .. 2.CFE .. ...90.6153 |. ..1,812,306 |. .2,000,000 |.. .4.020 |......4.020 ....08/03/2021 .. 03/02/2028
458140-CG-3 ..... INTEL CORP ........... 1, L2.AFE .. ...96.5873 |. ..2,414,683 |. . 2,493,998 |.. ......5.200 |......5.237 ....02/07/2023 .. 02/10/2033 ...
45823T-AL-0 ..... INTACT FINANCIAL CORP ... 1 .. 1.G FE ..|... 1,004,113 |. 100.0672 |... 1,000,672 |.... oo 1,008,806 |.....cceevneeeni Joeeeiiiee e (307) fveeeeeeeenl0 o0 e 5.459 |...... 5.397 ...01/01/2024 ...|....09/22/2032 ...
46266T-AC-2 ..... 1QVIA INC 12 .. 2.CFE ..|... .. 999,930 |. 101.0000 |... 1,010,000 |.... 1,000,019 [0 i 97 0 0 5.700 |...... 5.699 ....06/18/2023 ...|....05/15/2028 ...
46590X-AZ-9 ..... JBS USA HOLDING LUX SARL .. L2 .. 2.CFE ..|... ...98.1964 |... 1,963,928 |.... e 1,985,548 |0 e 4211 0 [0 5125 |...... 5.382 ....06/10/2022 ...|....02/01/2028 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO 12,5 | TG FE L . 101.7656 |... 3,052,968 |.... 2,946,274 |0 30474 0 [0 5.717 |...... 5.945 ....01/01/2024 ...|....09/14/2033 ...
469814-AA-5 ..... JACOBS ENGINEERING GROUP INC ... 12 .. 2.CFE ..|... . 100.9104 |... 4,036,416 |.... 4,027,554 |0 e (2,512) [0 [0 e 5.900 |...... 5.790 ....01/01/2024 ...|....03/01/2033 ...
472330-BM-0 ..... JEFFERIES FINANCIAL GROUP INC ... 12 .. 2.BFE ..|... . 102.1938 |... .. 2,554,845 |.... 02,509,309 [oeniiiiiinnnn0 o (2,397) feveenl0 o0 e 5.875 |...... 5.753 ....01/01/2024 ...|....07/21/2028 ...
48255G-AA-3 ..... KKR GROUP FINANCE CO XI1 LLC 12 .. 1.F FE ..|... ...96.3816 |... 481,908 |.... 489,742 |.eeveeeeeeenn0 e 1148 0 [0 4.850 |...... 5.188 ...01/01/2024 ...|....05/17/2032 ...
48662#-AA-2 KAYNE ANDERSON BDC INC A 8.65 06/30/2027 ... .. 2.BFE ..|... . ...99.7827 |... 1,995,654 |.... 402,000,000 [.onieiiiinnnnnn orviiiiiinnd0 o0 0 8.650 |...... 8.647 ....06/29/2023 ...|....06/30/2027 ...
48662#-AB-0 ..... [KAYNE ANDERSON BDC INC A 8.74 06/30/2028 . . .. 2.BFE .. 2,000,000 |...99.0919 |. ..1,981,838 |. .2,000,000 |.. .8.740 |......8.738 ....06/29/2023 .. 06/30/2028
49338C-AD-5 ..... [KEYSPAN GAS EAST CORP 1, L2.AFE .. 510,086 |. 101.7747 |. ..508,874 |. .509,236 |.. . .5.99% |......5.702 ....01/01/2024 .. 03/06/2033
501797-AQ-7 ..... [BATH & BODY WORKS INC 1. .3.BFE .. . 101.5000 |. .. 5,149,005 |. .5,146,200 |.. .. (41,581) | .6.6%4 |......5.734 ....01/01/2024 .. 01/15/2027
52532X-AJ-4 ..... [LEIDOS INC ... 1 .2.BFE .. . 101.5014 |. .. 3,045,042 |. .2,982,038 |.. . 1,668 |. .5.750 |......5.839 ....02/16/2023 .. 03/15/2033 ...
531542-AB-4 . LIBERTY UTILITIES CO . 1 .2.BFE .. . 100.6194 |. ..2,012,388 |. .2,000,000 .2,008,333 |.. .. (327) |. ......5.869 |......5.809 ...02/23/2024 .. 01/31/2034 ...
539439-A0-2 ...... LLOYDS BANKING GROUP PLC .. ..[2, .. 1.G FE ..|... ...96.0490 |... 3,841,960 |.... .4,000,000 |.. 3,687,438 70,397 0 [0 3.574 |...... 5.869 .. 142,960 |....01/01/2024 ...|....11/07/2028 ...
55336V-AA-8 ..... 1 .. 2.BFE ..|... ...99.8372 |... ..250,000 |oeeernnnieeeeennn249,720 foeeiieinnnn0 ot 2,252 |oeeeeiiiieeeeenn0 feiieel0 4.000 |...... 4.940 ... 10,000 |....08/19/2015 ...|....02/15/2025 ...
556079-AF-8 ..... MACQUARIE BANK LTD ...cvvvvvenviiiinninnineinnninnnvnnnns foee wen | Covns | s .. 2.AFE ..|... . 106.2190 |... . .2,000,000 |.eveniinennnn 2,057,672 [ooeiiiiininennn0 e (5,431) o0 0 [ 6.798 |...... 6.330 .. 135,960 |....01/01/2024 ...|....01/18/2033 ...
55903V-BA-0 ..... WARNERVEDIA HOLDINGS INC 2 s .. 2.CFE ..|... ...96.3029 |... 7,704,232 |.... .8,000,000 |-eeeunieeeennn 7,758,963 [ooeeiieniiiieii 0 | 101,843 [0 0 e 3.755 |...... 5.222 ....01/01/2024 ...|....03/15/2027 ...
56035L-A-3 ..... MAIN STREET CAPITAL CORPORATION .......ccevvvvnnvrvvnnn foon von | oeeenen | s .. 2.CFE ..|... ...99.5503 |... 4,977,515 |.... 5,000,000 |.eevvenrirrennnn0 fooeiiiiiiiiinn0 0 o0 7.530 |...... 7.535 ....02/02/2023 ...|....12/23/2025 ...
571903-BL-6 ..... MARRIOTT INTERNATIONAL INC .. .. 2.BFE ..|... ...99.7181 |... 1,994,362 |.... . 1,995,447 |ooooeeiiiiiee 0 e 978 |0 0 e 4.900 |...... 4.958 ...01/01/2024 ...|....04/15/2029 ...
576360-AX-2 ..... MASTERCARD INC ... .1EFE .. ...99.1413 |. .. 2,974,239 |. .3,000,000 . 2,997,640 |.. .4.850 |......4.862 ...03/06/2023 .. 03/09/2033 ...
58933Y-BK-0 ..... MERCK & CO INC . 1EFE .. ...96.0903 |. .. 124,917 |. . 130,000 129,901 |.. .4.500 |......4.511 ....05/08/2023 .. 05/17/2033
58933Y-BK-0 ..... MERCK & CO INC ... .1EFE .. ...96.0903 |. ..1,796,889 |. .1,870,000 .1,868,598 |.. .4.500 |......4.511 ....06/08/2023 .. 05/17/2033
595112-BZ-5 . MICRON TECHNOLOGY INC .2.CFE .. . 102.1880 |. ..6,131,280 |. .6,071,452 |.. (7,039) | .5.875 |......5.683 ....01/01/2024 .. 02/09/2033
60687Y-CT-4 ..... MIZUHO FINANCIAL GROUP INC .1.GFE .. . 102.0452 |. ..5,102,260 |. .5,068,365 |.. (6,235) |. ......5.754 |......5.546 ....01/01/2024 .. 05/27/2034 ...
61747Y-FB-6 ..... MORGAN STANLEY L..99.7798 |.oeeeiinnnns 3,991,192 |.... 4,013,062 |..eneeeeiien0 e (1,164) [0 [0 e 5.948 |...... 5.8% ...01/01/2024 ...|....01/19/2038 ...
61747Y-FR-1 ..... MORGAN STANLEY . 101.8501 |...covvnnnnnns 2,087,002 |.... 402,000,000 |..onoeiiiennnnnn orviiiiiiinn0 o0 0 5.831 [...... 5.832 ....04/17/2024 ...|....04/19/2035 ...
61774A-AD-5 ..... MORGAN STANLEY DIRECT LENDING FUND . ...98.6038 |....coeuunnnns 1,972,076 |.... e 1,975,022 [0 e 10,911 0 o0 e 4.500 |...... 5.130 ....01/01/2024 ...|....02/11/2027 ...
61774A-AE-3 ..... MORGAN STANLEY DIRECT LENDING FUND . . 100.6018 |....ccvvnnnnns 2,012,036 |.... +.1,980,210 foeniiiiiinnnn0 i 2,410 [0 o0 6.150 |...... 6.413 ....06/14/2024 ...|....05/17/2029 ...
629377-CP-5 ... NRG ENERGY INC L. 92.8216 |.oeeeennnnnnns 1,856,432 |.... o1,845218 |0 e 47,986 [0 [0 2.450 |...... 5.351 ....01/01/2024 ...|....12/02/2027 ...
62954H-BE-7 ..... ...98.8369 |.............. 1,482,554 |.... 1,485,677 o0 5,636 [0 0 4.400 |...... 4.824 ....01/01/2024 ...|....06/01/2027 ...
63111X-AH-4 ..... NASDAQ INC ... . 100.9784 |.............. 1,009,784 |.... 998,557 |-evveeeeeeeennn0 feeiiiiii il 867 |0 0 5.350 |...... 5.3% ...06/22/2023 ...|....06/28/2028 ...
639057-AF-5 ..... NATWEST GROUP PLC ...evvevvviviinieeciiiiieeeeevvnineeees oo won [ Connn . 100.7195 |..ocevvnnnnnns 5,035,975 |.... ....4,880,029 [....ooeeivnnnnnn i 26,700 [oeniniiiiinnnnl0 o0 5.516 |...... 6.218 ....01/01/2024 ...|....09/30/2028 ...
639057-AK-4 ..... NATWEST GROUP PLC .. . 101.9309 |. ..2,038,618 |. 2,019,892 |.. ......5.808 |......5.503 ...01/01/2024 .. 09/13/2029 ...
641062-AV-6 ..... NESTLE HOLDINGS INC ...eeuniiiiiinnniiiiiiniiiiiiiinnnnns L..98.2779 | 186,556 |.... . 200,000 |. L 187,522 0 e 5746 0 0 1.150 |...... 4.388 ...01/01/2024 ...|....01/14/2027 ...
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647551-AF-7 ..... NEW MOUNTAIN FINANCE CORP .......ovvvvvvveniniiiinnnnnns L 2.CFE .| 3,958,560 |. 100.63% |.............. 4,025,584 |.....oovnnnnns 4,000,000 |.eeevunnnnnns 3,965,115 |ouvvenniiiinnnnnd (U 6,555 |ouveiiiiiiiinnd 0 foorriiiiiinns 0 |..... 6.875 |...... TABFA s v 114,583 ...01/25/2024 ...|....02/01/2029 ...
647551-AG-5 ..... NEW MOUNTAIN FINANCE CORP .... .. 2.CFE ..|... ...99.8887 |... 1,000,000 |-eeveneeeennn.n994,166 [oooooieniiiii 0 i 536 [0 |0 [ 6.200 |...... 6.431 (A0 ...... .... 16,361 |[... ....00/23/2024 ...|....10/15/2027 ...
649604-AG-0 ..... NEW YORK MORTGAGE TRUST INC . ..2.BPL ..|.. ...95.8929 |... .. 2,397,328 |oveieeeennn 2,500,000 f..iiiennnn 2,486,752 |oueeniiiiinnn0 9,282 Jeiniininnnl0 [0 e 5.750 |...... 6.168 | AO ...... ... 24,358 |... ....01/01/2024 ...|....04/30/2026 ...
649840-CV-5 ..... NEW YORK STATE ELECTRIC & GAS CORP ... .. 1.G FE ..|... . 102.7002 |.....oevnnnnns 2,054,004 |..............2,000,000 |.............. 2,044,809 |.......ceeeeeens0 Jouenneeeen (4,109) [ooeeeiinniiei 0 e l0 s 5.850 |...... 5.509 [FA ...... ... 44,200 |... ...01/01/2024 ...|....08/15/2033 ...
649840-Cli-3 ..... NEW YORK STATE ELECTRIC & GAS CORP ... .. 1.G FE ..|... ...98.8452 |........eenins 1,976,904 |..............2,000,000 |.....oueeeee 1,995,220 [ouenneiinnnnnnn ovveiinneennnn 180 o0 [0 e 5.300 |...... 5.3%2 |FA ...... ... 42,694 |... ....08/01/2024 ...|....08/15/2034 ...
651229-BC-9 ... NEWELL BRANDS INC ..3.CFE ..|... .. 1,000,000 |. 100.7500 |.............. 1,007,500 |.... ....1,000,000 |.......ce0 5,000 |oeeeevvnnieieeen0 foeiiiiiiinn0 o0 e 6.375 |...... 6.375 [MS ...... L 18,771 | ...09/09/2022 ...|....09/15/2027 ...
65539*-AA-1 ..... NORTH HAVEN PRIVATE INCOME FUND LLC .. .. 2.BFE ..|... .. 4,000,000 |. 100.0000 |.............. 4,000,000 |.... 4,000,000 [..oniiiiiennnnn0 o0 o0 0 7.000 |...... 7.000 |MS ...... .... 81,667 |... ....03/16/2023 ...|....03/16/2026 ...
65539%-AD-5 ... NORTH HAVEN PIF B 8.88 08/10/2028 .. .. 2.BFE ..|... ...99.4373 |... . . 1,000,000 [...oeeeeevnnnenn o0 0 o0 8.880 |...... 8.877 |MS ...... .. 25,900 |... ....08/10/2023 ...|....08/10/2028 ...
665859-AX-2 ..... NORTHERN TRUST CORP ......... 1FFE .. . 105.5100 |. .. 3,165,300 |. .3,000,000 .2,991,463 |.. .6.125 |......6.171 ....10/26/2022 .. 11/02/2032
66765R-CL-8 ..... NORTHWEST NATURAL GAS CO .. 1.FFE .. ...97.7379 |. ..474,029 |. ..485,000 507,944 |.. (2,263) | .5.750 |......5.022 ....01/01/2024 .. 03/15/2033
66765R-CL-8 ..... NORTHWEST NATURAL GAS CO 1FFE .. ...97.7379 |. ..977,379 | .1,000,000 .998,136 |.. 174 . ......5.750 |......5.779 ....03/02/2023 .. 03/15/2033 ...
67077M-BA-5 ... NUTRIEN LTD .. 2.BFE ..|... ...99.9412 |... 999,412 |.... 10998,786 |evveeeeeeenn0 et 339 0 0 4.900 |...... 4.941 ...08/23/2023 ... |....03/27/2028 ...
67080L-AD-7 ..... NUVEEN LLC .. 2.AFE ..|... . 101.2458 |.............. 4,049,832 |.... 03,994,893 [0 338 L0 0 5.850 |...... 5.868 ...04/08/2024 ...|....04/15/2034 ...
67403A-AE-9 ..... OAKTREE STRATEGIC CREDIT FUND . .. 2.CFE ..|... . 100.9109 |...ccvvnnnnnns 2,018,218 |.... 1,989,245 [0 e 1,085 [0 [0 6.500 |...... 6.638 ....07/16/2024 ...|....07/23/2029 ...
680277-AC-4 ..... OLD SECOND BANCORP INC .. .. 2.CFE ..|... ...86.2855 |... . 1,000,000 |..oneeeeiinnnnnn ooviiiiiiinn0 o0 0 e 3.500 |...... 3.500 ....04/06/2021 ...|....04/15/2031 ...
682680-BA-0 ..... ONECK INC .. 2.BFE ..|... ...98.0854 |.................980,854 |.............. 1,000,000 |.................999,896 |....ooeeeennenni0 foreeenniienn 146 |0 [0 e 2.200 |...... 2.215 ....08/05/2020 ...|....09/15/2025 ...
682680-BL-6 ..... ONEQK INC ... .. 2.BFE ..|... . 103.0080 |... reeeeneennnn 3,000,000 [o.nniinnnnn. 3,093,578 il [ (4,863) |0 [0 6.050 |...... 5.775 ...01/01/2024 ...|....09/01/2033 ...
682680-CD-3 ..... ONEOK INC ... .. 2.BFE ..|... ...97.0621 |..coeennnnnnns 1,941,242 |.... e 1,991,600 ..enieeeiiienn0 o320 [0 o0 e 4.750 |...... 4.823 ....09/10/2024 ...|....10/15/2031 ...
68389X-BN-4 ..... ORACLE CORP .. 2.BFE ..|... ...96.0944 |.............. 2,882,832 |.... 02,991,589 [0 e 1,407 feninnl0 0 3.250 |...... 3.311 ....01/01/2024 ...|....11/15/2027 ...
69120V-AM-3 ..... BLUE OWL CREDIT INCOME CORP . .2.CFE .. ...95.8209 |. ..1,916,418 |. 1,942,039 |.. .3.125 |......4.883 ....01/01/2024 .. 09/23/2026
69120V-AP-6 ..... BLUE OWL CREDIT INCOME CORP . .2.CFE .. . 104.8442 |. ..2,096,884 |. 1,996,993 |.. .7.750 |......7.813 ....00/09/2022 .. 09/16/2027
69120V-BB-6 ..... BLUE OWL CREDIT INCOME CORP . .2.CFE .. . 106.2790 |. ..2,125,580 |. .2,027,042 |.. .7.950 |......7.483 ....01/01/2024 .. 06/13/2028
69351U-BA-0 ..... PPL ELECTRIC UTILITIES CORP . .1EFE .. ...99.1582 |. .991,391 |.. .5.000 |......5.128 ....02/27/2028 .. 05/15/2033 ...
69506Y-SC-4 . BANC OF CALIFORNIA .......... L3.AFE .. ...93.6117 |. . 600,000 .556,154 |.. eeenn3.250 |......3.957 ...01/01/2024 .. 05/01/2031 ...
709599-8S-2 ... PENSKE TRUCK LEASING CO LP .. .. 2.BFE ..|... .101.6878 |... .3,000,000 |.. 03,007,643 [..oiiiiiiiennn0 i (2,288) [0 o0 e 5.700 |...... 5.606 ...01/01/2024 ...|....02/01/2028 ...
71845J-AC-2 ..... PHILLIPS EDISON GROCERY CENTER OPERATING .. .. 2.BFE ..|... ...94.1959 |... .2,000,000 |.. n1,969,738 |oiiiiiiieel0 el B78 [0 [0 e 4.950 |...... 5.145 ....09/09/2024 ...|....01/15/2035 ...
718547-AU-6 ..... PHILLIPS 66 CO .. 2.AFE ..|... . 100.2853 |... .2,000,000 |.. BN (11 TV R | N R -5 1) AR | I RPN | ) RN 5.250 |...... 4.692 ....09/09/2024 ...|....06/15/2031 ...
744560-CL-8 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1.F FE ..|... ...96.5423 |... 1,000,000 |-eveenieeeennnnnn999,233 [ooeiiiiiiiii 0 et 75 [0 0 [ 4.650 |...... 4.661 ....08/23/2023 ...|....03/15/2033 ...
74930B-AG-0 ..... RBB BANCORP .. 2.BFE ..|... ...86.6029 |... . i 3,000,000 |oonnninnnn. 2,756,424 |0 [ 56,054 [0 [0 4.000 |...... 5.616 . ....01/01/2024 ...|....04/01/2031 ...
75574U-AC-5 ... READY CAPITAL CORP ... L 2.APL ... ...98.5906 |... 2,957,718 |.... . ....2,989,466 |.......ooeeenn0 |oiiennnn. 30,898 |oiiiiiininnl0 [0 e 6.125 |...... 7.241 .. 183,750 |....01/01/2024 ...|....04/30/2025 ...
758750-AN-3 ..... REGAL REXNORD CORP .... .2.CFE .. . 102.6919 |. .. 3,080,757 |. .3,000,000 .3,037,397 |.. .6.300 |......6.006 189,000 |....01/01/2024 .. 02/15/2030 ...
75951A-AN-8 ..... RELIANCE STANDARD LIFE GLOBAL FUNDING 11 . . 1EFE .. ...94.4907 |. ..1,889,814 |. .2,000,000 1,998,269 |.. .2.750 |......2.794 . 55,000 |....01/13/2020 .. 01/21/2027
771196-BV-3 ..... ROCHE HOLDINGS INC ............. .1.CFE .. ...96.2922 |. .. 3,335,227 |. .3,500,000 .3,500,000 |.. .2.314 |......2.314 ....03/03/2022 .. 03/10/2027
79588T-AD-2 ..... SAMMONS FINANCIAL GROUP INC . L2.AFE .. ...85.6%1 ..2,570,883 |. .2,817,087 |.. .3.350 |......4.411 ....01/01/2024 .. 04/16/2031
79588T-AF-7 ..... SAMMONS FINANCIAL GROUP INC . L2.AFE .. . 104.5541 ..2,091,082 |. 1,995,931 |.. ......6.875 |......6.905 ....03/25/2024 .. 04/15/2034 ...
828730-AB-7 ..... SIMMONS FIRST NATIONAL CORP .... .. 2.BFE ..|... ...99.0000 |... 1,980,000 |.... 422,000,000 |...eeeeemnneenn0 o0 0 o0 e 7.005 |...... 7.005 ...03/21/2018 ...|....04/01/2028 ...
82967N-BA-5 ..... SIRIUS XM RADIO INC .. 3.CFE ..|... ...97.0000 |... 970,000 |.... 963,089 [....ocevvvnennnn0 Jovveennn 12,713 [0 [0 e 5.000 |...... 6.577 ...06/22/2022 ...|....08/01/2027 ...
829932-AC-6 ..... SIXTH STREET LENDING PARTNERS ... .. 2.CFE ..|... ...98.1811 |... .. 1,963,622 |.... e 1,996,819 [0 e (D) [0 o0 e 5.750 |...... 5.787 ....09/09/2024 ...|....01/15/2030 ...
83012A-AA-7 ..... SIXTH STREET SPECIALTY LENDING INC ... .. 2.CFE ..|... ...95.8807 |... 2,876,421 |.... +...2,800,655 |....ooeevennnnnnn foeiennnnn 115,107 o0 o0 e 2.500 |...... 7.006 ....01/01/2024 ...|....08/01/2026 ...
83012A-AB-5 ..... SIXTH STREET SPECIALTY LENDING INC ... .. 2.CFE ..|... . 103.8365 |... .. e 1,990,956 |...oeeeeenienni0 o228 [0 o0 e 6.950 |...... 7.094 ....08/07/2023 ...|....08/14/2028 ...
84858D-AA-6 ..... SPIRIT AIRLINES CLASS A PASS THROUGH CER .. L6 ...92.0000 |... 514,948 | AT3,TE2 e (41,225) [ (199) [0 0 e 4.100 |...... 4.100 . ....07/28/2015 ...|....10/01/2029 ...
854502-AS-0 ..... STANLEY BLACK & DECKER INC L2.AFE ... . 100.0077 |... . .2,000,000 |.. 422,000,000 |...ooeeeeenneneni0 foeeeennnn (3,820) [oeeeeieieieenl0 o0 e 6.272 |...... 6.272 .. 125,440 |....01/01/2024 ...|....03/06/2026 ...
86213*-AA-0 ..... STONEHENGE CAPITAL FUND LOUISIANA 111, L . .. 1.EFE ..|... . 100.0000 |... 1,340,913 |.... 1,327,488 0 0 0 0 8.200 |...... 8.201 . 54,025 |....04/18/2024 ...|....03/01/2030 ...
86275#-AA-1 ... STRATEGIC CR OPP 4.25 04/01/2026 ..2.BPL .. ...96.1076 |. 1,922,152 |. .2,000,000 |.. e 4250 |......4.258 . 85,000 |....08/31/2021 .. 04/01/2026 ...
866677-AE-7 ..... SUN_ COMMUNITIES OPERATING LP ...eeevnvvvvvvnnnnnnnvinnnn fooe vee e 1,2 1iiiiis .. 2.CFE ..|... ...84.2387 |...oiiinnnnnns 1,684,774 |.... .2,000,000 |. ....1,661,875 |0 [ 35,336 0 0 2.700 |...... 5.849 . 27,000 |....02/22/2024 ... |....07/15/2031 ...
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866677-AJ-6 ..... SUN' COMMUNITIES OPERATING LP ..eevvvniiiiiiiiiiiiinnn foee vee | s 1,2 e L 2.CFE | 4,511,381 [...99.63%0 |.............. 4,483,795 |...ccvvnnnnnns 4,500,000 |.....ccvunnnns 4,510,830 [..eevvvvnnnnnns 0 |eeens (1,087) foevveeeeeiiinnd0 feeeeiiiiil0 s 5.700 |...... 5.661 |JdJ covvven Joennniiiinns 18,275 [.ooeviennnnn 256,500 |....01/01/2024 ...|....01/15/2033 ...
87264A-CY-9 ..... T-MOBILE USA INC .. 2.BFE ..|... 6,005,140 |...97.8401 |.............. 5,870,406 |.... .6,000,000 |.. ....6,005,024 0 . e (445) [0 |0 [ 5.050 |...... 5.087 (W ....... ... 139,717 |... ....01/01/2024 ...|....07/15/2033 ...
872652-AA-0 ..... TPG OPERATING GROUP |1 LP . .. 2.AFE ..|... ...2,997,000 |. 102.3721 |.oeevennnnnnns 3,071,163 |.... ....2,997,2712 O e 182 |0 [0 e 5.875 |...... 5.888 |MS ...... ... 56,792 |... ...02/29/2024 ... |....03/05/2034 ...
87340#-AA-0 ..... T. ROWE PRICE OHA PRIVATE CREDIT FUND .. v |- 2.BFE ... .. 2,000,000 |...99.9273 |... ....2,000,000 JL I I | I FORRRRRt | B IUUUPRRPRRRPIN | ) AU 7.770 |...... 7.752 (W ....... ... 126,910 |... ....08/07/2024 ...|....03/07/2029 ...
873430-AC-5 ..... AG TWIN BROOK TCAP C 6.52 10/15/2029 .... eveenees | 2.BFE ... .. 1,000,000 |...96.5911 |... ....1,000,000 O 0 o0 [0 6.520 |...... 6.522 [AO cooeet eviiiiiniiiees 8,512 |... ....11/14/2024 ...|....10/15/2029 ...
876030-AA-5 ..... TAPESTRY INC ..eeeeeeeeeeeeeeee e eeeee e eeemn e oo vee | [ 1,2 s .. 2.BFE ..|... ...85.0188 |..ccevnnnnnnns 2,550,564 |.... ....2,491,174 0 [ 85,555 |0 o0 e 3.050 |...... 5.984 [MS ...... e 26,942 |... ...01/01/2024 ...|....03/15/2032 ...
87612E-BM-7 ..... TARGET CORP ...ovvvvvvnniireinnninnensrnnnnnneeeennnnnens [0 8D e 1,2 il .. 1.F FE ..|... ...95.1223 | 1,426,835 |.... .... 1,498,929 O 510 o0 [0 e 1.950 |...... 1.986 |JJ ....... ... 13,488 |... ....01/19/2022 ...|....01/15/2027 ...
88023U-AH-4 ..... TEMPUR SEALY INTERNATIONAL INC ... .. 3.BFE ..|... ...92.0000 |... 0 e 23,628 o0 [0 e 4.000 |...... 7402 (A0 coeven oeeennieeeeeee 8,444 |... ....06/13/2022 ...|....04/15/2029 ...
89214P-DD-8 . TOWNEBANK ....... L2.AFE .. ...84.8676 |. . .0 .3.125 |......3.125 . 23,611 ....02/02/2022 .. 02/15/2032
896239-AE-0 ..... TRIMBLE INC .... .2.CFE .. . 103.9856 |. ..3,119,568 |. .0 .6.100 |......5.787 . 53,883 ....01/01/2024 .. 03/15/2033
89677Y-AG-9 ..... TRIPLEPOINT VENTURE GROWTH BDC CORP. .. 2.CFE .. ...95.9606 |. ..2,878,818 |. .0 ......4.500 |......4.500 . 38,250 ....03/01/2021 .. 03/01/2026 ...
89788N-AA-8 ..... TRUIST FINANCIAL CORP .. 2.AFE ..|... .. 1,786,290 |...94.2609 |.............. 1,885,218 |.... .... 1,820,557 0 e 18,071 |0 o0 e 4.916 |...... 6.297 ... 41,786 |... ... 98,320 |....10/18/2022 ...|....07/28/2033 ...
90187B-AB-7 ..... TWO HARBORS INVESTMENT CORP e | 2B FE ... 1,917,500 |...98.7470 |... .... 1,974,868 LU Y711 T N | N RPN | ) RN 6.250 |...... 7.582 .. 57,639 ... .. 125,000 |....04/14/2022 ...|....01/15/2026 ...
909319-AA-3 ..... UNITED AIRLINES PASS THROUGH TRUST 2013 ... |--2.BFE ... .. 503,390 |...99.4842 |... O e A7) |0 o0 e 4.300 |...... 4.300 ... 21,646 |....08/01/2013 ...|....08/15/2025 ...
911312-BZ-8 ..... UNITED PARCEL SERVICE INC . .. 1.F FE ..|... ...4,998,400 |...98.7059 |... O 120 |0 [0 e 4.875 |...... 4.879 .. 243,750 |....02/23/2023 ...|....03/03/2033 ...
91159H-dJ-0 ..... US BANCORP |- 1.GFE ..|... . 102.0050 |... JLO N N | [ ARt | B ISP | B AU 5.850 |...... 5.850 .. 117,000 |....10/18/2022 ...|....10/21/2033 ...
91324P-EU-2 ... UNITEDHEALTH GROUP INC .. 1.F FE ..|... ...97.7907 |... LU RN 1A N | I RN | ) AN 4.250 |...... 4.288 . 42,500 |....03/23/2023 ...|....01/15/2029 ...
919794-AE-7 ..... VALLEY NATIONAL BANCORP ... .. 2.BFE ..|... ...88.8064 |... 888,064 |.... ....1,000,000 JLO N N | I APPSRt | B IUUPRRPRRPIN | B AP 3.000 |...... 3.000 .30,000 |....05/25/2021 ...|....06/15/2031 ...
92343V-ER-1 ..... VERIZON COMMUNICATIONS INC ...ovvvnnivviiinnnneneeninnns foeevee | e [T .. 2.AFE ..|... ...97.9557 | .oooiuinnnns 2,556,644 |.... ....2,5%,828 O 3194 0 [0 4.329 |...... 4.478 .. 112,987 |....06/21/2018 ...|....09/21/2028 ...
92345Y-AH-9 ..... [VERISK ANALYTICS INC .... .2.BFE .. . 102.7576 |. ..2,055,152 |. .2,053,038 |.. .0 .5.750 |......5.330 115,000 |....01/01/2024 .. 04/01/2033
925650-AB-9 . VICI PROPERTIES LP .... .2.CFE .. ...98.9081 ..1,978,162 |. 1,999,145 |.. .0 4.750 |......4.765 . 95,000 |....04/20/2022 .. 02/15/2028
92840V-AG-7 ..... VISTRA OPERATIONS COMPANY LLC . . .2.CFE .. ...97.2613 |. .. 3,404,146 |. . 3,400,792 |.. .0 .3.700 |......5.155 129,500 |....01/01/2024 .. 01/30/2027
92840V-AL-6 ..... VISTRA OPERATIONS COMPANY LLC ....evvvnivviiinininiiiins feun e .2.CFE .. ...99.9662 |. ..2,109,287 |. .2,109,475 |.. .0 .5.125 |......5.195 156,225 |....06/10/2022 .. 05/13/2025 ...
92852L-AC-3 . VITERRA FINANCE BV ..eeeeeeeeeeeee e e foen o .2.BFE .. ...99.6952 |. ..2,990,856 |. .3,000,000 .2,988,226 |.. .0 ......4.900 |......5.083 147,000 |....01/01/2024 .. 04/21/2027 ...
931142-FB-4 ..... WALMART INC .evvviiieiiiiiiiieievennineeveeeeineeeeeens [0 8D e 1,2 s .. 1.CFE ..|... ...98.2098 |........eunnns 1,474,497 |.... .1,500,000 |.. ... 1,498,123 JLUJN RS 2 I N | N RN | ) AN 3.900 |...... 3.941 ... 58,500 [....04/12/2023 ...|....04/15/2028 ...
950810-AA-9 ..... WESBANCO INC ...eeeeeeeeeeeeeeeee e eeeeeeeeeemneee oo ven | e [2,5 il .. 2.BFE ..|... ...83.9486 |... .1,000,000 |.. ....861,152 0 e 33,988 |0 o0 e 3.750 |...... 6.488 . 87,500 |....01/01/2024 ...|....04/01/2032 ...
963320-BC-9 ..... WHIRLPOOL CORP . e [1,2 0 .. 2.CFE ..|... ...97.5475 |... .1,000,000 |.. ....997,960 O e 150 |0 [0 e 5.750 |...... 5.779 . 29,389 |....02/22/2024 ...|....03/01/2034 ...
969457-CJ-7 ... WILLIAMS COMPANIES INC ...eveeeeeeeeeeeeenieeeeeeenie oo vee | s 1,2 e .. 2.BFE ..|... . . 100.9803 |... .2,500,000 |.. ... 2,558,986 O e (5,798) |0 [0 e 5.650 |...... 5.281 .. 141,250 |....01/01/2024 ...|....03/15/2033 ...
984851-AH-8 ..... YARA INTERNATIONAL ASA . C...... 1,2 e ..2.BFE .. 2,000,000 ). 108.3157 |.......eeeeees 2,166,314 |.... .2,000,000 |.. ....2,000,000 O 0 o0 0 7.378 |...... 7.378 .. 147,560 |....11/08/2022 ...|....11/14/2032 ...

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 498,579,018 | XXX 499,904, 124 511,336,888 501,265,646 (32,132) 2,051,870 659,600 0] XXX XXX | XXX 7,360,216 22,834,117 XXX XXX

00449T-AA-3 ... ACH 24HE1 A - RWBS AFE L 2,177,770 [. 101.5041 |... 2,177,879 |.. 2 ATTTT4 0 [ 0 0 6.550 ...04/24/2024 ... |....05/25/2039 ...
007036-GS-9 ..... ARNT 2005-2 2A1 - CMO/RMBS .. AFM L ...97.9622 |... 4823 [ L O O L PN | PR | ) NN 5.596 ....07/24/2013 ... |....06/25/2035 ...
02149M-AB-5 ..... CWALT 2007-J1 1A2 - CMO/RMBS .. AR ...90.3628 |... 59,777 54,016 [ 1,845 | (10) [0 |0 5.750 ....00/13/2013 ... |....03/25/2037 ...
03464H-AA-3 . AONT 225 A1 - RMBS ....... AFE . ...97.1419 |. .. 2,238,440 |. . 2,304,299 .2,271,924 |.. .4.500 |.. ....07/29/2022 .. 05/25/2067 ...
03464J-AA-9 . AOMT 217 A1 - CMO/RMBS . A FE ...83.5860 |. ..2,599,909 |. .3,110,460 .2,807,748 |.. 1,978 |.. ....01/01/2024 .. 10/25/2066

03464P-AA-5 . AONT 2022-2 A1 - RMBS 1A .. ...91.0333 | 1,340,996 |. . 1,473,082 1,336,321 |.. .3.353 |.. ....08/01/2023 .. 01/25/2067

03464T-AA-T ..... AONT 2022-3 A1 - RMBS 1A .. ...94.0119 |. ..8,569,648 |. .8,491,047 |.. .4.000 |.. ....01/01/2024 .. 01/25/2067

049915-AA-9 ..... ATLX 24RPL1 A1 - RMBS 1A .. ...95.6744 |. ..9,269,565 |. .9,392,931 |.. .....3.850 |.. ....09/09/2024 .. 04/25/2064 ...
049919-AA-1 ... ATLX 24RPL2 A1 - RMBS ... 1A .. ...95.4075 |............. 4,697,354 |.... 4,731,066 onniiiiiieeel0 [ 11,366 |0 0 3.850 ...10/25/2024 ... |....04/25/2063 ...
059475-AG-8 ..... BOAA 2007-2 2A2 - CMO/RMBS AR .. 123,123 (...82.2948 [....oooeiii 119,016 [ouenniiiein 144,621 |l 86,719 |0 e 6,485 |0 0 6.000 ....09/18/2013 ... |....06/25/2037 ...
05949C-PP-5 ...... BOAMS 2005-L 4A1 - CMO/RMBS ..........ccccuveereeeacins e e 1.AFM. .. 436,562 |...89.5076 |.................412,638 |.................461,009 |.................439,515 |0 [ (815) |0 0 4.805 ...06/02/2020 ... [....01/25/2036 ...
05950M-AJ-9 ..... BAFC 2006-G 3A3 - RMBS ... 1AFM. CA41,627 [..99. 4117 [ 43,163 | 348 | 44,069 [0 397 0 0 6.753 ...04/08/2016 ... [....07/20/2036 ...
059522-AA-0 ... BAFC 2007-C 6A1 - RUBS ... 1TARM ... .. 1,505 [...99.3148 | 1,842 | 1,854 L TAT [0 38 [0 |0 4.905 |... ....02/25/2016 ... [....05/20/2047 ...
059522-AU-6 ..... BAFC 2007-C 1A2 - CMO/RMBS .........coevviiivviieeiiann]enn oo AR 111,450 )...89.3686 |.................109,466 |.................122,489 |................ 108,882 |.................0 |oooeerronnn 423 o0 o0 ) 4.899 ...02/12/2016 ... |....05/20/2036 ...
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07336F-AA-4 ..... BVINV 2022-INV3 A1 — CMO/RMBS ........eevvvvvvmvnnnnenns foen ven | s 4 s LA e 6,237,436 |...83.2216 |.............. 5,680,467 |......ccevnnnn 6,825,712 [.ooevvvnnnnnns 6,239,668 s .000 |...... 4.291 s ....01/01/2024 ...|....01/25/2052 ...
07336L-AB-9 ..... BVINV 2021-INV2 A2 - CMO/RVBS .... N 1.A .. 6,617,721 |...79.2656 |... . 7,431,073 |.. 6,625,992 [ooiiiiiiiieennl0 e 11,608 a0 k022,500 - 4.124 oo 15, s ....01/01/2024 ...|....06/26/2051 ...
07384M-S7-8 ..... BSARM 2004-5 2A - CMO/RVBS I L 4.AFN . .. 102,134 ]...91.6388 |.................. 93,188 [................ 101,690 |.oooennnnnnnnnn 93,188 [onnnennn (2,999) |eeenn 1,366 [oveeneeeieinnnl0 o0 el 40538 | 4.548 .4, ....01/27/2017 ...|....07/25/2034 ...
07386H-0Z-7 ..... BALTA 2005-2 2A3 - CMO/RMBS . N 1.AFM. . 171,7251...90.2998 |... ...02/11/2016 ...|....04/25/2035 ...
1248ME-AG-4 ..... CBASS 2007-CB4 A2D - RIBS ... 4 [ TARM L .. 140,535 |...86.8889 |... . ....08/16/2011 ...|....04/25/2037 ...
12530J-AA-0 ..... CFMT 2022-AB2 A - CMO/RVBS .. N .. 1.AFE ..|... 3,083,434 |...95.1700 [....eeeeeennn 3,192,131 |.... ... 3,175,554 ...01/01/2024 ...|....02/26/2052 ...
12546Y-AA-9 ..... CHNGE 222 A1 - CMO/RMBS I L ... 94,9342 |l 3,261,568 |.... ... 3,347,359 ....01/01/2024 ...|....03/25/2067 ...
125690-AA-8 ..... CHNGE 234 A1 - RMBS N .101.1188 |... ....08/17/2023 ...|....09/25/2058 ...
12663D-AC-8 ..... CSMC 22NaM5 A1 - CMO/RMBS . 4 ...99.5504 |. ..2,037,764 |. ....08/01/2022 .. 05/25/2067
12667F-5E-1 ..... CWALT 2005-6CB 1A3 - CMO/RMBS . 4 ...80.9003 |. ..165,242 |. ....01/16/2014 .. 04/25/2035
126694-UIN-6 ..... CWHL 2005-31 2A3 - CMO/RMBS . 4 ...87.5946 |. ..374,216 |. .368,439 |.. ...07/10/2019 .. 01/25/2036 ...
161590-AC-8 ..... CHASE 2019-1 A3 - CMO/RVBS N ...87.0302 |... 119,353 |.... ....139,855 ....01/14/2020 ...|....03/25/2050 ...
16159X-AB-8 ..... CHASE 2024-8 A3 - RMBS ... I L L..97.9819 |t 2,688,088 |.... ....2,695,776 ....11/06/2024 ...|....08/25/2055 ...
16160N-AB-7 ..... CHASE 24RPL4 A1A - RMBS ... N ...88.0739 |....counennnns 3,445,038 |.... .... 3,606,797 ....00/24/2024 ...|....12/26/2064 ...
161930-AB-8 ..... CHASE 24RPL2 A1A - RMBS ... I L ...87.4070 |....covvnnnnns 2,506,245 |.... ... 2,483,337 ....06/23/2024 ...|....08/25/2064 ...
17030J-AA-4 ... CHNGE 2022-1 A1 - RMBS .... N ...92.2102 |..ceeeniinnnns 1,419,530 |.... .. .... 1,553,644 ...01/21/2022 ...|....01/25/2067 ...
17309A-AD-1 ..... CMALT 2006-A1 1A4 - CMO/RMBS .. I L ...87.2977 |... ...65,833 |.. ....07/17/2013 ...|....04/25/2036 ...
19687Y-AA-3 ..... COLT 2020-RPL1 A1 - RMBS N 1. . ...84.8742 |... . 568,670 |.. ....568,631 ...10/06/2020 ... |....01/26/2065 ...
31684D-AA-7 ..... FIGRE 24HE6 A - RMBS .... I L .. 1.AFE . .. 999,984 |. 100.0000 |... s 999,985 ... 12/11/2024 ... |....12/28/2054 ...
31684F-AA-2 ..... FIGRE 24HES A - RVBS .... 4 1. 1,915,259 |...99.1330 |. 1,899,153 |. 1,915,762 1,915,260 |.. ....10/10/2024 .. 10/26/2054
31684G-AA-0 ..... FIGRE 24HE3 A - CMO/RVBS 4 1. . 100.7743 |. .. 3,656,747 |. . 3,628,650 .3,628,641 |.. ....07/11/2024 .. 07/25/2054
31684H-AA-8 ..... FIGRE 24HE1 A - RMBS .... 4 1. . 100.9959 |. .. 4,245,215 |. . 4,203,354 . 4,203,313 |.. ...08/19/2024 .. 03/25/2054
31684J-AA-4 ..... FIGRE 24SL1 A1 - RMBS |4 1. . 100.0210 |. ..946,084 |. ..945,885 .945,881 |.. ....10/31/2024 .. 07/25/2053 ...
31684U-AA-9 ..... FIGRE 24HE4 A - RMBS .... |4 1. ...98.1329 |. ..4,196,166 |. .4,276,003 . 4,275,939 |.. ...09/09/2024 .. 09/25/2054 ...
32051G-EZ-4 ..... FHAMS 2004-AA7 1A1 - CMO/RMBS . I L .1 ...90.9612 |... 137,543 |.... ..161,210 |.. ....02/19/2016 ...|....02/25/2035 ...
32052€-AB-1 ..... FHASI 2006-AR2 2A1 - CMO/RVBS .... N 1. ...57.2112 |... ..488,219 |.. ....08/01/2016 ...|....07/25/2036 ...
33851R-AA-9 ..... FSMT 2021-10INV A1 - CMO/RMBS ... I L ...83.0991 . .2,290,582 |.. ....04/08/2022 ...|....10/25/2051 ...
33851T-AD-9 ..... FSMT 2111IN A4 - CMO/RMBS N ... 79.3241 |... 2,492,988 |.... 3,142,788 |.. ....01/01/2024 ...|....11/27/2051 ...
33852H-AB-8 ..... FSMT 2021- 8INV A3 - CMO/RMBS .... I L ...79.3726 |... 1,19, 161 |.... 1,467,416 ....01/27/2022 ...|....09/25/2051 ...
33853G-AB-9 ..... FSMT 2021-12 A2 - CMO/RVBS N ...80.2127 |... 1,988,649 |.... . 2,244,812 ...01/01/2024 ...|....11/27/2051 ...
36168M-AA-1 ... GCAT 2022-NQM3 A1 - CMO/RVBS 4 ...97.2692 |. ..7,326,810 |. . 7,532,507 . 7,253,763 |.. ....01/01/2024 .. 04/25/2067 ...
36168-AA-9 ..... GCAT 22NQM5 A1 - CMO/RMBS . 4 ...99.7725 |. ..816,442 |. ..818,303 .801,239 |.. ....10/14/2022 .. 08/25/2067
36169K-AA-4 ... GCAT 2022-NQM2 A1 - CMO/RVBS 4 ...96.5379 |. .. 3,636,951 |. .3,767,382 .3,600,465 |.. ....06/00/2024 .. 02/25/2067
36170H-AA-8 ..... GCAT 2022-NaM4 A1 - CMO/RMBS 4 ...99.4765 |. ..793,916 |. ..798,094 .807,195 |.. ....08/12/2022 .. 08/25/2067
362257-AB-3 ..... GSAA 2006-17 A2 - RMBS ... 4, ...21.6379 |. ..360,539 |. . 1,666,236 374,179 .. ...12/31/2010 .. 11/25/2036 ...
3622EA-AA-8 ..... GSAA 2007-3 1AA - RMBS ... .4, ...52.6075 |... ....374,110 ....01/05/2016 ...|....03/25/2037 ...
362341-75-2 ..... GSR 2006-1F 4A1 - CMO/RMBS 4. ...70.9855 |... ....12/16/2014 ...|....02/25/2036 ...
362341-XG-9 ..... GSR 2005-AR7 6A1 — CMO/RMBS .....covvvenereeimnineeeees foen e L4 ...91.8362 |... . .. ....02/22/2016 ...|....11/25/2035 ...
362420-FS-7 ..... GSR 2004-11 2A1 - CMO/RVBS I L ...98.6594 |... ...69,808 |.. ....01/27/2017 ...|....09/25/2034 ...
36267J-AF-7 ..... GSMBS 2022-PJ6 A4 - CMO/RMBS ... N ...83.2570 |... .4,376,577 |.. ....04/25/2024 ...|....01/27/2053 ...
40445N-AA-6 ..... HTAP 241 A - RVBS 4. ...99.2507 |... .2,410,061 |.. ...06/21/2024 ...|....04/25/2037 ...
41161P-EZ-2 ..... HVMLT 2004-5 3A - CMO/RVBS .. 4 .. ...92.1524 |... ....01/27/2017 ...|....06/19/2034 ...
41161V-AC-4 ..... HVMLT 2006-7 2AA - RMBS ... 4, .. 87.1661 |... 218,102 |.... ....218,102 ....12/04/2014 ...|....09/19/2036 ...
4378%K-AA-0 ..... HOF 2022-1 A1 - CMO/RVBS 4 ...98.7306 |. ..809,246 |. 817,698 |.. ....08/05/2022 .. 07/25/2067 ...
45276K-AA-5 ..... IMPRL 22NQM3 A1 - RMBS .. 4. ...97.8096 |......ccnnns 2,148,487 |.... ....2,189,861 ...01/01/2024 ...]|....05/25/2067 ...
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452760-AA-2 ..... IMPRL 2022-NOM5 A1 - CMO/RMBS ........ccovvueniiiiinnnnn LA e 1,506,851 [...99.5480 [.............. 1,500,059 [....ceeeeennnn 1,506,870 |...ueevennnnn 1,517,096 |..ooovvnennnns (I O N I NN | Y AU | B RN 5.390 |...... 6.014 [ MON ..... ....08/02/2022 ...|....08/25/2067 ...
45660L-CK-3 ..... INDX 2005-AR2 1A1 - CMO/RWBS .. ...68.8490 |... ..312,129 |.. ....214,898 O e 7,829 | 19,947 [0 e 5.133 ....02/16/2016 ...|....02/25/2035 ...
46592(-AC-6 ..... JPMMT 2021-3 A3 - CMO/RVBS ...80.5129 |... .1,006,519 |.. ... 988,800 LU Y (I N | I RN | ) AN 2.500 ...01/10/2022 ...|....07/25/2051 ...
466247-SE-4 ..... JPMMT 2005-A5 1A2 - CMO/RMBS .. ...96.2858 |... . ...73,821 |.. 0 e 890 |0 o0 e 5.084 ....01/31/2012 ...|....08/25/2035 ...
46627M-CY-1 ..... JPALT 2006-A1 3A1 - CMO/RMBS .. ...75.6079 |... ..123,024 |.... .162,713 .. . LU R /- N N | I RPN | ) AN 5.175 ....04/06/2017 ...|....03/25/2036 ...
46654C-AE-5 ..... JPMNMT 2021-INV7 A2A - CMO/RMBS ... ...80.5708 |....coeuunnnns 8,944,020 |.... 11,100,821 |.. ...10,215,084 0 e 12,928 |0 o0 e 2.500 ...01/01/2024 ...|....02/26/2052 ...
46654D-AD-5 ... JPMNMT 21INV4 A2 - CMO/RVBS ...82.8438 |.......oennnns 1,911,475 |.... .... 1,912,305 O 354 |0 [0 3.000 ....01/01/2024 ...|....01/25/2052 ...
466541-AE-1 ..... JPMMT 221 A3 - CMO/RMBS ... ...80.1394 |............et 1,984,586 |.... ....2,163,349 O [ d549 |0 0 e 2.500 ....01/01/2024 ...|....07/25/2052 ...
46657B-AA-2 ..... JPMNT 23DSC2 A1 - RBS ..... ...98.3182 |. .. 1,644,191 |. 1,616,746 |.. .0 .5.250 |.. ....08/14/2023 .. 11/25/2063
46657W-AB-4 ..... J.P. MORGAN MORTGAGE TRUST 2024-4 - RIMBS . ...99.6152 |. ..2,433,119 |. . 2,409,083 |.. .0 .6.000 |.. ....04/17/2024 .. 10/26/2054 ...
46657Y-AC-8 ..... JPMNT 246 A3 - RUBS ..... ...99.0184 |. ..1,731,780 |. 1,742,423 |.. .0 ......6.000 |.. ....07/18/2024 .. 12/28/2054 ...
50205P-AA-0 ..... LHOVE 24RTL4 A1 - RMBS .. . 100.1200 |... 3,003,600 |.... ....2,999,970 O e (8) e o0 e 5.921 ...07/30/2024 ...|....07/25/2039 ...
55284P-AC-9 ..... MFRA 2022-NOM1 A1 - CMO/RMBS .. ...96.3383 |... 1,987,575 |.... ....2,065,380 O 8428 |0 [0 4.112 ....08/22/2023 ...|....12/27/2066 ...
55284T-AA-5 ..... MFRA 22INV1 A1 - RMBS ...96.6618 |... 2,605,004 |.... ....2,645,761 0 [ 19,855 |0 o0 e 3.907 ....01/01/2024 ...|....04/25/2066 ...
552850-AA-0 ..... MFRA 2022-NQM2 A1 - CMO/RMBS .. ...94.6282 |... .... 1,530,663 O 7454 |0 0 4.000 ....06/07/2022 ...|....05/25/2067 ...
55285U-AA-1 ..... MFRA 22INV2 A1 - CMO/RMBS ...98.7635 |... JL I O - W [1[1 I APt | B IR | ) AU 4.950 ....07/15/2022 ...|....07/25/2057 ...
55287A-AA-3 ..... MFRA 24RPL1 A1 - RMBS ... . . ...94.4016 |... 2,726,160 |.... LU R 1IN N | N RN | ) SN 4.250 .. 51,139 |....07/19/2024 ...|....02/25/2066 ...
585490-AC-9 ... MELLO 22INV1 A2 - RMBS . 1.A .. .. 7,179,120 |...83.0991 |... . ....1,178,659 0 e 5,987 0 o0 e 3.000 ...01/01/2024 ...|....03/25/2052 ...
58549R-AC-0 ..... MELLO 21MTG3 A3 - CMO/RMBS ..685,619 |...80.1797 |... ..684,123 |.. 684,285 LU R 1) N N | I RPN | ) AN 2.500 ....10/22/2021 ...|....07/25/2051 ...
58550N-AC-5 . MELLO 21INV4 A3 - CMO/RVBS ...79.8266 |. . 3,794,431 . 3,420,237 |.. .0 .2.500 |.. ...01/01/2024 .. 12/25/2051 ...
59020U-TC-9 . MLCC 2005-A A2 - CMO/RMBS . ...89.9231 65,261 47,251 .. .0 .5.683 ....06/02/2017 .. 03/25/2030 ...
59319P-AA-4 . MFRA 24RTL3 A1 - RMBS ... ...99.7062 |. .1,000,000 .999,986 |.. .0 .5.913 |.. ....10/30/2024 .. 11/25/2039 ...
61748H-AW-1 ..... MSM 2004-5AR 4A - CMO/RVBS ...95.4692 |. . 75,192 .. 72,669 |.. .0 .5.9% |.. ....01/27/2017 .. 07/25/2034 ...
61772L-AJ-0 ..... MSRM 2021-2 A3 - CMO/RMBS . ...80.2097 |. ..1,101,268 |. . 1,372,987 1,336,995 |.. .0 ......2.500 |.. ...01/21/2022 .. 05/25/2051 ...
G1772N-AJ-6 ..... MSRM 2021-5 A3 - CMO/RMBS ... ...80.0497 |... 1,218,182 |.... 1,521,782 |.. .... 1,534,862 LU R 15/ N | I RPN | ) AN 2.500 ...10/14/2021 ...|....08/25/2051 ...
61775Y-AC-4 ..... MSRM 2024-1 A2 - RMBS ... ...97.9237 |... ...78,566 |.... ...80,232 |.. O e A7) |0 o0 e 5.500 ...04/16/2024 ...|....12/26/2053 ...
61777TH-AE-S ..... JPSNT 241 A3 - RWBS ...93.8700 |... ..938,700 |.... .1,000,000 |.. O i 296 |0 [0 e 4.503 ....12/09/2024 ...|....01/25/2063 ...
64831P-AA-3 ..... NRMLT 24RTL1 A1 - RMBS .... . 101.0722 |... 2,021,444 |.... 0 e (289) |0 o0 6.664 ....04/03/2024 ...|....03/25/2039 ...
64831U-AA-2 ..... NRZT 22NQM4 A1 - CMO/RMBS . ...99.0450 |... 4,339,958 |.... O e 27,994 |0 [0 5.000 ...01/01/2024 ...|....07/25/2062 ...
671190-AB-5 ..... 0BX 2024-J1 A2 - RUBS ... ...97.4375 |... 839,991 |.... 848,513 O e (72) 0 o0 e 5.500 ....11/01/2024 ...|....09/25/2054 ...
67119R-AA-5 ..... NYMT 24BPL3 A1 - RMBS ...98.8300 |. .. 4,941,500 |. . 4,999,911 |.. .0 .5.270 |.. ....00/13/2024 .. 09/25/2039 ...
67120T-AA-8 ..... NYMT 24BPL2 A1 - RMBS . 100.7923 |. ..2,015,846 |. .2,000,000 1,999,956 |.. .0 .6.509 |.. ....05/23/2024 .. 05/25/2039
67448X-AA-4 ..... 0BX 2021-J3 A1 - RMBS ... ...80.3527 |. .. 3,057,126 |. . 3,804,634 . 3,475,409 |.. .0 .2.500 |.. ....01/01/2024 .. 10/25/2051
67648B-AE-2 ..... BVINV 22INV1 A5 - CMO/RVBS ...87.0461 .. 7,955,905 |. . 9,139,875 .8,045,535 |.. .0 .2.500 |.. ....01/01/2024 .. 12/26/2051
693581-AA-8 ..... PRPM 24RCF1 A1 - CMO/RMBS . ...96.9734 |. ..1,675,288 |. 1,727,575 1,667,448 |.. .0 ......4.000 |.. ....01/22/2024 .. 01/26/2054 ...
69359Y-AC-1 ..... PMTLT 2021-INV1 A3 - RMBS ... ...80.5645 |... 636,550 |.... 791,052 O e (18) 0 o0 e 2.500 ...10/21/2021 ...|....07/25/2051 ...
693684-AA-0 ..... PSMC 2020-1 A1 - CMO/RMBS ... ...80.2762 |... ...54,680 |.... O e (439) |0 [0 e 3.500 ....01/24/2020 ...|....01/25/2050 ...
69374X-AA-8 ..... PSNMC 2019-2 A1 - CMO/RMBS ... ...98.9602 |... ....6,079 |.... O e (28) |0 o0 e 3.500 ....10/08/2019 ...|....10/25/2049 ...
69375B-AA-5 ..... PSMC 2019-3 A1 - CMO/RVBS ...91.7752 |... LU RN (< V£ ) N AU | I RPN | ) AN 3.500 ....10/28/2019 ...|....11/26/2049 ...
69377C-AA-1 ..... PRKCM 2022-AFC1 A1A - CMO/RMBS ... ...97.3489 |... . 0 [ 11,685 |0 [0 e 4.100 ....09/08/2023 ...|....04/25/2057 ...
69381J-AA-0 ..... PRPM 24RCF5 A1 - RMBS ... ...96.9040 |... 3,443,461 |.... O o 4714 |0 [0 4.000 ...08/02/2024 ...|....08/25/2054 ...
69381L-AA-5 ..... PRPM 24RPL3 A1 - RMBS ... ...96.2251 |... 1,898,929 |.... ....1,902,739 0 [ 508 |0 o0 e 4.000 ....11/04/2024 ...|....11/25/2054 ...
693987-AA-7 ..... PRPM 24RCF2 A1 - CMO/RMBS . ...96.2973 |... 3,405,975 |.... ... 3,384,997 LU R0 1 (1 X N | I RPN | ) AN 3.750 ....03/28/2024 ...|....03/25/2054 ...
73015B-AC-9 ..... PMTLT 24INV1 A3 - RMBS . ...97.5466 |. 1,442,458 |. 1,451,529 |.. .0 ......5.500 |.. ....11/01/2024 .. 10/25/2089 ...
73071J-AA-7 ... PNT 2023-1 A1 - RMBS ... ...98.8726 |.....couunnnns 4,566,474 |.... .4,618,544 |. ... 4,532,524 0 38,108 0 o0 6.500 ...02/21/2024 ... |....11/25/2053 ...
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73071K-AA-4 ... PNT 2024-1 A1 = RMBS ....covvnniiiiiiiiieeeceiieeees LA FFE e 2,858,239 |...99.4761 |.............. 2,916,078 |.oveeennnnn 2,931,436 |.cooeeeinnnnn 2,872,166 |.......oeeveenn0 e 13,926 [0 el i 6.500 |...... 4751 [MON ooee e T V(T 116,443 |....05/08/2024 ...|....06/25/2054 ...
74387L-AC-5 ..... PFMT 2019-1 A2 - CMO/RMBS ...83.0470 |... 270,634 |oeeeeneeeeen 271,439 |0 e (226) [0 0 e 3.000 |...... 2.860 ...11/26/2019 ... |....12/27/2049 ...
TA448N-AA-4 ..... PRPM 24RPL4 A1 - RMBS ...96.0902 |... .2,000,000 |eevenreeennnn 1,921,514 [0 e A1 [0 0 [ 4.000 |...... 5.580 ... 11/22/2024 ... |....12/28/2054 ...
749357-AA-T ..... RCKT 191 A1 - CMO/RMBS . ...88.3595 |... 182,467 |oeeeenieeeennn 186,450 [oeeniieiiel0 e (87) [0 0 e 3.500 |...... 2.633 ....10/11/2019 ...|....09/27/2049 ...
749384-AA-1 ..... RCKT 2021-5 A1 - RMBS ... ...80.2964 |... . L4,238,473 | 3,753,469 [0 e 4198 [0 0 [ 2.500 |...... 4.223 ....01/01/2024 ...|....11/27/2051 ...
74938F-AA-6 ..... RCKT 2022-1 A1 - CMO/RMBS . ...80.2502 |... 4,028,763 |.... 4,654,744 |0 . 5,860 [0 [0 e 2.500 |...... 3.553 .. 122,020 |....01/01/2024 ...|....01/25/2052 ...
749380-AB-0 ..... RCKT 24INV1 A2 - RVBS ...99.8334 |... 3,700,321 |.... 3,694,754 |0 e (189) [0 [0 6.000 |...... 6.042 .. 111,195 |....06/13/2024 ... |....06/25/2054 ...
749381-AB-7 ..... RCKT 222 A2 - RWBS ...79.8047 |... 1,301,376 |.... 1,542,971 [0 e 1,368 [0 [0 2.500 |...... 3.212 . 40,768 |....02/17/2022 ...|....03/25/2052 ...
T4939K-AA-4 ..... RCKT 2021-6 A1 - CMO/RMBS ...80.2810 |. 1,983,239 |. 2,436,117 |.. .2.500 |......2.703 . 62,020 |....01/06/2022 .. 12/26/2051
749410-AA-4 ..... RCKT 24CES6 A1A - RMBS .. ...99.4773 |. ..4,750,768 |. 4,775,529 |.. .5.344 |......5.311 . 85,072 |....08/14/2024 .. 09/25/2044 ...
T49414-AA-6 ..... RCKT 24CES7 A1A - RMBS .. ...99.0533 |. .. 3,337,541 |. .3,369,350 |.. ... 5131 . 43,449 |....00/20/2024 .. 10/25/2044 ...
749421-AA-1 ... RCKT 24CES8 A1A - RUBS .. . 100.1732 |... 1,968,460 |.... e 1,965,054 |[oiieeiiienn0 e (2) [0 o0 1ll.50490 . 5.459 . 17,979 |....10/18/2024 ...|....11/25/2044 ...
T49424-AA-5 ... RCKT 24CES1 A1A - RMBS .. . 100.3985 |... 3,319,996 |.... 203,306,588 |......ccevvnnnnn foeriiiiee (218) el 0 o0 e 6.025 |...... 5.990 .. 166,030 [....02/15/2024 ...|....02/25/2044 ...
T4942A-AA-1 ... RCKT 24CES3 A1A - RUBS .. . 101.1504 |... 3,560,449 |.... n3,519,760 |o.eeeeeeeneen0 e (184) [0 [0 e 6.591 [...... 6.591 .. 154,667 |....04/18/2024 ...|....05/25/2044 ...
T4968R-AA-3 ..... RPIT 2019-1 A - CMO/RMBS .. ...91.3600 |... e B72,177 0 4,919 0 0 2.750 |...... 5.500 . 19,999 |....01/01/2024 ...|....10/25/2063 ...
74969T-AA-8 ..... RBIT 2021-HB1 A - RMBS .... ...99.5400 |... 121,960 |0 e 24 0 0 1.259 |...... 1.259 ...1,535 |....11/17/2021 ...|....11/25/2031 ...
T4969V-AA-3 ..... RPIT 212 A - CMO/RMBS ... . . ...85.7000 |... 1,078,118 [0 e 13175 0 0 2125 |...... 3.4% ... 22,910 |....00/24/2021 ...|....09/25/2061 ...
T4969X-AA-9 ..... RPIT 221 A - CMO/RMBS ... A FE . .. 3,316,768 |...85.5000 |... . . 3,315,640 |o.enieeeennnn0 e (1,143 [0 [0 e 3.000 |...... 3.228 ..107,361 |....01/01/2024 ...|....01/25/2062 ...
T4970F-AA-5 ..... RPIT 2022-3 A - CMO/RVBS 1.AFE. .. 930,381 |...89.2200 |... 892,200 |.... .1,000,000 |.. +..969,804 |oeeiiiiiinnn0 [ 16,118 0 0 4.000 |...... 6.119 .40,000 |....08/04/2022 ...|....08/25/2062 ...
74978B-AA-6 ..... RAAC 2007-RP3 A - CMO/RVBS ...94.0388 |. ..311,885 |. ..331,655 .326,374 |.. .5.213 |......6.925 . 20,405 |....08/11/2014 .. 10/25/2046
74981C-AA-9 ..... RUN 22NQM1 A1 - CMO/RMBS .. ...96.2258 |. .. 3,432,494 |. . 3,567,124 .3,573,083 |.. .4.000 |......4.731 142,685 |....04/01/2022 .. 03/25/2067
75115B-AC-3 ..... RALI 2006-QA5 2A1 - CMO/RMBS ...84.8909 |. ..189,060 |. ..222,710 184,739 |.. .4.093 |...... 4.465 . 14,346 |....02/11/2016 .. 07/25/2036
75409J-AA-5 . RATE 21J1 A1 - CMO/RMBS ... ...80.2760 |. ..2,568,076 |. . 3,199,058 . 2,923,434 |.. .2.500 |......3.757 . 76,644 |....01/01/2024 .. 07/25/2051 ...
75409X-AA-4 ..... RATE 21HB1 A1 - CMO/RMBS ...79.7897 |. .. 1,862,205 |. . 2,333,891 . 2,293,208 |.. .eenn2.500 |...... 2.750 . 58,347 |....01/07/2022 .. 12/25/2051 ...
76110W-SZ-0 ..... RASC 2003-KS7 A5 - RUBS .. ...98.5732 |... 21,397 il 23,707 [0 492 |0 [0 e 4.513 |... 127.624 ....08/04/2011 ...|....09/25/2033 ...
761118-FI-5 ... RALI 2005-QA9 N41 - CMO/RVBS .. 86.0106 |... 106,662 |oeeveeeeeeeennl 91,741 | (2,4) e 2,476 0 0 e 5.100 |...... 8.478 ....02/24/2016 ...|....08/25/2035 ...
76112B-Nu-8 ..... GMACM 2005-AA1 1A1 - CMO/RMBS ... L..98.1207 |.ooovvrnennnnnnn 279,766 |ovnnnnnnnnnn. 285,124 280,911 |0 e 16,732 [0 [0 5.561 |...... 5.578 ....07/05/2016 ...|....05/18/2035 ...
76971E-AA-2 ..... RBIT 20HB1 A1 - ABS ...94.2700 |... 080,752 o0 0 0 0 1.719 |...... 1.725 ....10/14/2020 ...|....10/25/2050 ...
T8434K-AA-5 ..... SGR 2022-2 A1 - CMO/RWBS .. ...99.5962 |... 816,246 |0 [ 5,121 0 0 5.353 |...... 5.937 ....07/29/2022 ...|....08/25/2062 ...
78436V-AA-9 ..... SAIF 24CES1 A1 - RMBS . 100.0600 |... 2,293,603 |.... . 2,292,189 |oeeeeeeeeennnn0 oot 0 o0 e 5.965 |...... 5.960 ...08/21/2024 ...|....07/27/2054 ...
79581V-AA-0 ..... GRADE 2024-CES1 A1 - RMBS . . 100.3200 |. ..4,865,779 |. . 4,850,258 . 4,850,055 |.. .6.306 |......6.306 ....03/19/2024 .. 03/25/2054 ...
81743A-AA-T ..... SEMT 2019-5 A1 - CMO/RMBS ...87.5201 ..292,743 |. ..334,487 .339,000 |.. .3.500 |......3.156 ....11/14/2019 .. 12/27/2049 ...
81748E-AB-2 ..... SEMT 2024-7 A2 - RMBS ... ...99.4850 |. 1,883,934 . 1,893,687 1,882,786 |.. .6.000 |......6.013 ....07/16/2024 .. 08/25/2054 ...
81748J-AA-3 ..... SEMT 2019-4 A1 - CMO/RMBS ...87.3231 ..329,630 | .387,499 |.. .3.500 |......2.375 ....10/08/2019 .. 11/25/2049 ...
81748K-AA-0 ..... SEMT 2020-2 A1 - CMO/RMBS ...87.44% |. ..678,921 |. .789,586 |.. ......3.500 |......2.814 ....02/13/2020 .. 03/25/2050 ...
81748M-AA-6 ..... SEMT 2020-1 A1 - CMO/RMBS ... .. 88.7687 |... 377,852 |.... o A33,247 o0 e (802) |0 [0 3.500 |...... 3.146 ...01/08/2020 ...|....02/25/2050 ...
81748T-AA-1 ... SEMT 2021-7 A1 - CMO/RMBS ... ...80.2499 |... 2,936,527 |.... 03,459,764 il 0 1495 0 0 2.500 |...... 3.2712 ....01/01/2024 ...|....11/27/2051 ...
81749C-AA-7 ..... SEMT 2022-1 A1 - CMO/RMBS ... ...80.1641 |... 1,324,012 |.... e 1,608,666 |......cevvnneeni foveeiiieee 751 [0 o0 e 2.500 |...... 2.869 ....01/19/2022 ...|....02/26/2052 ...
81749E-AA-3 ..... SEMT 24HY A1A - RMBS ...98.1100 |... ..1,888,424 |0 e 2747 0 [0 4.520 |...... 5.615 ...10/28/2024 ...|....11/25/2063 ...
863579-C3-0 ..... SARM 2005-21 6A3 - CMO/RVBS . 92,7743 |l 79,886 e 86,108 | 75,888 |0 e 5,170 [0 0 e 4113 |..... 10.524 ....02/10/2016 ...|....11/25/2035 ...
863579-UWU-0 ..... SARM 2005-15 4A1 - CMO/RVBS . ...84.2424 |... . e 142,528 [ 120,793 0 3,926 0 [0 5.166 |...... 8.213 ....01/15/2016 ...|....07/25/2035 ...
86358R-DX-2 ..... SASC 2001-SB1 A5 - RVBS ...75.1386 |... ...31,523 |.... . teeerneeeeeennn 32,852 o0 e (19 [0 0 e 3.375 |...... 3.500 ....02/07/2013 ...|....08/25/2031 ...
881561-VY-7 ..... TMTS 2005-12ALT AF4 - CMO/RMBS ...94.5078 |... 150,007 |.... ..158,724 |.. 163,385 [oeevvvvvvnnnnnnd0 oo (244) [0 0 e 5.885 |...... 6.569 ....03/08/2017 ...|....07/25/2036 ...
89054Y-AA-1 ..... TRK 24RRT1 A1 - RMBS .... . 100.4765 |. ..4,019,060 |. .4,000,000 .4,000,565 |.. ......6.597 |.. . ....02/22/2024 .. 02/25/2039 ...
89055J-AA-3 ... TRK 24RRT2 A1 - RMBS ... ...99.1035 |....cceunnnnns 2,973,105 |.... .3,000,000 |. ....3,000,096 |.......ccooeeennn0 oo 48 0 0 5.504 |...... 5.586 ...09/11/2024 ...|....09/25/2039 ...
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89175J-AB-6 ..... TPMT 176 A2 = CMO/RMBS ...oevveiiiiiiiiiiiciinieeeees oo e | s 4 O 937,813 [...94.5058 |.......ccevvnnnns 945,058 |.....covunnnns 1,000,000 |..eevnrerennnn...982,246 [oooiiiiiiiiinnn0 o 6,708 [0 0 s 3.000 |...... 3453 IMON oot [erneniiiiinnnnns 2,500 ....03/04/2019 ...|....10/25/2057 ...
89176E-AB-6 ..... TPMT 2018-1 A2 - RMBS ... N ...95.8381 |... 1,000,000 |-eeveneeeennnnnn989,721 [0 5,398 [0 0 [ 3.250 |...... KIVZKT 10 R AR 2,708 |... ....03/04/2019 ...|....01/25/2058 ...
89182J-AA-9 ..... TPMT 24CES2 A1A - RMBS .. I L . 100.3612 |... 02,452,933 | 2,452,888 [0 | (M) o0 0 6.125 |...... 6.098 |MON ..... ... 12,673 |... ....02/13/2024 ...|....02/25/2064 ...
891820-AA-3 ..... TPMT 24CES4 A1 - RMBS ... N ...98.8459 |... 4719704 e 4,719,702 [0 e 82 o0 0 [ 5122 |...... 5.102 [MON ..... ... 20,145 |... ....00/12/2024 ...|....09/25/2064 ...
89183C-AA-3 ..... TPMT 24CES1 A1A - RMBS . 2. ...99.9422 |... 21,216,218 |oveeennn 1,215,974 0 e (224) [0 0 [ 5.848 |...... 5.848 [MON ... |eeeeeeeniiinnns 5,927 |... ....01/11/2024 ...|....01/25/2064 ...
89183G-AA-4 ..... TPMT 244 A1A - RMBS N ...97.1108 |... .2,926,369 |.. 2,871,939 [0 e 1T 0 0 e 4.310 |...... 6.000 | MON ..... ..10,511 |... ...10/18/2024 ...|....10/27/2064 ...
891947-AA-1 ..... TPMT 24CES6 A1 - RMBS ... I L .100.0177 |... 984,269 |.... 984,086 |........cooeeena Jovvvvnininnnnnnn0 o0 [0 e 5.725 |...... 5.725 ....11/20/2024 ...|....11/25/2064 ...
90354T-AC-3 ... UWM 2021-INV2 A3 - CMO/RVBS . N ...80.1858 |... 1,595,778 |.... e 1,927,922 [0 813 0 [0 2.500 |...... 2.936 ....02/04/2022 ...|....09/25/2051 ...
90355R-AC-6 . UM 21INV3 A3 - CMO/RVBS .. 4 ...80.2445 |. .. 3,872,479 |. . 4,316,849 |.. .2.500 |......4.071 ....01/01/2024 .. 11/25/2051 ...
91528A-AA-7 ..... UNLOK 242 A - RWBS . 4 ...97.7547 |. .. 1,946,458 |. 1,982,343 |.. .6.500 |......6.502 ....09/17/2024 .. 10/25/2039 ...
91824N-AC-6 ..... UM 211 A3 - CMO/RMBS ... 4 ...80.3836 |. .. 1,466,839 |. .1,835,207 |.. ......2.500 |......2.423 ....10/13/2021 .. 08/25/2051 ...
92538G-AA-0 ..... VERUS 2021-8 A1 - CMO/RVBS .. N ...88.9754 |... 1,399,253 |.... +n1,563,862 |...oeeeeininnn0 e 12,292 |0 o0 e 1.824 |...... 2.766 ...02/10/2022 ...|....11/26/2066 ...
92538N-AA-5 ... VERUS 2022-4 A1 - RUBS .. 2. ...98.1075 |... 1,379,137 |.... e 1,422,157 o0 o 8,847 |0 0 4.474 |...... 5.007 ....04/22/2022 ...|....04/25/2067 ...
92538U-AA-9 ... VERUS 2022-3 A1 - RUBS .. N ...92.2827 |... 2,017,215 |.... .. e 2,184137 o0 e 3,180 [0 [0 e 4.120 |...... 4.236 ....08/22/2022 ...|....02/25/2067 ...
92530N-AA-4 ... VERUS 2022-7 A1 - CMO/RWBS .. I L ...98.9533 |... 775,512 e 780,850 [oeeniiiiiennl0 i 4,869 [0 [0 e 5.182 |...... 5.769 ....07/28/2022 ...|....07/25/2067 ...
92838C-AA-6 ..... VISIO 221 A1 - RMBS N . 100.4727 |... . 01,489,822 |.....ooeeeenn 1,504,479 [0 8,522 [0 0 [ 5.760 |...... 6.280 ....07/14/2022 ...|....08/27/2057 ...
92839H-AA-4 ... VSTA 24CES1 A1 - RMBS ... 2. . 101.0546 |.............. 1,057,248 |....oeeeennnn 1,046,215 |ooiennnnnnnn 1,046,219 [0 e 15 o0 [0 6.676 |...... 6.676 ....06/10/2024 ...|....05/26/2054 ...
92841Y-AA-3 ..... VSTA 24CES2 A1 - RMBS ... 2 ... ...99.1593 |....oiiennns 3,309,425 |.............. 3,337,483 |.............. 3,337,489 [oooiiiiniii 0 B [0 [0 e 5.252 |...... 5.229 ...09/20/2024 ...|....10/26/2054 ...
92990G-AJ-2 WAMU 2007-HY5 3A1 - CMO/RMBS I L ...86.9029 |... 86,443 | 99,471 99,718 0 [ 3,08 0 [0 3.879 |...... 3.879 ....04/14/2016 ...|....05/26/2037 ...
933636-AA-0 ..... [WAMU 2007-HY4 1A1 - CMO/RMBS .. 4 .. 87.1677 |. ..161,050 |. .3.752 |......3.743 ....08/04/2016 .. 04/25/2037
93363P-AC-4 ..... [WAMU 2006-AR14 1A3 - CMO/RMBS . 4 ...90.0418 |. ..232,093 | .4.228 |......6.106 ....09/16/2016 .. 11/25/2036
939336-X9-9 ..... [WAMU 2005-AR1 A2B - CMO/RMBS .. 4, ...93.0824 |. .5.253 |......5.001 ...01/22/2016 .. 01/25/2045
94984D-AC-8 . WFMBS 2006-AR13 A3 — CMO/RMBS .......eevvvvvvrvnnnnnnnns feun oee |4 . 15,426 |...98.1505 |. .1.475 1.249 ....02/24/2016 .. 09/25/2036 ...
95002F-AA-2 ..... WFMBS 2019-4 A1 — CMO/RMBS ....ooveeeeeeeieeneeeeeeeen feen e |4 225,320 |...88.2592 |. ..221,376 ......3.500 |......2.489 . . ....11/19/2019 .. 09/27/2049 ...
95002K-AA-1 ..... WFMBS 2020-1 A1 - CMO/RMBS I L .. 544,332 |...82.7188 |... ..537,944 |.. 538,220 |oevveniiiieennnn0 e (80) o0 0 3.000 |...... 2.758 [MON ..... ...1,345 |... ....02/14/2020 ...|....12/27/2049 ...
95003H-AA-7 ..... WFMBS 2022-1 A1 = CMO/RMBS ...eevveeeieernnnnneeernnnnsfoes ven [ nnnnns 4 s 2,458,588 [...80.2438 |..............2,011,208 |.............. 2,506,365 |.....coeennnnn 2,460,860 [.....cooooeeeee0 Jveneeeee 716 [0 0 [ 2.500 |...... 2.761 JMON ... |oveeeiieiennnnns 1,044 ...01/13/2022 ...|....08/25/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 330,214,499 | XXX 316,939,470 347,073,774 330,588,098 XXX XXX XXX 877,152 9,791,561 XXX XXX
05490T-AA-0 ..... BBCCR 2015-GTP A = CMBS ......cevvvniiiiiiiiinieeccinian fean e I 1,801,701 [...97.3712 [....covnnnnnns 1,703,996 |........ceeen 1,750,000 |..eeveeeennnn R TN 0% T RN | I AR (41 1) O | N AR | B RN 3.966 |...... 3.634 ....09/09/2015 ...|....08/12/2033 ...
05608B-AA-8 ..... BX 2019-IMC A - CMBS .... 1,409,863 |...99.2666 |... 1,412,988 [0 i 3,076 [0 [0 e 5.443 |...... 5.531 ....01/01/2024 ...|....04/17/2034 ...
05608V-AA-4 ..... BX 2021-MFM1 A - CMBS ... ...99.9375 | 380,759 |oniiniiinnnnn 380,997 380,997 0 0 0 [0 5.212 |...... 5.266 ....01/05/2021 ...|....01/17/2034 ...
05610D-AA-0 ..... BX 2023-DELC A - CMBS . 100.7500 |.............. 5,541,250 |..............5,500,000 |.............. 5,493,658 |.......cccvveeena0 |orreernnnn 8,143 |0 o0 e 7.087 |...... 7.482 ....05/24/2023 ...|....06/15/2038 ...
35709C-AS-2 ... FREMF 2019-K87 B - CMBS ... ...95.6834 |... reeevneeneenn 1,000,000 [onnniinnnnn 991,338 0 e 1,835 L0 [0 4.317 |...... 4.665 ...01/23/2019 ...|....01/25/2051 ...
450953-AA-2 ... ICNQ 24MF A - CMBS . 100.3208 |.............. 1,003,208 |.... +...1,009,882 |...ooeeeniienn0 e (110) [0 o0 e 5.778 |...... 5.650 ....11/04/2024 ...|....12/12/2034 ...
95003L-AA-8 ..... WFCM 2021-SAVE A - CMBS . 100.0177 [.ooovvvnnnnnns 1,145,494 |.... L1452 0 0 0 0 5.662 |...... 5.909 ...01/29/2021 ... |....02/15/2040 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneou

Commercial Mortgage-Backed Securities 12,215,300 [ XXX 12,134,116 12,189,226 12,187,107 XXX XXX XXX XXX
00038P-AA-8 ..... AASET 211 A - ABS .. 383,449 |...93.2859 |... 361,417 |.... ..387,429 |.. 384,477 |eoeeeeeeeieee 0 e 667 [0 0 e 2.950 |...... 3.294 . 1170272021 ... |....11/16/2041 ...
00038R-AA-4 ..... AASET 2019-2 A - ABS . 2,271,678 |...96.0074 |. ..2,291,622 |. . 2,386,922 .2,297,278 |.. .3.376 |......6.810 ...07/24/2024 .. 10/16/2039 ...
000823-AU-8 ..... ABPCI 2RR A1R - CDO 6,000,000 |. 100.5089 |. ..6,030,534 |. .6,000,000 .6,000,000 |.. .6.771 |......6.866 ....08/02/2024 .. 07/20/2037
00085U-AL-5 ..... ABPCI IV AR - CDO . 6,652,188 |. 100.0565 |. .. 7,003,955 |. .7,000,000 .6,811,300 |.. .6.409 |......7.958 ....12/02/2022 .. 10/27/2033
00086A-AS-3 ..... ABPCI | AB2 - CDO .. 3,841,122 [...94.4212 |. ..3,776,848 |. .4,000,000 .3,898,512 |.. .2.750 |......4.320 ....01/01/2024 .. 07/20/2033
00090N-AC-4 ..... ABDLF Il A2 - CDO .. 3,631,682 |...93.6036 |. .. 3,573,598 |. .3,817,800 .3,650,060 |.. ......3.550 |......7.595 ...01/01/2024 .. 03/01/2032 ...
001406-AA-5 ..... DCAL 2015 A1 - ABS .... s .. 106,592 |...92.1280 |... ..106,592 |.. s N N N POV PO 4.213 |...... 4.250 ....02/13/2015 ...|....02/15/2040 ...
00255J-AA-8 ..... AASET 241 A1 = ABS ..evvvviiviinnnnniiiinnnnnnniinnnnnn foon vee feeeeenn |2 oo [ TG FE i 1,939,818 |. 100.7067 |.............. 1,953,692 [...oovvvnnnnns 1,939,883 |.............. 1,939,818 |...cvvvnnninns [ [ [ 0 ... 6.261 |...... 6.261 ...06/06/2024 ...|....05/17/2049 ...
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00255U-AA-3 ..... AASET 2020-1 A = ABS .evvvniiviiiiiniirciriie e L 2AFE L 1,360,732 |...96.0037 |.......ounnnns 1,387,530 [oooeiiiiinnnnn 1,445,288 |.............. 1,379,463 |...ooovvvvneennn0 v 8,719 [0 oeeiiiienl0 0000030351 | 7221 [MON oooe oeveiiiiieeees 2,183 | 36,046 |....04/22/2024 ...|....01/17/2040 ...
00256D-AA-0 ..... AASET 2019-1 A - ABS .... |- SAFE ... . 19,818 |...97.0090 |... ...30,195 |.... ...31,126 |.. ....06/12/2019 ...|....05/15/2039 ...
00258B-AA-2 ..... AASET 2021-2 A - ABS .... | 1R FE L .. 205,640 |...91.0016 |... ..235,818 |.. ....04/25/2024 ...|....01/15/2047 ...
00436M-AA-3 ..... AALLC 181 A - ABS .. 1.F FE ..|... .. 109,493 |...98.1709 |... ..109,520 |.. ....06/13/2018 ...|....12/02/2033 ...
00500J-AA-1 ... ACRES 2021-FL2 A - CMBS .. 1.AFE ..|... 1,093,876 |...99.6457 |... . 1,003,876 |.. ....12/07/2021 ...|....01/16/2037 ...
006346-AW-0 ..... ADMSO 231 A2 - ABS ... |- 1.GFE L. . 103.1560 |...ccvvvnnnnns 1,753,652 |.... .... 1,699,641 ...07/19/2023 ...|....07/15/2053 ...
00834J-AA-8 ..... AFFRM 2023-A A - ABS . .. 1.AFE ..|... . 100.0650 |.........on... 1,000,650 |.... ....1,000,000 ...01/19/2023 ...|....01/18/2028 ...
014480-AA-8 ..... ALESC IV A1 - CDO .. .. 1.CFE ..|... . 100.0000 |... ....09/29/2016 ...|....07/30/2034 ...
014491-AA-4 ..... ALESC X A1 - CDO . 1AFE .. ...96.7211 .3,218,861 |.. ....04/28/2022 .. 09/23/2036
01983K-AA-2 ..... ALLO 231 A2 - ABS .. . 1.GFE .. . 101.40% |. 2,904,711 |.. ...01/01/2024 .. 06/20/2053
02666B-AG-1 ..... AH4R 2015-SFR2 XS - CMBS . .5.BGI .. L. 0.0010 [ooeiieiinniiiii 9 e 0 L 9 [. ....09/11/2015 .. 10/18/2052 ...
03027W-AM-4 ..... AMETOW 2023-1 A - ABS .. SD.. |- TAFE L . 100.9608 |... .2,000,000 |.. ....2,000,000 ...03/08/2023 ...|....03/15/2053 ...
03235T-AA-5 ..... ACEF 2014-1 A - ABS .. L6 ] .. 133,384 ]...34.0000 |... 110,611 |.... ..325,326 |.. 110,611 ... 109.096 ....12/10/2014 ...|....12/20/2025 ...
03290A-AA-8 ..... ANCHF 13 A1 - CDO .. 1.AFE ..|... 2,000,000 |...92.1186 |... .. 1,842,372 |.... .2,000,000 |.. 422,000,000 [...oeeeeeennnenn0 o0 o0 eeil0 2,875 | 2.885 ....06/25/2021 ...|....07/27/2039 ...
033295-AA-4 ... ANCHF 14 A - CDO . .. 1.AFE ..|... ...92.8072 |..ocovvnnnnnns 1,856,144 |.... +...2,000,000 [o..oereeinnnnnn Joeviiiiiiiinn0 o0 00000232000 . 3.011 ....11/16/2021 ...|....01/23/2040 ...
03330P-AA-T7 ..... ANCHF 5 A - CDO .. .. 1.AFE ..|... L..98.7912 |t 1,433,367 |.... e 1,450,906 |....oeeevvneienni0 Joeeeiiiiieen 0 feel0 o0 40100 ). 4.097 ....01/26/2018 ...|....04/25/2036 ...
03331F-AA-8 ..... ANCHF 7 A - CDO .. .. 1.AFE ..|... . ...99.0168 |.......eennnns 3,682,319 |.... 03,672,562 [oieiiiiiennn0 i 22,178 o0 0l 40620 ). 5.559 ....01/01/2024 ...|....04/25/2037 ...
03331F-AJ-9 ..... ANCHF 7 BR - CDO . .. 1.AFE ..|... .. 2,000,000 |...92.6520 |...eunnnnnnnn 1,853,040 |.... . 422,000,000 [...oeeeeennneenn0 o0 feieel0 o0 30133 3.1382 ...04/13/2021 ...|....04/27/2037 ...
038370-AA-0 ..... AQFIT 2019-A A - ABS .. 1.AFE ..|... .. 116,970 |...95.1291 111,290 |.... ..116,989 |.. 116,970 |ovvvenvveeennnn0 [ 0 [0 000030140 L 3.167 ....09/16/2019 ...|....07/16/2040 ...
03881C-AA-9 ..... ARCLO 2021-FL1 A - CMBS 1AFE .. ...99.9721 ..1,782,802 |. . 1,783,300 .1,779,919 |.. .5.542 ....01/01/2024 .. 12/17/2035
04362V-AA-3 ..... ASCNT 24A A - ABS .1.CFE .. . 100.7654 |. .. 3,029,800 |. .3,006,786 2,992,750 |.. .6.363 ....04/29/2024 .. 10/25/2050
04684A-AA-0 ..... AOWL 3 A1 - CDO .. 1AFE .. . 100.7614 |. .. 3,022,842 |. .3,000,000 .3,000,000 |.. .6.863 . 94,384 |....04/30/2024 .. 04/20/2036
05377R-HY-3 . AESOP 241 A - ABS 1AFE .. . 101.3743 |. ..506,872 |. . 500,000 499,112 |.. .5.473 . 25,162 |....01/08/2024 .. 06/20/2030 ...
05493N-AA-0 . BDS 21FL9 A - CMBS . 1AFE .. ...99.5384 |. .. 1,709,625 |. 1,717,553 1,717,244 .. ... 7.090 . 111,499 |....01/01/2024 .. 11/18/2038 ...
05553E-AA-T7 ..... BFNS 221 A - CDO ... .. 1.DFE ..|... ...96.1132 |t 3,363,853 |.... . 3,499,887 |.. 3,422,413 [0 32,410 [0 00000050000 . 6.175 | JAJO .... .. 174,994 |....01/01/2024 ...|....07/10/2035 ...
05555M-AA-T7 ..... BDS 24FL13 A - CMBS .. 1.AFE ..|... . 100.2135 |... .... 12,025,620 |.... 12,000,000 |.............11,978,040 |.................0 |oeeeeene.. 8,040 foeeieeinnennn0 oeeeiiiiiieeeennl0 ...l 6.016 | 5.664 [MON ..... .. 180,776 |....09/05/2024 ... |....09/20/2039 ...
05602C-AA-2 ..... BSPRT 2021-FL7 A - CMBS ... .. 1.AFE ..|... ...99.8782 |.....oounnnnns 1,424,623 |.... 01,426,360 |ooooenennn 1,415,742 [0 528 [0 00000050832 | 6.236 [MON ..... ... 96,564 |....01/01/2024 ...|....12/15/2038 ...
06759F-AC-0 ..... BABSN 2015-11 B1R - CDO ... .. 1.AFE ..|... . 100.3119 |... ..298,000 |-eeerrunneeeennn298,000 feeniieinninen0 oeeeiiiiiieee0 0 0]l 6.469 |l 6.520 | JAO ... .. 21,835 |....07/23/2015 ...|....10/21/2030 ...
06759F-AE-6 ..... BABSN 2015-11 C1R - CDO ... .. 1.AFE ..|... . 100.2568 |... . .2,250,000 |ooevennennnnnn 2,201,054 [0 i 14,108 [0 0l 60829 | 7.729 | JAL ... ....12/16/2022 ...|....10/21/2030 ...
06760W-AC-0 ..... BMM 2021-1 A1 - CDO .. 1.AFE ..|... .. 3,876,400 |. 101.0794 |.............. 4,043,176 |.... .4,000,000 |.. e 3,933,235 [oieiieeiieenn0 e 35,670 [0 o0 |l 6.429 )l 7.523 | JAJO ... ...05/25/2023 ... |....07/20/2033 ...
072917-AC-1 ..... BXCMM 2022-1 A2 - CDO 1AFE .. 4,780,373 |...95.2461 .. 4,762,305 |. .5,000,000 .4,840,190 |.. . 4.843 | JALO ... ....01/01/2024 .. 04/20/2035 ...
09261M-AA-4 ... BLKMM VI A - CDO 1AFE .. 3,987,780 |. 100.0746 |. ..4,002,984 |. .4,000,000 .3,991,874 |.. .6.712 | JALO ... ...01/01/2024 .. 04/20/2033 ...
102104-AA-4 ..... CLDCD 241 A2 - ABS . 1FFE .. 2,000,000 |...99.6525 |. 1,993,050 |. .2,000,000 .2,000,000 |.. .5.781 ... 11/22/2024 .. 11/22/2049 ...
10901U-AA-O ..... BDF | A -CDO .. 1AFE .. 1,646,968 |...98.9395 |. .. 1,605,420 |. . 1,622,628 1,630,647 |.. .3.946 ....04/16/2021 .. 04/25/2036
12326T-AA-6 ..... BJETS 242 A - ABS 1FFE .. 972,297 |...98.7553 |. ..972,319 972,297 |.. ......5.364 ....09/06/2024 .. 09/15/2039 ...
12327C-AA-2 ..... BJETS 241 A - ABS .. 1.F FE ..|... 3,634,915 |. 101.6840 |... . 3,634,972 |.. 3,634,916 [ooeieiieinien0 i o0 0 60197 ) 6.197 ...04/09/2024 ...|....05/16/2039 ...
12434L-AA-2 ..... BXMT 2020-FL2 A - CMBS . .. 1.AFE ..|... 1,067,343 |...98.2813 |... 1,091,236 |.. e 1,091,236 [onieiiiiinnn0 e 22,813 [0 iel0 000050396 |l 5.426 ....01/01/2024 ...|....02/18/2038 ...
12510H-AC-4 ..... CAUTO 2020-1 A3 - ABS ... . .. 1.AFE ..|... .. 662,273 |...89.5716 |...eevnuneeeenn 593,627 |oueniieennnnn. 662,740 |ooeinnnnn 662,264 |0 e (44) |0 0000082250 - 3.288 ...01/15/2020 ...|....02/15/2050 ...
12520K-AA-0 ..... CFMT 2021-GRN1 A - ABS . I L .. 1.B FE ..|... .. 182,016 |...98.0451 |........oeeeeenn 178,459 [oonnniiinnnnn 182,018 |oecennnnnnnnnn 182,017 [0 o o0 0 el 12100 |- 1.103 ....02/11/2021 ...|....03/20/2041 ...
12563L-AS-6 ..... CLIF 203 A - ABS 4 | LFFE L .. 404,917 |...91.8650 |................. 372,053 [.................405,000 |....c0euoreeeennnd04,942 |0 e 10 0 fel0 0 J000222.070 |- 2.084 ....10/02/2020 ...|....10/18/2045 ...
12803V-AA-3 ..... CAJUN 211 A2 - ABS .... 4 2B FE L ..970,000 |...95.3970 |........oeeeeennn925,351 [onnniiiinnnnn 970,000 |oiiiiiinnnnnn 970,000 foeenniiiiiennn0 o0 o0 00000003931 | 3.931 [FMAN ... . ....10/29/2021 ...|....11/20/2051 ...
14576A-AA-0 ... CARM 201 A1 - ABS 4 |- LAFE ... 6,280,303 |...90.8851 |... . . 16,384,932 [0 e 104,533 [0 feeel0]lll2.010 ). 4.169 .. 123,878 |....02/16/2024 ... |....12/15/2050 ...
14576A-AC-6 ..... CARM 201 A3 - ABS ........ 4 .. .. 1.F FE ..|... .. 979,408 |...92.9423 |... . 980,000 |.. 979,462 |0 [ 18 0 01000032100 3.103 . 30,469 |....11/18/2020 ...|....12/15/2050 ...
14856G-AA-8 ..... CLAST 2021-1 A - ABS . 4 292,415 |...94.6614 |. ..292,423 292,419 |.. ......3.500 . . 10,159 |....01/20/2021 .. 01/15/2046 ...
15137E-BN-2 ..... CECLO 21 A1R - CDO ... 4, . 31,195 ...99.99%6 |... L3195 31,195 |oeenievennnn0 o0 0 0050849 L 6.622 | JAL ... ..2,085 |....08/23/2021 ... |....07/29/2030 ...
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15186P-AA-6 ..... CBOF 1 A = CDO v [en e [ LLAFE e 1,000,000 |...94.2939 |..........ovnneen 942,939 [.eviiiinnnnn 1,000,000 [..eeveevennnnn Q0[O0 /001 P N RPN | [ AR | N RN | ) RN 3.164 |...... T V() VN R AR 5,793 ....04/08/2021 ...|....07/25/2039 ...
15672R-AA-3 ... CERB 24 A1 - CDO ... .. 1.AFE ..|... 1,877,400 |. 100.2663 |........c..... 1,885,710 |.... .1,880,701 |.. 1,879,341 [0 e (B2 [0 [0 6.318 |...... 6.585 | JALO ... . 25,743 |... ....01/01/2024 ...|....07/15/2030 ...
15674P-AA-5 ..... CERB XXXIII A - CDO .. 1.AFE ..|... ...3,913,641 . 100.3140 |............e. 4,012,560 |.... 03,968,282 [0 [ 28774 0 [0 6.478 |...... 7.161 | JAJO ... .... 56,138 |[... ....01/01/2024 ...|....07/23/2033 ...
164737-AA-6 ..... CHRY 241 A - ABS .. 1.F FE ..|... .. 999,964 |. 100.1910 |... ...1,000,004 |.....ccovvnnieeni Joeeeiiiiie i 40 [0 o0 e 5.700 |...... 5.700 | MON ..... ..2,875 |... ...09/25/2024 ... |....04/15/2032 ...
19421U-AA-2 ..... CASL 2019-A A1 - ABS . .. 1.AFE ..|... .. 356,792 |...99.5807 |... 308,526 [ 357,506 il e 13 L0 [0 5.853 |...... 1.665 ....06/26/2019 ...|....12/28/2048 ...
19421U-AB-0 ..... CASL 2019-A A2 - ABS .... .. 1.AFE ..|... .. 266,704 |...90.9368 |... 247,784 |.... 1..266,834 |0 e 106 |0 [0 3.280 |...... 4.174 ....10/09/2024 ...|....12/28/2048 ...
19423D-AB-6 ..... CASL 2018-A A2 - ABS .... .. 1.DFE ..|... ...95.9820 |... 424,344 |.... . .. 482,009 0 [ 18 0 0 4.130 |...... 4.174 ....06/12/2018 ...|....12/26/2047 ...
19424K-AB-9 ..... CASL 2021-A A2 - ABS .... .. 1.AFE ..|... ...89.7632 |... .. 1,366,491 |.... 01,522,329 |.. e 1522119 [0 e 29 [0 o0 e 1.600 |...... 1.609 ....02/09/2021 ...|....07/25/2051 ...
20267U-AA-7 ..... [CBSLT 2016-B A1 - ABS 1AFE .. ...97.0552 |. ...29,337 | ... 30,227 ..30,224 |.. .2.730 |......2.753 ....10/13/2016 .. 10/25/2040
224936-AA-2 . CAALT 233 A - ABS .. 1AFE .. . 101.7594 |. .. 1,526,391 |. .1,500,000 . 1,499,787 |.. .6.390 |......6.493 ...08/15/2023 .. 08/15/2033
22549N-AA-9 ..... [CSRT 2018-PS1 A - CDO .1.DFE .. ...98.5871 .. 4,609,845 |. . 4,539,594 |.. ......6.187 |......8.330 ....12/15/2022 .. 01/01/2037 ...
233046-AF-8 ..... DNKN 2017-1 All - ABS ... .. 2.BFE ..|... ...96.9907 |... 1,107,937 |.... . e 1,129,134 [0 30350 [0 [0 e 4.030 |...... 4.408 ....04/26/2022 ...|....11/20/2047 ...
233046-AK-7 ..... DNKN 2019-1 A22 - ABS ... |- 2.BFE ... ...98.5600 |... 933,856 |.... ..947,500 |.. 926,848 |.......cevveeeeni0 Jovviineennn 9,772 o0 i l0 e 4.021 |...... 5.552 ....07/14/2022 ...|....05/20/2049 ...
233046-AN-1 ..... DNKN 2021-1 A2| - ABS ... |--2.BFE ... ...94.6475 |... .7,760,000 |.. 7,375,685 |.oiieeennnnnn 0 [l 186,966 [oeeeniiieinnnl0 [0 e 2.045 |...... 4.862 ....01/01/2024 ...|....11/20/2051 ...
233046-A0-4 ..... DNKN 2021-1 A22 - ABS ... |- 2.BFE ... ...90.2746 |.................875,664 |................ 970,000 |.................893,019 |.....oeerrrninnl0 forreennnnn 17,176 ol i l0 e 2.493 |...... 4.816 ....06/13/2022 ...|....11/20/2051 ...
233046-AS-0 ..... DNKN 2021-1 A23 - ABS ... |--2.BFE ... ...84.3200 |... . reeeeneneeee 1,940,000 |.............. 1,565,545 |.ooiiiiil0 [ 40,052 |0 [0 2.791 |...... 6.416 ....07/11/2023 ...|....11/20/2051 ...
238021-AA-9 ..... COLO 2021-1 A2 - ABS .... |- 1.GFE L ...96.2521 |... 2,406,303 |..............2,500,000 |.............. 2,499,861 |.......ccooeeeenn0 Jovrnnernnnn 119 [0 0 e 2.060 |...... 2.074 ... 51,500 [....02/24/2021 ...|....02/27/2051 ...
25402J-AA-T ..... DBRG 211 A2 - ABS |--2.BFE ... ...95.1516 |... 2,854,548 |.... . 022,938,200 [..eeeeeeennnnnn0 e 1,213 |0 0 e 3.933 |...... 4.058 .. 117,990 |....01/01/2024 ...|....09/25/2051 ...
25755T-AE-0 ..... DPABS 2015-1 A2 - ABS ... .. 2.AFE ..|... ...99.6032 |... 923,820 |.... ..927,500 |.. 924,237 |oveveneieennnnn0 foeiinn3,793 |0 0 4.474 |...... 4.947 ... 41,496 |....07/25/2022 ...|....10/25/2045 ...
25755T-AJ-9 . DPABS 2018-1 A21 - ABS . L2.AFE .. ...99.4029 |. .. 4,469,043 |. . 4,495,888 . 4,432,363 |.. 4.116 |......5.918 185,051 |....01/01/2024 .. 07/27/2048
25755T-AN-0 . DPABS 2021-1 Al - ABS L2.AFE .. ...90.8241 .. 1,766,529 |. . 1,945,000 .1,945,000 |.. .2.662 |......2.662 .51,776 |....04/08/2021 .. 04/25/2051
26209X-AA-9 ..... [HONK 201 A2 - ABS ..... .2.CFE .. ...95.8599 |. ..2,194,485 |. . 2,289,263 . 2,255,253 |.. .3.786 |......4.435 . 86,672 |....04/21/2022 .. 07/20/2050
26209X-AC-5 . HONK 2020-2 A2 - ABS . .2.CFE .. ...93.6345 |. ..2,198,708 |. . 2,348,182 2,217,227 |.. .3.237 |......5.262 . 64,609 |....04/16/2024 .. 01/20/2061 ...
26209X-AH-4 . HONK 2024-1 A2 - ABS . .2.CFE .. . 101.7284 |. ..5,073,704 |. . 4,987,500 .4,987,500 |.. ......6.372 |......6.372 . 71,506 |....06/28/2024 .. 10/20/2054 ...
26827E-AC-9 ..... ECAF | A2 - ABS |- 5.BFE ..|... ...75.7524 |... 388,629 |.... ..513,025 |.. 388,629 [..........54,441 |.oooeeei i 708 foiiiiiiinnnnl0 oenniiiil0 e 4.947 |...... 3.779 . 25,379 |....06/15/2015 ...|....08/15/2040 ...
26857E-AA-6 ..... ELFI 2019-A A - ABS .. .. 1.AFE ..|... ...93.2779 |... ..562,511 |.. 562,448 |0 9 0 0 2.540 |...... 2.558 . 14,288 |....10/16/2019 ...|....03/25/2044 ...
28852L-AA-1 ... ECLO Il A1 - CDO .. 1.AFE ..|... . 100.0455 |... ..283,984 |.. 283,987 o0 [ (46) |0 [0 6.529 |...... 6.514 . 20,981 |....06/06/2018 ...|....07/22/2030 ...
28852L-AN-3 ..... ECLO 3 AR - CDO .. 1.AFE ..|... . 100.3770 |... .378,645 |.eeeinieeeeenn 378,645 |0 0 [0 0 e 6.629 |...... 6.638 . 28,361 |....08/23/2021 ...|....07/22/2030 ...
30259R-AH-8 ... FMMSR 2021-GT1 A - CMO/RMBS . .. 2.CFE ..|... ...92.1719 |... .1,500,000 |.. 1,499,912 [0 i e 28 o0 [0 e 3.620 |...... 3.622 . 54,300 |....07/28/2021 ...|....07/25/2028 ...
30259R-AM-7 FMMSR 22GT1 A - CMO/RMBS .. .. 2.CFE ..|... ...98.9581 |... e .2,000,000 |.. 1,999,638 |.....cevvvveeenc oeeeeeee 141 0 0 6.190 |...... 6.198 .. 123,800 |....04/26/2022 ...|....04/26/2027 ...
302637-AG-8 ..... [FSKMM 1R A1R - CDO .... 1AFE .. . 100.3673 |. ..865,478 |. ..862,311 ....862,311 |.. .6.768 |......6.810 . 65,101 |....12/14/2020 .. 01/15/2031 ...
302637-AJ-2 . FSKMM 1R A2R - CDO . 1AFE .. . 100.2493 |. .. 1,002,493 |. .1,000,000 .1,000,000 |.. .7.168 |......7.139 . 79,552 |....12/14/2020 .. 01/15/2031
302637-AL-7 ..... [FSKMM 1R B1R - CDO . .1.CFE .. . 100.0003 |. .1,000,000 .1,000,000 |.. .7.518 |......7.585 . 83,100 |....12/14/2020 .. 01/15/2031
30332Y-AC-5 . FI 241 A1 - ABS .. 1AFE .. ...96.4500 |. . 1,999,537 1,998,754 |.. .4.880 |......4.882 ....10/01/2024 .. 10/15/2054
32010L-AN-4 ..... NWSTR 161R 1BR - CDO . 1AFE .. ...99.9248 ...62,131 ..62,130 |.. ......3.368 |......3.378 ... 12/17/2019 .. 01/26/2032 ...
33767P-AA-6 ..... FKH 2022-SFR2 A - CMBS .. .. 1.AFE ..|... ...97.9714 |... . 1,985,418 |.. e 1,934,333 [0 e 18,257 0 [0 e 4.250 |...... 5.393 ....06/15/2022 ...|....07/19/2039 ...
33768N-AA-0 ..... FKH 2022-SFR1 A - CMBS .. .. 1.AFE ..|... ...97.9795 |... 2,910,376 |.... .2,970,393 |.. i 2,967,686 [...oeeeeennnnnn0 e (1,079) a0 o0 e 4145 |...... 4.139 ....04/05/2022 ...|....05/19/2039 ...
34955Y-AN-9 ... FCBSL VI B2R - CDO .. 1.AFE ..|... ...96.0084 |... 2,880,252 |.... .3,000,000 |.. e 2,931,739 [0 el 31,518 [0 [0 e 2.904 |...... 4.154 ...01/01/2024 ...|....07/23/2031 ...
34960J-BG-9 ..... FCO 6RRR A1T - CDO . 1AFE L) . 100.3150 |... 2,006,300 |.... 202,000,000 |..oneriiiennnnnn orviiiiiinn0 o0 [0 6.649 |...... 6.867 ....08/13/2024 ...|....10/10/2036 ...
34961J-AY-0 ..... FCO IX AT - CDO ... 1AFE ... . 100.2010 |... 2,605,226 |.... 2,588,906 |...ooeeeeennnnni e 5,557 el [0 6.468 |...... 6.700 ...05/28/2024 ...|....10/15/2033 ...
349660-AA-1 ..... FCO 25 A1T - CDO 1AFE L. . 100.0000 |.......oennnn. 2,000,000 |.... 422,000,000 |...neeeievinnnnn v o0 0 5.939 |...... 5.939 ....11/12/2024 ...|....01/15/2037 ...
35910E-AA-2 ..... FYBR 2023-1 A2 - ABS . .. 1.F FE ..|... . 101.7738 |... 3,562,083 |.... 3,423,873 o0 e 18,042 |0 [0 6.600 |...... 7.407 | MON ..... ....01/01/2024 ...|....08/20/2053 ...
36166V-AA-3 ..... GCl 201 A - ABS .....eenvnnns .. 1.F FE ..|... ...92.2025 |... 987,981 |.... (eLCIS N Y | R RS - 1 I AR | N RPN | ) RN 2.820 |...... 6.361 ....03/02/2023 ...|....10/18/2045 ...
36166V-AE-5 ..... GCl CREDIT SUISSE A - ABS . 1.FFE .. ...80.8835 |. 1,232,184 |. 1,870,552 |.. ......2.380 |......2.381 ...06/04/2021 .. 06/18/2046 ...
36656R-AH-4 ... GRWML 2019-1 A1S - CDO ... L 1AFE ... . 100.3193 [.....oovennnns 4,047,881 |.... .4,034,998 |. .. 4,017,578 |0 i 1,748 0 0 7.219 |...... 8.286 ...01/01/2024 ...|....07/21/2031 ...
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38175B-AA-2 ..... GOCAP 36 A = CDO ...evevvvienieeieiii e s L TAFE e 1,963,914 |. 100.1488 |.............. 1,971,801 |oooeivnnennnns 1,968,871 |oeeiennnnn 1,966,469 |..ooovvnnveeennn0 foieeee s (1,508) o0 [0 s 6.116 |...... 6.415 [FMAN ... |...covvvennn. 19,066 |ooeeennnneeees 137,185 |....01/01/2024 ...|....02/05/2031 ...
38178E-AA-3 ..... GOCAP 16RR 1R2 - CDO ... .. 1.AFE ..|... . 100.3811 |... ..220, ..220,000 |.. 100:220,000 |eeeniiiiieeeenn0 o0 0 0 6.497 |...... 6.489 . 16,103 |....06/08/2021 ...|....07/25/2033 ...
38178E-AC-9 ..... GOCAP 16RR 2R2 - CDO .... .. 1.AFE ..|... . 100.0921 |... ... 460,000 |eeveeniiiiennnn0 e l0 0 0 6.687 |...... 6.741 . 34,558 |....06/08/2021 ...|....07/25/2033 ...
38178G-AA-8 ..... GOCAP 49 AR - CDO .. 1.AFE ..|... . 100.1250 |... 8,490,392 [0 e 3,978 0 [0 e 6.409 |...... 7.2 .. 326,966 |....01/01/2024 ...|....08/26/2033 ...
38178X-AA-1 ..... GCPAF 2021-2 A - CMO/RMBS . .. 1.F FE ..|... ...97.0595 |... 1,899,275 [0 0 0 0 2.944 |...... 2.954 ... 55,907 [....10/15/2021 ...|....10/19/2029 ...
39809P-AA-3 ..... GSTNE 2021-FL3 A - CMBS ... .. 1.AFE ..|... .. 2,610,862 |...99.8356 |.............. 2,620,688 |.... 2,617,909 [0 7,229 [0 o0 e 5.532 |...... 7.247 .. 169,684 |....01/01/2024 ...|....07/15/2039 ...
411707-AH-5 ... HNGRY 2020-1 A2 - ABS .. 2.BFE ..|... ...3,342,904 ...94.0099 |.....coeenenn 3,339,232 |.... +...3,360,049 [o..ooiiiiinnnnn0 e 17,145 0 0 3.981 [...... 6.055 ... 70,703 |....09/11/2024 ...|....12/20/2050 ...
411707-AP-7 ..... HNGRY 241A2 - ABS .. 1.BFE ..|... . 101.6000 |....ccevnnnnnn 6,554,470 |.... 8,328,718 o0 o445 0 [0 e 6.503 |...... 6.941 .. 297,163 |....05/08/2024 ...|....03/20/2054 ...
411707-AQ-5 ..... HARDEE'S FUNDING LLC - ABS .1.BFE .. ...93.4000 |. ..6,724,800 |. .6,725,319 |.. .3.331 |......5.840 . 59,958 |....10/18/2024 .. 12/20/2050
43133J-AA-6 . HITR 2019-2 A1 - CDO . .1.CFE .. ...97.0000 |. .. 2,133,949 |. 2,115,730 |.. .6.535 |......8.485 ....01/01/2024 .. 05/23/2039
43133K-AC-9 . HCOMF 1 ARR - CDO .. .1.BFE .. ...85.9848 |. ..3,110,442 |. .3,613,491 |.. ......2.600 |......2.638 ...01/25/2022 .. 11/01/2035 ...
43133M-AA-9 ..... HITR 6 A1 - CDO .. 1.AFE ..|... ...98.0027 |... .1,000,000 |.. 980,341 [ceeeeeeiieeed0 el 34 0 0 6.207 |...... 6.742 ....11/04/2024 ...|....10/25/2039 ...
433674-AA-6 ..... NZES 20PLS1 A - CMO/RVBS .. |- 2.CFE ... ...97.3644 |... ..537,685 |.. 537,652 |oeeeiiiiiiinnn0 e (18) 0 0 3.844 |...... 3.871 ....12/14/2020 ...|....12/26/2025 ...
43990E-AA-9 ..... HORZN 241 A - ABS |- 1LFFE L ...96.8862 |... ..987,500 |.. 87479 o0 e (D) 0 0 5.375 |...... 5.375 ....09/06/2024 ...|....09/15/2049 ...
44040H-AA-0 ..... HORZN 2019 A - ABS |- 2.CFE ... . ...94.9990 |... ..545,121 |.. 885,132 0 [ (D) 0 0 3.721 |...... 3.721 ....06/21/2019 ...|....07/15/2039 ...
45112A-AA-5 ... ICONX 2012-1 A2 - ABS ... . |--5.B Gl ..|... .. 259,348 |...41.3990 |... ..350,470 |.. 145,001 | 297 [ 4606 0 [0 | 4.229 |...... 7.265 ....11/16/2012 ...|....01/26/2043 ...
45783N-AA-5 ... INSTR 2021-1 A - ABS . | LR FE L ..828,761]...90.8572 |... 829,212 | 828,812 |0 e T2 [0 0 e 2.300 |...... 2.329 ....02/03/2021 ...|....02/16/2054 ...
46604E-AG-7 ..... IVYH IX-R A2R - CDO ... |- TAFE L 2,000,000 |...94.2438 |... . .2,000,000 |.. 422,000,000 |...eeeeennnnenn0 o0 0 o0 e 3.380 |...... 3.3%4 ...02/14/2022 ...|....04/24/2034 ...
466365-AD-5 ..... JACK 2022-1 A21 - ABS ... .. 2.BFE ..|... .. 1,890,000 |...95.0385 |.....ouvnnnnnn 1,796,228 |.... 1,890,000 oeeniiiiiinnn0 il 0 0 3.445 |...... 3.459 ....02/02/2022 ...|....02/26/2052 ...
4665IN-AA-2 ..... JOLAR 2019-1 A - ABS . . 1.GFE .. ...97.8560 |. ..1,146,817 |. .1,171,952 |.. . ......3.889 ....09/10/2019 .. 04/15/2044
46657H-AA-9 ..... HENDR 23D A - ABS .. 1AFE .. . 104.6000 |. .. 4,137,239 |. .4,101,133 |.. .6.530 |......5.977 ....04/25/2024 .. 12/31/2077
476681-AB-7 ..... JUIKE 211 A2l - ABS .2.BFE .. ...95.6752 |. .. 3,807,873 |. 3,792,474 |.. .2.891 |......3.145 ...01/01/2024 .. 02/15/2052
476681-AD-3 ..... JUIKE 241 A2 - ABS . .2.BFE .. ...98.7518 |. ..1,481,277 |. .1,500,000 |.. .5.636 |[......5.635 ... 12/11/2024 .. 02/16/2085 ...
48254V-AE-3 ..... KKRLP |11 A2 - CDO . 1AFE .. . 100.3461 ..4,013,844 |. .3,992,153 |.. ......6.429 |......6.799 ...01/01/2024 .. 10/21/2030 ...
55280H-AII-7 ..... MCFCL 4RR ARR - CDO ... .. 1.AFE ..|... . 100.0453 |.............. 6,602,990 |.... 6,584,135 [0 e 7,221 L0 0 6.379 |...... 6.516 ....01/01/2024 ...|....10/20/2033 ...
55281F-AN-0 ..... MCFCL VI1 AR - CDO . .. 1.AFE ..|... . 100.5030 |... e 1,458,955 o0 22,952 |0 o0 e 6.499 |...... 8.388 ....12/15/2022 ...|....07/20/2033 ...
55283A-AA-T7 ..... MCA 3 A - CDO .. 1.EFE ..|... L..97.5382 |...oovvinennl 761,514 | 780,734 | T80 TAT 0 e (12) [0 0 3.179 |...... 3.172 ....11/09/2020 ...|....11/15/2035 ...
55283T-AA-6 ..... MF1 2021-FL6 A - CMBS ... .. 1.AFE ..|... ...99.63% |.............. 2,132,646 |.............. 2,140,362 |.............. 2,140,362 |......cccevuenni0 foreeeennnn 18,071 ool o0 e 5.590 |...... 5.624 ....01/01/2024 ...|....07/18/2036 ...
55416A-AA-7 ..... MF1 24FL14 A - CMBS .. 1.AFE ..|... . 100.2256 |... reeevneeneenn. 7,000,000 |..............6,981,080 |oooeiiiiiiiinnn0 [ (1,420) |0 [0 6.103 |...... 6.218 . ....01/30/2024 ...|....03/19/2039 ...
56577G-AA-7 ..... MRNON 2020-1 A - CDO ... .. 1.AFE ..|... . . 100.5272 |..ceevnnnnnnns 1,743,048 |.... 1,733,907 [0 0 [0 o0 6.868 |...... 6.835 . .. 132,661 |....11/20/2020 ...|....01/17/2034 ...
56577J-AA-1 ... MRNON 2021-2 AR - CDO 1AFE .. 9,410,766 |. 101.1314 |. .. 9,556,917 |. .9,425,140 |.. .6.608 |......6.828 135,289 698,108 |....01/01/2024 .. 07/15/2033 ...
56577J-AC-7 ..... MRNON 2021-2 BR - CDO .1.CFE .. . 12,610,267 |. 100.0997 |. 13,012,961 |. 13,000,000 12,729,289 |.. .6.968 |......7.840 196,252 1,007,810 |....01/01/2024 .. 07/15/2033
56577L-AA-6 ..... MRNON 2021-1 AR1 - CDO 1AFE .. 1,000,000 |. 100.9329 |. 1,009,329 |. .1,000,000 .1,000,000 |.. .6.618 |......6.669 . 14,338 . 73,975 |....04/27/2021 .. 07/17/2034
56577N-AS-3 . MRNON 213R AR - CDO ... 1AFE .. 7,000,000 |. 100.7499 |. .. 7,052,493 |. .7,000,000 |.. .6.406 |......6.823 . 97,156 . 35,711 |....08/30/2024 .. 10/15/2036
58003U-AC-2 . MF1 2020-FL4 AS - CMBS . 1AFE .. 4,962,252 |...99.7335 |. .. 4,986,675 |. .5,004,169 |.. ......6.596 |.....10.862 . 13,742 ....12/15/2022 .. 12/17/2035 ...
610331-AA-8 ..... MCAF 2021-1 A2 - CDO .... .. 1.F FE ..|... 1,437,670 |...97.5228 |.......cceo... 1,402,056 |.... e 1,437,670 [0 0 [0 o0 e 2.815 |...... 2.825 [JAJD oot e 7,757 |... ...02/18/2021 ...|....04/22/2031 ...
61034J-AC-4 ..... MCMML XI11 A2 - CDO .. .. 1.AFE ..|... 2,500,000 |...94.7135 |..ooeennnnnnns 2,367,838 |.... 202,500,000 |..onieiiiinnnnn0 o0 o0 0 3.270 |...... 3.283 ....02/09/2022 ...|....02/24/2034 ...
61034V-AC-7 ..... MCMML XI1 A1 - CDO ... .. 1.AFE ..|... ...2,990,727 |. 100.0728 |.............. 3,002,184 |.... 02,993,692 [oiieieiiienn0 2,965 [0 [0 6.120 |...... 5.926 ....01/01/2024 ...|....09/15/2033 ...
621887-AA-6 ..... MTLOG 2018-1 AR - CDO .. 1.AFE ..|... 5,700,589 |. 100.7167 |.............. 6,019,864 |.... ....5,861,635 [.cooeviiinnnnnn0 e 82,467 oniiiiiinnnnnl0 [0 e 6.543 |...... 8.154 ....01/09/2023 ...|....01/22/2033 ...
62848F-AC-6 ..... MYERS 1 A2 - CDO .. 1.AFE ..|... .. 978,125 |. 100.3920 |.............. 1,003,920 |.... 998,641 [0 e 1,240 |0 0 e 6.279 |...... 6.625 ...12/20/2018 ...|....10/20/2030 ...
62046A-AA-2 ..... NPRL 2016-1 A1 - ABS .... |- 1.GFE L .. 155,184 ]...99.2124 |... ..165,184 |.. IR | N AR | N RN 4.164 |...... 4.164 ....04/25/2016 ...|....04/20/2046 ...
62946A-AB-0 ..... NPRL 2016-1 A2 - ABS .... |- 2.AFE L. 1,021,719 |...99.2725 |... 992,725 |.... .1,000,000 |.. ....1,003,616 e (2,619) |oeeeeiieeeeen0 [0 | 5.438 |...... 5.206 ...07/20/2016 ...|....04/20/2046 ...
62946A-AC-8 ..... NPRL 2017-1 A1 - ABS .... .. 1.G FE ..|... ...96.3711 |... 310,528 |.... 322,221 .. ... 311,792 e 1,202 0 [0 3.372 |...... 5.191 ....07/14/2022 ...|....10/21/2047 ...
62947A-AB-9 ..... NPRL 2019-2 A2 - ABS . 1.FFE .. ...91.8745 |. ..481,674 |. ..524,274 511,681 |.. .8,182 |. e ......3.758 ....06/02/2022 .. 11/19/2049 ...
62047A-AF-0 ..... NPRL 2021-1 A1 - ABS .... . 1.FFE ..|.. ...94.609 |.............. 5,176,057 |.... .5,470,9%4 |. ... 5,335,472 L 72,801 [0 0 2.230 |...... 3.7 .. 122,008 |....01/01/2024 ...]....03/20/2051 ...
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62955M-AA-4 ..... NZES 2020-FHT1 A = CMO/RMBS .......eevvvvvvimnnnnninnnns foee vee | s 4 s .. 2.CFE .. ...98.2993 |....iiiiins 259,135 [.ooiiiiiis 263,618 [......ccevnnnnnn 263,617 [cooeeeiiinnnnnnn (U S [ N | AR | B KN 4.212 |...... 4.213 . 11712/2020 ... 11/26/2025 ...
62955M-AB-2 ...... NZES 21FHT1 A - CMO/RMBS .. 4 2.0 FE L. ...96.4488 |... ..303,500 |.. ....303,498 O e 0 [0 e 3.104 |...... 3.105 ....07/20/2021 ...|....07/27/2026 ...
6295501-AA-2 ..... NZES 21FNT2 A - RVBS 4 2.0 FE L ...96.4799 |... ... 578,881 O o 0 [0 3.228 |...... 3.228 ....06/18/2021 ...|....05/25/2026 ...
63943D-AA-T7 ..... NAVTR 241 A - ABS |2 e | LFFE L) ...97.6000 |... .... 4,879,200 O e (D o0 e l0 e 5.400 |...... 5.403 ....09/13/2024 ...|....08/16/2049 ...
64016N-AA-5 ..... NBLY 211 A2 - ABS 4 2B FE L ...92.1256 |... ....2,114,834 O o 74,297 o0 [0 e 3.584 |...... 7.984 ....08/17/2023 ...|....04/30/2051 ...
643821-AA-9 ..... USRE 2021-1 A1 - CMBS 4 | LFFE L ...92.1965 |... 921,965 |.... ....989,581 0 e 5,586 e o0 e 1.910 |...... 2.515 ...10/25/2021 ...|....10/20/2061 ...
64830Y-AC-1 ..... NZES 2021-FNT1 A - CMO/RMBS . 4 2.0 FE L ...97.1208 |... 333,69 |.... ....343,590 O o 0 [0 2.981 |...... 2.981 ....08/12/2021 ...|....03/25/2026 ...
67108L-BE-2 ..... OZLM VI 28BS - CDO N .. 1.AFE ..|... ...97.8306 |... .... 1,000,191 O i 28 |0 [0 e 4.490 |...... 4.516 ....04/11/2018 ...|....04/17/2031 ...
67181D-AA-9 ..... OAKIG 2020-1 A1 - ABS 4 1AFE .. ...96.4821 1,329,3% |. 1,377,851 |.. .0 .1.850 |......1.850 ....11/06/2020 .. 11/21/2050
67181D-AB-7 ..... OAKIG 2020-1 A2 - ABS 4 1AFE .. ...89.4063 |. .. 1,231,900 |. 1,377,569 |.. .0 .2.210 |......2.212 ....11/06/2020 .. 11/21/2050
67190A-AA-4 ..... OAKIG 2021-1 A1 - ABS 4 1AFE .. ...95.3930 |. ..861,210 | .902,678 |.. .0 ......1.480 |......1.481 ....01/20/2021 .. 01/20/2061 ...
67190A-AB-2 ..... OAKIG 2021-1 A2 - ABS ... N .. 1.AFE ..|... ...88.6339 |... 800,189 |.... ....902,693 O 8 0 [0 e 1.930 |...... 1.931 ...01/20/2021 ...|....01/20/2051 ...
67590A-BR-2 ..... 0CT14 14RR ABR - CDO . 145 .. 1.AFE ..|... . 100.0924 |... 985,910 |.... 985,000 O o0 o0 [0 6.168 |...... 6.210 ....08/02/2021 ...|....07/16/2029 ...
682337-AA-8 ..... OELF Il A1 - CDO e .. 1.AFE ..|... ...98.8706 |... .. 1,941,066 |.... .... 1,963,239 O [0 0 [0 e 4.250 |...... 4.212 ....05/24/2019 ...|....07/19/2037 ...
68269J-AE-1 ..... OMFIT 2023-1 A = ABS .evveniiiiiiiineeeceiiieeeeeenns foee ven | s 4 s .. 1.AFE ..|... . 101.6578 |... ... 2,482,201 O 3728 |0 [0 e 5.500 |...... 5.765 ....01/01/2024 ...|....06/14/2038 ...
691200-AC-3 ..... OR IV A1R - CDO (V- 2,5 .. .. 1.AFE ..|... . 100.0192 |... O 0 0 [0 e 6.383 |...... 6.503 ....07/30/2024 ...|....08/20/2033 ...
69120T-AA-4 ..... ORTF 2020-1 A1R - CDO ... [CRR—. 45 ... .. 1.AFE ..|... . 100.8415 |... 5,042,075 |.... O e (1178) |0 o0 e 7.706 |...... 7.793 ....01/01/2024 ...|....10/15/2035 ...
69121B-AA-2 ..... OR 7 A1 - CDO 5 s .. 1.AFE ..|... . 100.1500 |... 1,802,700 |.... .... 1,800,390 O 0 0 [0 6.717 |...... 6.707 ...12/31/2024 ...|....07/20/2033 ...
69291V-AB-0 ..... PKAIR 241 A - ABS AFE ... . 100.5072 |... 1,836,522 |.... ... 1,827,284 U RS - ) PO | N RN | B SN 5.842 |...... 5.842 ...06/20/2024 ...|....09/15/2039 ...
69381E-AA-1 ..... PKAIR 242 A - ABS A FE .. ...98.0707 |. .. 3,922,828 |. .4,000,244 |.. .0 . ......5.049 ....09/18/2024 .. 10/15/2039
69547X-AA-0 ..... PAID 243 A - ABS . .CFE .. . 100.6194 |. ..1,751,140 |. . 1,740,360 1,740,360 |.. .0 .6.258 |......6.257 ....03/08/2024 .. 10/15/2031
701630-AE-8 ..... PARLI 2R AR - CDO A FE .. . 100.1944 |. ..938,001 |. ..936, 181 934,778 |.. .0 .6.129 |......7.421 ....01/01/2024 .. 10/20/2031
70806F-AA-3 ..... PNTPK 7 A1A - CDO .. v e |4 1AFE .. . 102.4812 |. .. 2,049,624 |. .2,000,000 .2,000,000 |.. .0 7.317 |......7.388 ....06/23/2023 .. 07/20/2035 ...
70806J-AA-5 ..... PNTPK 111 AT = CDO e foen e s 1AFE .. . 100.7380 |. ..2,518,450 |. .2,500,000 .2,500,000 |.. .0 ......6.513 |......6.571 ...04/01/2024 .. 10/22/2032 ...
72353P-AA-4 ... PION 1 A - ABS [CRR—. 4 s .. 2.BFE ..|... ...95.8240 |... 270,917 |.... 282,553 O e (78) el e l0 e 3.967 |...... 4.048 ....06/23/2019 ...|....06/15/2044 ...
74331U-AA-6 ..... PROG 22SFR3 A - CMBS .. 1.AFE ..|... ...95.8304 |... 1,393,785 |.... 1,418,675 O [ 11,647 el o0 e 3.200 |...... 4.300 ....04/05/2022 ...|....04/19/2039 ...
75575A-AA-2 ..... RCMT 2023-FL12 A - CMBS ... e .. 1.AFE ..|... . 100.2317 |... 1,012,861 |.... 1,007,783 O s 1,096 |0 [0 6.674 |...... 6.610 ....06/12/2023 ...|....05/25/2038 ...
77587A-AU-0 ..... RMRK WM-R B2R - CDO (V- 4 .. 1.CFE ..|... . ...91.8755 |... 1,750,000 J I N | I FORRRRRt | B ISP | B AU 2.540 |...... 2.548 ....09/17/2020 ...|....04/21/2031 ...
T7588E-AA-S ..... RCF | A - CDO [CRR—. 4 .. 1.AFE ..|... .. 1,000,000 |...96.8688 |... 1,000,000 L RN | N | RPN | B FON 3.572 |...... 3.571 ....01/30/2020 ...|....04/28/2038 ...
78403D-AN-0 ..... SBATOW 2019-1 1C - ABS . .. 1.F FE ..|... ...99.5088 |... 1,492,632 |.... . 1,500,000 JLO I N | I APPSRt | B IR | B AU 2.836 |...... 2.851 ...09/10/2019 ...|....01/17/2050 ...
78403D-AZ-3 ..... SBATOW 221 1C - ABS .. 1FFE .. . 102.5523 |. ..2,051,046 |. .2,000,000 .2,043,461 |.. .0 .6.599 |[......5.873 ....01/01/2024 .. 11/15/2052 ...
78433D-AA-2 . SEB4P 211 A2 - ABS . .2.CFE .. ...97.4904 |. .. 3,408,634 |. . 3,491,250 .3,374,129 |.. .0 .4.969 |......6.776 ....04/10/2024 .. 01/30/2052
78433X-AA-8 ..... [SALTT 211 AA - ABS . .1.CFE .. ...94.6315 |. ..582,169 |. ..615,196 .615,183 |.. .0 .2.301 |......2.340 ....10/18/2021 .. 02/28/2033
78449P-AB-5 . S\B 2018-A A2A - ABS . 1AFE .. ...98.3519 |. ..615,554 |. ..625,869 .625,846 |.. .0 .3.500 |......3.530 ....03/14/2018 .. 02/15/2036
T8472J-AE-3 ..... SPART 20T2 AT2 - ABS . 1AFE .. ...96.0000 |. ..960,000 |. .1,000,000 .999,898 |.. .0 ......1.830 |......1.849 ....10/23/2020 .. 11/15/2055 ...
803169-A0-4 ..... SRANC 3R AFR - CDO |- TAFE L ...99.4574 |... ..253,501 |.. ....253,507 JLO N U (<) APPSR | B IR | B AT 4.088 |...... 4.103 ...04/30/2018 ...|....06/24/2030 ...
81761T-AE-5 ..... SERV 2021-1 A21 - ABS ... .. 2.CFE ..|... ...89.7808 |... 4,757,451 |.. ... 4,387,314 LU RPN -1 1172 I N | I RPN | ) AN 2.865 |...... 5.288 | JAL ... .. 136,301 |....08/14/2023 ...|....07/31/2061 ...
817743-AA-5 ..... SPRO 2019-1 A2 - ABS ... 2 s .. 2.CFE ..|... ...97.1615 |... 0 [ (2,461) |0 o0 e 3.882 |...... 3.608 | JAJO ... ... 36,879 [....01/22/2020 ...|....10/25/2049 ...
817743-AE-T ..... SPRO 2021-1 A2 - ABS .... 2 s .. 2.CFE ..|... ...90.0927 |... LU RN | N | RN | B SN 2.3% |...... 2.391 . 34,653 |....03/03/2021 ...|....04/25/2051 ...
817743-AJ-6 ..... SPRO 241 A2 - ABS .. 2.CFE ..|... . 100.6786 |... O 0 0 o0 6.174 |...... 6.174 ...01/17/2024 ...|....01/25/2054 ...
82809J-AA-7 ..... SPCSL 4R AAR - CDO . [CRR—. 45 ... .. 1.AFE ..|... . 100.2528 |... L RN | N | RPN | B AN 6.379 |...... 6.721 ....00/05/2024 ...|....10/15/2036 ...
83100A-AA-0 ..... SLAM 241 A - ABS ... .. 1.F FE ..|... ...96.8481 |..coennnnnnnns 2,382,845 |.... ... 2,454,571 O e (5,759) |0 o0 e 5.335 |...... 5.501 ...09/17/2024 ...|....09/15/2049 ...
83404R-AB-4 ..... SOFI 2018-B A2F - ABS ... 4 .. .. 1.AFE ..|... ...99.1188 |... 176,426 |.... ....177,965 0. RN | N AR | B RN 3.340 |...... 3.390 ....03/13/2018 ...|....08/25/2047 ...
83546D-AL-2 . SONIC 2020-1 A21 - ABS .. 4 ...97.1500 |. ..697,051 |. 726,428 |.. .0 (863) |. ......3.395 |......3.308 ....02/03/2020 .. 01/20/2050 ...
83546D-AN-0 ..... SONIC CAPITAL LLC - ABS ... ...95.1405 |....oouunnnnns 1,820,355 |.... 1,913,333 |. ....1,966, 141 0 (24.819) |0 o0 ) 2.745 |...... 1.370 ...06/15/2020 ... |....01/20/2050 ...
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83546D-AN-8 ... SONIC 2021-1 A21 = ABS ...oovvveveeiiiviiiieeecennin oo e [ e |2 s L2BFE L 967,500 |...88.3235 |......eeieeeennnn 854,530 [onniiiiinnnnnld 967,500 [...oeeiivnnnnnnn 967,500 [...eevirnnnnnnn (O R | R PN | I AR | B KN 2.190 |...... 2.200 ...07/29/2021 ...|....08/21/2051 ...
85208N-AD-2 ..... SPRNTS 1A1 - RWBS .. 1.F FE ..|... .. 187,500 |...99.9204 |... . 187,500 |.. ... 187,500 O 0 0 [0 e 4.738 |...... 4.763 ....03/14/2018 ...|....09/20/2029 ...
85572R-AA-T ..... STARR 2018-1 A - ABS .... .. 1.F FE ..|... ...97.3565 |... ..530,647 |.. ....526,297 O [ 6,861 |0 [0 e 4.089 |...... 6.472 ....056/08/2024 ...|....05/15/2043 ...
86190B-AA-2 ..... STR 2021-1 A1 - ABS .. .. 1.AFE ..|... ...89.72% |... .2,210,625 |.. ... 1,954,733 0 32,180 |0 o0 e 2.120 |...... 5.917 ....07/02/2024 ...|....06/20/2051 ...
86212V-AA-2 ..... STR 2016-1 A1 - ABS .. .. 1.CFE ..|... ...97.0734 |... ..833,332 |.. LU ST A NN | N RN | B SN 3.960 |...... 3.999 ...10/12/2016 ...|....10/22/2046 ...
86212X-AF-7 ..... STR 231 A1 - ABS ... .. 1.AFE ..|... . 101.8117 |... ...99,208 |.. O e 96 |0 o0 6.190 |...... 6.463 ....04/30/2024 ...|....06/20/2053 ...
86212X-AL-4 ..... STR 241 A1 - ABS ... .. 1.AFE ..|... . 100.6527 |... .2,990,000 |.. .... 2,989,363 O 8 o0 [0 5.690 |...... 5.691 ....04/05/2024 ...|....05/20/2054 ...
86212X-AM-2 ..... STR 241 A2 - ABS . .. 1.AFE ..|... . 100.2347 |... .2,990,000 |.. .... 2,989,855 O [ o0 [0 e 5.700 |...... 5.700 ....04/05/2024 ...|....05/20/2054 ...
86324C-AA-9 ..... STRE 241 A - ABS . .1.GFE .. . 102.3862 |. .1,928,544 1,928,207 |.. .0 .6.270 |......6.272 ....06/26/2024 .. 07/15/2044
864300-AA-6 ..... SUBWAY 2024-1 A21 - ABS .2.BFE .. . 101.2073 |. N .1,000,000 .1,000,000 |.. .0 .6.028 |......6.073 ....05/30/2024 .. 07/30/2054
864300-AG-3 ..... SUBWAY 243 A21 - ABS . .2.BFE .. ...97.3750 |. ..2,921,250 |. .3,000,000 .3,000,000 |.. .0 ......5.246 |......5.280 ....09/06/2024 .. 07/30/2054 ...
87240P-AJ-0 ..... TCP 1R AR - CDO .. 1.AFE ..|... . 100.0566 |... 985,128 |.... ..984,571 |.. 984,571 O 0 0 [0 e 6.283 |...... 6.361 ...08/26/2021 ...|....08/20/2033 ...
87267C-AA-6 ..... TRP 211 A - ABS .. 1.F FE ..|... ...92.9799 |... ... 11,220,463 |.... 12,067,622 |.. ...11,166,850 0 282,094 |0 o0 2.070 |...... 5.593 ....03/15/2024 ...|....06/19/2051 ...
87267J-AA-1 ... TFINS 2018-2 A1 - CDO .. 1.BFE ..|... ...99.6563 |........eennnn 2,455,834 |.... . 2,464,304 |.. ... 2,397,909 0 5,945 |0 [0 6.386 |...... 6.876 ....12/15/2022 ...|....09/30/2039 ...
87342R-AC-8 ..... BELL 2016-1 A23 - ABS ... |- 2.BFE ... ...99.8054 |.......oennnns 1,411,069 |.... . 1,413,820 |.. .... 1,410,145 LU R (< <'S T N | I RN | ) I 4.970 |...... 5.197 ....06/16/2022 ...|....05/25/2046 ...
87342R-AG-9 ..... BELL 2021-1 A21 - ABS ... |--2.BFE ... ...93.3784 |....ooonennnns 1,834,886 |.... .1,965,000 |.. ....1,771,038 0 feeeeenn 79,670 |0 o0 e 1.946 |...... 7.043 ....11/03/2022 ...|....08/25/2051 ...
8734R-AH-T ..... BELL 2021-1 A22 - ABS ... |- 2.BFE ... ...88.6737 |... ..6,534,143 |.... .7,368,750 |.. ....6,548,458 0 [ 166,542 |0 0 e 2.294 |...... 5.307 ....01/01/2024 ...|....08/25/2051 ...
88315L-AS-7 ..... TMCL 2021-3 A - ABS .. 1.F FE ..|... .. 722,333 |...87.3340 |... 640,449 |.... ..733,333 |.. 724,991 0 e 898 |0 0 e 1.940 |...... 2.224 ...10/27/2021 ...|....08/20/2046 ...
88603U-AA-7 ..... THRST 2021 A - ABS .... .. 1.F FE ..|... 3,377,788 |...95.7039 |... .. 3,300,849 |.... . 3,449,022 |.. .... 3,391,507 0 [ 13,661 |0 [0 e 4.163 |...... 4.918 ....04/17/2024 ...|....07/16/2040 ...
89656C-AA-1 ..... TRL 2010-1 NTS - ABS . 1.FFE .. ...99.0474 |. ..804,669 |. ..812,408 .835,438 |.. .0 .5.194 |......4.244 ....01/17/2019 .. 10/16/2040
89656G-AA-2 ..... TRL 211 A - ABS .. .1.CFE .. ...90.6506 |. .. 1,557,822 |. 1,718,490 1,718,411 .. .0 .2.260 |......2.272 ....06/22/2021 .. 07/19/2051
89656R-AA-8 ..... TRL 221 A - ABS .. 1.FFE .. ...96.4553 |. .. 1,762,998 |. 1,827,788 1,827,727 |.. .0 .4.550 |......4.550 ....04/20/2022 .. 05/19/2052
89656Y-AB-1 ..... TRL 202 A2 - ABS . 1FFE .. ...92.3661 ..923,661 |. .1,000,000 .899,046 |.. .0 .2.560 |......6.490 ....10/14/2022 .. 11/19/2050 ...
89657A-AC-0 ..... TRL 2020-1 A - ABS . 1.FFE .. ...92.7535 |. ..571,571 |. 616,142 |.. .0 ......1.960 |......1.974 ...10/14/2020 .. 10/17/2050 ...
89657B-AB-0 ..... TRL 2019-2 A1 - ABS .. .. 1.F FE ..|... ...97.6712 |... 517,350 |.... ....529,645 O i 21 o0 [0 e 2.390 |...... 2.410 ....10/08/2019 ...|....10/18/2049 ...
89683L-AA-8 ..... TRP 212 A - RMBS .. 1.F FE ..|... ...93.1358 |..ccoiininnnns 8,587,856 |.... ....8,645,751 0 [ 141,543 |0 [0 e 2.150 |...... 5.111 ....09/04/2024 ...|....06/20/2051 ...
89820X-AA-6 ..... TFINS 2020-2 A1 - CDO ... .. 1.CFE ..|... ...99.3697 |.....oovnnnnns 2,023,851 |.... ....2,036,689 O o0 o0 [0 3.000 |...... 6.832 | JALO ... ....11/24/2020 ...|....07/15/2041 ...
89821J-AA-6 ..... TFINS 2019-1 A1 - CDO ... .. 1.CFE ..|... ...99.6372 |...coonnnnnnns 2,882,625 |.... ....2,826,458 0 e 6,566 o0 [0 6.871 |...... 8.229 [FMAN ... ....12/15/2022 ...|....02/02/2039 ...
89822P-AA-1 ..... TFINS 201 A1 - CDO .. 1.CFE ..|... . 100.0244 |.............. 1,427,867 |.... ... 1,427,519 L RN | N | RPN | B FON 3.321 |...... 8.038 | JAJO .... ....07/15/2020 ...|....04/16/2040 ...
898912-AA-8 ..... TROP 2024-1 A2 - ABS .... .. 2.BFE ..|... ...97.6068 |.......eunnnnt 3,904,272 |.... . ....4,000,000 O 0 0 [0 e 6.291 [...... 6.291 [FMAN ... ...08/15/2024 ...|....08/20/2054 ...
903521i-AD-6 . STEAM 2021-1 A - ABS . 1FFE .. ...90.8614 |. .. 3,392,619 |. . 3,733,840 .3,573,699 |.. .0 .2.250 |......3.800 ....01/01/2024 .. 02/28/2051 ...
90354P-AA-5 . STEAM 2021-3 A - ABS . 1.FFE .. ...92.4688 |. .. 1,998,335 |. .2,161,091 1,978,590 |.. .0 .2.210 |......6.095 ....04/10/2024 .. 06/28/2051
912928-AA-6 ..... [STEAM 241 A - ABS ..... .1.CFE .. ...99.9680 |. .. 3,996,881 |. .3,998, 160 .3,99,742 |.. .0 .4.990 |......4.970 ....00/24/2024 .. 09/28/2054
91823A-AU-5 . VBTEL 2022-1 C21 - ABS . 1.FFE .. ...94.4789 |. ..1,889,578 |. .2,000,000 .2,000,000 |.. .0 .3.156 |......3.177 ...02/18/2022 .. 02/15/2052
92257C-AA-8 . VCC 2019-1 A - RMBS .. 1AFE .. ...94.0744 |. ..209,906 .209,906 |.. .0 ......3.760 |......3.625 ....03/11/2019 .. 03/25/2049 ...
922581-AA-3 ..... VCC 233 A - CMBS/RMBS ... .. 1.AFE ..|... . 100.7181 . 3,403,410 |.. ... 3,402,800 JLO N U & [+ DN FORRRPt | B IR | ) AU 7.100 |...... 7.101 ...08/04/2023 ...|....08/25/2053 ...
92258X-AA-1 ..... VCC 2022-1 A - CMBS/RVBS .. .. 1.AFE ..|... 1,503,800 |...84.9101 1,514,169 |.. .... 1,508,693 O 3,298 o0 [0 e 3.380 |...... 3.5% ....02/14/2022 ...|....02/26/2052 ...
9225%-AA-8 ..... VCC 2022-4 A - CMBS/RVBS .. .. 1.AFE ..|... .. 724,499 |...96.7511 |... ..724,662 |.. 0 e (260) |0 o0 e 5.280 |...... 5.557 ....08/05/2022 ...|....08/26/2052 ...
92259L-AB-4 ... VCC 2020-1 AFX - RMBS ... .. 1.AFE ..|... ...89.9753 |... ..500,189 |.. LU R [+ N PO | I RPN | B A 2.610 |...... 2.565 ....02/10/2020 ...|....02/25/2050 ...
92259Q-AA-5 ... VCC 2024-3 A - CMO/RMBS .. 1.AFE ..|... . 100.7389 |... .2,285,952 |.. O e (457) |0 [0 6.650 |...... 5.883 ....06/10/2024 ...|....06/25/2054 ...
92259T-AA-9 ... VCC 2021-1 A - CMO/RMBS ... .. 1.AFE ..|... .. 885,402 |...83.6169 |... ..885,480 |.. LU R (1 (1) N PO | RPN | ) AN 1.400 |...... 1.373 ....06/10/2021 ...|....05/25/2051 ...
92259U-AA-6 ... VCC 2022-2 A - CMBS/RVBS .. .. 1.LAFE ..|... 2,309,819 |...93.8407 |... . .2,310,228 |.. ....2,307,860 0 [ (998) |0 o0 e 4.670 |...... 4.628 ...04/05/2022 ...|....04/25/2052 ...
92259M-AA-2 ... VCC 244 A - RUBS ......... .. 1.AFE ..|... 3,777,431 [...99.7065 |.............. 3,766,475 |.... ... 3,777,403 LU R 17 N N | I RPN | ) AN 6.030 |...... 6.001 ....08/06/2024 ...|....08/25/2054 ...
92737D-AA-6 ..... [VINEB 24SFR1 A - CMBS 1AFE . 5,641,527 |...95.6015 |. ..5,693,096 |. .5,697,386 |.. .0 ......4.500 |......5.724 ....02/15/2024 .. 03/19/2041 ...
94354K-AA-8 ..... WAAV 2019-1 A - ABS ..... L 2.AFE L .. 422,998 1...93.7310 |....oovunnnnnnns 396,497 |.... ....423,011 O i 0 0 3.597 |...... 3.625 ...09/30/2019 ... |....09/15/2044 ...
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95058X-AE-8 ..... WEN 2018-1 A22 = ABS ...evvnriiiiiiiinieeceiiieeeceenns foee ven | s 2 i L2BFE L 835,264 |...95.7937 |.................890,735 |..oeiiiiinnnnn 929,847 |...eviieeeen....869,626 [.oooiiiiinnnniins 0 fooeeeeeenn 16,151 o0 0 s 3.884 |...... 6.209 | MJSD ... ....10/06/2022 ...|....03/16/2048 ...
95058X-AG-3 ..... WEN 2019-1 A21 - ABS .... |--2.BFE ... ...97.6643 |... ..889,919 |.. JLU I N | [ APt | B IR | B AU 3.783 |...... 3.800 |MJSD ... ....06/13/2019 ...|....06/15/2049 ...
95058X-AK-4 ..... WEN 211 A21 - ABS |- 2.BFE ... ...80.0142 |... .4,001,893 |.. JLUJ U™ S - N | N RPN | ) AN 2.370 |...... 5.675 | MJSD ... ....01/01/2024 ...|....06/15/2051 ...
96033E-AA-6 ..... WESTR 231 A - ABS .. 1.AFE ..|... . 100.3360 |... 1,667,338 |.. 0 e (98) 0 o0 e 5.840 |...... 5.857 ...06/05/2023 ...|....12/21/2037 ...
96034J-AA-4 ..... WESTR 2022-1 A - ABS .... .. 1.AFE ..|... ...98.01% |... O o263 o0 [0 1.788 |...... 2.004 ....01/14/2022 ...|....08/20/2036 ...
96034J-AB-2 ..... WESTR 2022-1 B - ABS .... .. 1.EFE ..|... ...97.8172 |... 138,368 JLO I U <'5) 1 APPSR | B IR | ) AP 2.288 |...... 3.100 ....01/14/2022 ...|....08/20/2036 ...
97064E-AA-6 ..... WESTF 2018-A A - ABS .... .. 1.G FE ..|... ...98.7271 |... .... 2,147,002 O e 22,088 o0 o0 e 4.750 |...... 6.938 ....06/26/2024 ...|....09/15/2043 ...
97064F-AA-3 ..... WESTF 2020-A A - ABS .... .. 1.F FE ..|... ...92.0225 |... .... 1,499,475 O 8 0 [0 e 3.228 |...... 3.250 ....02/18/2020 ...|....03/15/2045 ...
97064G-AA-1 ... WESTF 2021-A A - ABS . 1FFE .. ...88.9609 |. .3,367,262 |.. .0 .3.104 |......5.438 ....08/19/2024 .. 05/15/2046
974153-AB-4 . WSTOP 201 A2 - ABS . .2.BFE .. ...93.4821 |. .3,730,881 |.. .0 .2.841 |......4.836 ...01/01/2024 .. 12/05/2050 ...
974153-AE-8 ..... WSTOP 241 A2 - ABS . 2 .2.BFE .. . 100.1933 |. . .1,000,000 |.. .0 ......5.858 |......5.858 . ....11/19/2024 .. 12/05/2054 ...
979888-AS-3 ..... WOMNT 2018-4 A2R = CDO ....oeeevvnneeeeenneeeeeeennens oo wen | e |45 e 1.AFE ..|... . 100.1065 |...ccvvvennnnn 2,502,663 |.... ....2,500,000 O 0 0 o0 6.567 |...... 6.568 | JAJO ... ...02/18/2022 ...|....04/20/2034 ...
97988P-BA-3 ..... WOMNT 71RR AR = CDO ...vvvvveieeeiciiiieeeeceviieee oo e e |45 i 1AFE L) . 100.0489 |.............. 3,501,712 |.... ... 3,461,923 O e 17,328 o0 [0 e 6.414 |...... 7.002 | JAJO ... ...01/01/2024 ...|....10/18/2033 ...
979880-AY-0 ..... WOMNT 172RR ARR = CDO ..eeeeeeeeneeeeeeenneeeeeennes foee ven | 4,5 il 1AFE ... . 100.0171 |ooeeeennennnns 6,001,026 |.... ....6,000,000 O [0 0 [0 e 5.931 [...... 6.016 | JAJO .... ....11/27/2024 ...|....10/20/2036 ...
98877G-AQ-1 ..... ZCCP 2019-1 AR = CDO ..vvvvvvvvnnnnireiiienneevevnnnns foee e | Connnn |45 il fen 1.AFE ..|... . 100.2951 |... ....1,919,898 LU R (-0 MO | I RPN | ) AN 6.419 |...... 6.426 | JALO ... .. 138,624 |....01/01/2024 ...|....07/16/2031 ...
98878C-AC-0 ..... 2CCP 181 A2 - CDO 45 e 1.AFE ..|... . 100.2037 |... JLO N Uc'S T IRt | B IR | ) AT 6.469 |...... 7.037 | AJO ... ... 15,154 |....02/07/2019 ...|....01/16/2031 ...
98920M-AA-0 ..... ZAXBY 211 A2 - ABS . [ O DR 4 ... |.2.BFE ..[|... . ...90.8221 |... LU SRR R - N | I RPN | ) AN 3.238 |...... 5.013 | JAL ... . 70,487 |....01/18/2023 ...|....07/31/2051 ...
98955R-AG-4 ... OR 2R AFR - CDO I T [ 4 .o |- 1LAFE ... .. 2,000,000 |...95.0937 |.....enienens 1,901,874 |.... ....2,000,000 O 0 0 e 0 2.480 |...... 2.487 | AL ... . 49,600 |....03/10/2021 ...|....04/20/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 538,622,640 | XXX 538,557,734 554,132,323 542,676,800 91,962 2,897,939 139,414 0 XXX XXX XXX 3,335,217 22,231,230 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,379,631,457 | XXX 1,367,535,444 1,424,732,210 1,386,717,652 63,666 5,875,790 818,961 0 XXX XXX XXX 11,610,090 55,605,222 XXX XXX
22080R-20-6 ..... |STRUCTURED PRODUCTS CORP CORTS TR FOR PE .......ceeee e voefcvvnnn | ............ 2.CFE . |oiiaeeennnns 121,205 |...29.0500 [....ccvvunnnnens 145,250 |.ovvveniieennnn 125,000 [ooeevvnnnniaens 121,205 [oooveniiees (U [ (U 0 |...... 8.000 |...... 8.251 [AO .oeven forrrrminiieiieiinnnans [ 10,000 |....12/31/2010 ...|....04/06/2028 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 121,205 | XXX 145,250 125,000 121,205 0 0 0 0 [ XXX XXX XXX 0 10,000 XXX XXX
1309999999. Total - Hybrid Securities 121,205 | XXX 145,250 125,000 121,205 0 0 0 0 XXX XXX XXX 0 10,000 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
247360-BS-2 ... SKYMILES [P LTD. (DELTA AIR LINES, INC.) ........... L 2AFE et 370,250 [. 101.6720 |.....ccevvnnnnnns 374,103 |eeeeeeeeeennnn 367,950 [.oeeeeennnnnnns KT VAT R (V) (1,905) |-vveeeeeeeennn (VI 0 |..... 8.367 |...... 8.342 [JAJD .ot |eeeeiieieeeee 6,329 |oeeiiiieeeee 43,511 |....05/17/2022 ...|....10/20/2027 ...
35180Y-AB-9 ..... FRANCHISE GROUP, INC. - INITIAL TERM LOA . . |...6. FE .. ... ...57.2500 |... 980,986 |.... .1,713,513 |.. 980,986 |......... 483,018 e 4174 .10.392 |..... 10.596 | JAJO ... ....08/19/2024 ...|....03/10/2026 ...
35180Y-AJ-2 ..... FRANCHISE GROUP, INC. - THIRD AMENDMENT ... ...6. FE .. [... ...57.2500 |... .. 1,602,269 |.... 2,798,722 |.. ....1,602,269 |......... 672,960 |.......... 55,208 |. .10.254 |..... 10.923 [FMAN ... . ....08/19/2024 ...|....03/10/2026 ...
46589U-AE-5 ... ZEST ACQUISITION CORP. - TERM LOAN .....oovvvvvvvvnnniifonn one LA CFE | 4,655,000 |. 100.8750 [.............. 4,942,875 |...oevvnnnnnns 4,900,000 [....cccuunnnns 4,747,481 [ (U 51,010 ... 10.020 |..... 11.364 [MJSD ... foeeiiiiinnnnns 87,049 [....oovvnnnnn 490,593 |....02/01/2023 ... |....02/08/2028 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 7,480,012 [ XXX 7,900,232 9,780,185 7,699,908 1,155,977 108,488 1,810,457 0 XXX XXX XXX 181,461 1,156,819 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 7,480,012 | XXX 7,900,232 9,780,185 7,699,908 1,155,977 108,488 1,810,457 0 XXX XXX XXX 181,461 1,156,819 XXX XXX
2419999999. Total - Issuer Obligations 525,400,911 | XXX 526,580, 165 538,125,393 528,319,780 (34,960) 2,005,468 659,600 0 XXX XXX XXX 7,517,122 23,934,690 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 343,600,451 | XXX 329,435,694 356,786,934 343,435,939 3,837 543,452 19,947 0 XXX XXX XXX 957,987 10,793,897 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 12,215,300 | XXX 12,134,116 12,189,226 12,187,107 0 6,913 0 0] XXX XXX XXX 37,505 748,315 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 571,969,884 | XXX 569,193,846 587,263,590 575,623,937 91,962 2,771,530 139,414 0 [ XXX XXX XXX 3,507,838 23,379,722 XXX XXX
2459999999. Total - SVO Identified Funds 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 7,480,012 [ XXX 7,900,232 9,780,185 7,699,908 1,155,977 108,488 1,810,457 0 XXX XXX XXX 181,461 1,156,819 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 1,460,666,557 | XXX 1,445,244,053 1,504, 145,328 1,467,266,671 1,216,816 5,435,850 2,629,418 0 XXX XXX XXX 12,291,913 60,013,443 XXX XXX
1.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
025816-CH-0 ... [AMERICAN EXPRESS CO ....eeevvveeeeeeeennnnes | eneeeevnnn [ eeveees fonn 2,000,000.000 |.... .... 1,910,000 |...... 95.500 |-evvunraaees 1,910,000 .2,000,000 ... ....205,000 |... ....0|.. 2.C FE ..[..07/27/2021 ..
06055H-AB-9 ... [BANK OF AMERICA CORP .......cevvvvvrrvvunnnnns | ennnneeeens | eeeens 6,000,000.000 |.... ....6,060,000 |.....101.000 |.....c0uunnnns 6,060,000 .6,000,000 ... ....0[.. 2.B FE ..|..01/01/2024 ..
064058-AH-3 ... [BANK OF NEW YORK MELLON CORP ......ceeveees |evnnvvrnnnn | oenens .1,000,000 ... ....0|.. 2.A FE ..{.. 05/12/2020 ..
190750-AF-9 ... [COBANK ACB ....evvvvviiiininieiciiiiineeeceinnns | eeeeeeennnn [ eeeeee .2,000,000 ... ....0|.. 2.B FE ..|.. 04/09/2024 ..
28852N-40-6 ... [ELLINGTON FINANCIAL INC .eevvveneeevinnnes | eveeeeeenn [ eeeeees foen 120,000.000 |.... .2,965,000 ... ....0]. 2.APL ..[..01/01/2024 ..
313400-64-0 ... [FEDERAL HOME LOAN MORTGAGE CORP ........... |eeeeeeeeees|oemeees foonniiiiinnnnnnn. 5,000,000 |...........25.00 |....... 9.548 |.ooovnnnnnneennn 47,740 [ 9548 [ A7 TR0 [ 1,500 ... ....0J...6. FE .. [.. 12/31/2010 ..
313400-67-3 ... [FEDERAL HOME LOAN MORTGAGE CORP ......ceeew|vvevrvvenn|ovrenns foun ... 4,575]... ....0|...6. FE .. [.. 12/31/2010 ..
313400-69-9 ... [FEDERAL HOME LOAN MORTGAGE CORP ........... |eeeeeeeeees]eneees ... 1,500... ....0J...6. FE .. [.. 12/31/2010 ..
313400-73-1 ... [FEDERAL HOME LOAN MORTGAGE CORP . . ... 2,200 ... ....0|...6. FE .. [.. 12/31/2010 ..
404280-C0-0 ... [HSBC HOLDINGS PLC .... ..883,750 |.. .1,000,000 .0|.. 2.C FE ..|..03/02/2021 ..
48128B-AH-4 ... [ JPMORGAN CHASE & CO .. 1,000,000.000 |. ..990,000 (.. .1,000,000 .0|.. 2.B FE ..|..02/19/2020 ..
524ESC-63-9 ... [LEHMAN BROS HLDG ESCROW COM ..23,000.000 |. .0f....6. * ...|..12/31/2010 ..
524ESC-70-4 ... [LEHMAN BROS HLDG C 5.94 ...oeoeeeeeiiieeeeee | eeeveenn [ eeeeees feen ...4,000.000 |.... ..0]...6. % ... [..12/31/2010 ..
524ESC-72-0 ... [LEHMAN BROTHERS HOLDINGS .......ccevvvvunnves | evnnneennnn | ceeeens . . ..0]...6. * ... [..12/31/2010 ..
59156R-BT-4 ... [METLIFE INC ...eeeieeiieiieeieeeneeeeeeeeenn | eeneeeeeen e 1 .... 2,005,000 |..... 100.250 ....0|.. 2.B FE ..|..03/20/2018 ..
665859-A0-7 ... [NORTHERN TRUST CORP ........eevvvvrivmnnnnnnne | ennnneennnn | eeeees 1 .... 1,960,000 |...... 98.000 ....0[.. 2.A FE ..|..01/01/2024 ..
693475-BC-8 ... [PNC FINANCIAL SERVICES GROUP INC .....eeevs |wvnnvvvvnnn | vvvenns fonn 1 .... 1,875,000 |...... 93.750 . . . ....0|.. 2.B FE ..[..01/01/2024 ..
693475-BD-6 ... [PNC FINANCIAL SERVICES GROUP INC ........o.|eeeeeeeeens]oemenes fenn R .... 2,000,000 |..... 100.000 .2,000,000 ... .. 110,000 |... ....110,000 |... ....0|.. 2.B FE ..|.. 04/21/2022 ..
693475-BP-9 ... [PNC FINANCIAL SERVICES GROUP INC ...ceeeees | evnnvvvvnnn|vvrenns fonn 3,000,000.000 |.......1,000.00 .... 3,018,750 |..... 100.625 |.....ccevnennn 3,018,750 .2,932,500 ... ...221,250 |... ... 221,250 ... ....0|.. 2.B FE ..[..01/01/2024 ..
898320-AF-6 ... [TRUIST FINANCIAL CORP .......ccevvvunvvrvennnn | ennnneennns | eeeees 2,000,000.000 |.......1,000.00 ... 1,932,500 |...... 96.625 .. 1,932,500 .1,903,750 ... ...125,000 |... .... 125,000 |... ....0[.. 2.C FE ..|..01/01/2024 ..
902973-BC-9 ... [US BANCORP ........ 1,000,000.000 |. 1,000.00 |.. .945,000 |.. . ..945,000 (.. .1,000,000 161,250 . 161,250 .0|.. 2.B FE ..|.. 10/19/2021 ..
949746-TD-3 ... [WELLS FARGO & CO ... R TS OO 1,000,000.000 |.......1,000.00 |....... 0.000 ... ....970,000 |...... 97.000 970,000 .1,000,000... 50,000 |..eveeniiviinnnen O fooiiiiiiiiiien O i 50,000 ...0].. 2.B FE ..|..01/19/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 31,048,190 XXX 31,048,190 30,483,576 125,440 1,599,671 0 2,008, 115 2,475 0 2,010,590 0] XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 31,048,190 XXX 31,048,190 30,483,576 125,440 1,599,671 0 2,008,115 2,475 0 2,010,590 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 of XXX XXX
4509999999 - Total Preferred Stocks 31,048,190 XXX 31,048,190 30,483,576 125,440 1,599,671 0 2,008, 115 2,475 0 2,010,590 of XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
03762U-10-5 ... [APOLLO COMM REAL EST FIN REIT ORD . . 177,998 . 201,635 |.. ..5,139 ....26,720 |... .0 . (63,306)... ...(63,306) |... ...0].. 09/01/2016 ..
10922N-10-3 ....|BRIGHTHOUSE FINANCIAL ORD ... 47,992 .0 .. (4,875)... ... (4,879) |... ...0].. 01/01/2024 ..
172967-42-4 ....|CITIGROUP ORD .... 492,730 0. ... 132,650 |... ...0].. 01/01/2024 ..
20825C-10-4 ... [ CONOCOPHILLIPS ORD . ... 694,190 .0 ...(118,300)]... ...0].. 06/27/2011 ..
29273V-10-0 ... [ENERGY TRANSFER UNT 1, ..1,515,796 0. .... 448,007 |... ...0].. 10/19/2018 ..
354613-10-1 ... [FRANKLIN RESOURCES ORD . ... 172,465 . . .0 ....(80,750)f... ...0].. 09/10/2015 ..
37045V-10-0 ... [GENERAL MOTORS ORD . . . 514,322 . 331,948 |.. 0. ... 167,514 |... ...0].. 01/01/2024 ..
38741L-10-7 ... [GRANITE POINT MORTGAGE TRUST ORD .. .17,721.000 |.... .. 52,631 |.. .0 ....(18,607)f... . . ...0.. 11/02/2017 ..
389375-10-6 ... [GRAY TELEVISION ORD ....30,000.000 |.... 0. .(68,700)f... .. (174,300) |... ...0].. 09/05/2019 ..
628351-10-8 ... [MUTUAL RISK MANAGEMENT LTD. 140,000.000 |......ccvvvennerrerennneens 0 foiennnnn 00000 |ovveiiniiiiiiiiiieees N .0 0 0 (.. 12/31/2010 ..
717420-10-3 ... [PHENIXFIN ORD . .10,324.000 |. . 522,823 |.. . 289,690 .0 .86,662 0[..01/01/2024 ..
75574U-10-1 ... [READY CAPITAL ORD . .50,857.000 |. . 346,845 |.. 511,190 .0 . (174,440) 0 [.. 03/22/2021 ..
780259-30-5 ....[SHELL ADR EACH REP 2 ORD ... ....14,500.000 |.... .. 908,425 .. 357,365 |.. 0. .. (45,675)|... (45,675) |... ...0].. 09/28/2015 ..
87901J-10-5 ... [TEGNA ORD ....0.000 |.... .. .0 L0 v 0 ...0|.. 09/04/2019 ..
90290N-10-9 ....[USA COMPRESSION PARTNERS COM UNT ... .11,150.000 |.... s . . 262,694 . 254,555 |.. N .. 0. .8,140 |... 0. 8,140 |... ...0].. 01/01/2024 ..
934423-10-4 ... [WARNER BROS. DISCOVERY SRS A ORD ......cceeevvvvvvnnne [ovvemmnnnns [oveennns]ivnnnniniiiinnnnnns 30,000.000 [..eevuunnniiiinnnnnn 317,100 |......... 10.570 Jivvveniiinnnnns 317,100 [oooiiiiiiiiniiins 284,400 [....covvniiiiiiiinnnn 0 fooeiiiiiiiiiiiiiiiinnnns 0 fooeiiiiiiiiiiiiiiinnnns 0 Joeeeeeeee (24,300)]..0vvvenenniiininnnnns [ T (24,300) |oevuniiiinnnnninnnns 0 .. 04/28/2022 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Publicly Traded 6,117,320 XXX 6,117,320 3,553,241 23,959 330,552 0 244,020 142,814 101,205 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 6,117,320 XXX 6,117,320 3,553,241 23,959 330,552 0 244,020 142,814 101,205 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX

63655#-10-2 ... [NATIONAL INTERSTATE INS CO OF HAWAII 500,000.000 |. . 16,902,824 |......... 33.806 |.. 16,902,824 |.. ..6,641,936 .0 .0 .0 (1,968,289)| 0 ..(1,968,289) 0f..01/01/1999 ..
89684#-10-2 ... [ TRIUMPHE CASUALTY CO ...... .75,000.000 |. . 27,813,762 |. .370.850 |.. 27,813,762 |.. 12,990,027 .0 .0 .0 .. 1,421,524 0 1,421,524 0 (.. 01/01/2006 ..
89391#-10-6 ... [ TRANSPROTECTION SVCS CO ... 300.000 |.... ...2,997,504 |..... 9,991.680 ..2,997,504 .. .0 .. e 0 s .0 ... 325,145 ... 0. 325,145 |... ...0].. 07/30/2013 ..
92206@-10-7 ... [VANLINER INS CO. ....eeevvvvnviiiinnnnniiniiinnnnnnnnnnns oreeeennnns | oereenns]iunnninniiininnnns 3,000.000 |.eevvunnnnnnnns 224,345,697 |....74,781.899 |............ 224,345,697 [......covnennns 145,489,192 [.....oovvvnniiiiinnnnns 0 fooeiiiiiiiiiiiiiiiinnnns 0 fooeiiiiiiiiiiiiiiinnnns 0 e (4,624,622)]....0uciiiiininnnnnens [V (4,624,622) |...oooeveeieeeeeenn. 0[..07/30/2013 .. ...... ......
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 272,059,787 XXX 272,059,787 165,121, 155 0 0 0 (4,846,242) 0 (4,846,242) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 272,059,787 XXX 272,059,787 165,121, 155 0 0 0 (4,846,242) 0 (4,846,242) 0 XXX XXX
5989999999 - Total Common Stocks 278,177,107 XXX 278,177,107 168,674,396 23,959 330,552 0 (4,602,223) 142,814 (4,745,037) 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 309,225,297 XXX 309, 225, 297 199,157,972 149,399 1,930,223 0 (2,594,108)| 142,814 (2,734,447) 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 3

RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-BI-0 ......... UNITED STATES TREASLRY ... . |-...01/01/2024 ... | INTERCOMPANY ... .... 198,909 |..
91282C-JA-0 ......... UNITED STATES TREASLRY ... .|--..01/16/2024 ... [Marketaxess .
912820-KG-5 ......... UNITED STATES TREASLRY ... . |-...04/10/2024 ... [Marketaxess ....490,783 |.. . ..
91282C-LC-3 ......... UNITED STATES TREASLRY ... ...08/22/2024 ... |Marketaxess ....531,738 |.. .... 525,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 1,309,219 1,325,000
716540-Bi-1 ......... |PETROLEOS L O PP PPPPPPPTRN |C ............... ...01/01/2024 | N TERCOMPANY ettt ittt e et eeet e e e e eess e e e e eenss e e e eeensseeeeennnaaaeeeennnnaaeenrnnnnneeennnnnnaeeernnnnnns |saaeeeenennnnntterennnnnteenennnnns [anreeerennnneeeeennnnaaaes 935,000 |-evuuuiiieiiiinaeees 1,000,000
0309999999. Subtotal - Bonds - All Other Governments 935,000 1,000,000
19647P-BW-2 .........| COLORADO HSG & FIN AUTH MULTIFAMILY HSG ...01/01/2024 ... | INTERCOMPANY .... 1,868,390 [..eeeeeeeniieeeeennnnd 2,243,989 |..
5741R-89-7 . .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR . 01/01/2024 ... | INTERCOMPANY . . 1,972,780 . 2,000,000
61212R-84-2 . .. MONTANA ST BRD HSG - RMBS ................. . | INTERCOMPANY . . 174,519 . 175,000
76221T-KB-4 . .| RHODE ISLAND HSG & MTG FIN CORP REV - RM . . | INTERCOMPANY . . 1,000,270 . 1,000,000
91743P-ET-8 . ..| UTAH HSG CORP .... . | INTERCOMPANY . . 1,105,053 993,726
91743P-EN-1 ......... UTAH HSG CORP ... ...01/01/2024 ... [ INTERCOMPANY ... .. 2,238,350 |.. 1,993,010 ..
0909999999. Subtotal - Bonds - U.S. Special Revenues 8,359,362 8,405,725
00038R-AA-4 .........[AASET 20192 A = ABS ...eriiiiiiiiiiiiiiii et et s e e e e e s e e e e s e e e s s s aanna e e nees | eeeeesaiineeeeens ..07/24/2024 ... [DEUTSCHE BANK SECURITIES, INC. ..euiiiiiirinniiiiiiiiiiiiiiiiii s iiii e s rrsiis s s srsnn s s snnnnn s s ssnnnnnnes |ennninneesnesnnneesensnnnneesens Joviiinneeeennninneeenns 2,521,470 |.ooovvnieiiiiiiin 2,649,393 |.
000823-AU-8 . ..| ABPCI 2RR A1R - CDO ....08/02/2024 ... |Natixis .......... . 6,000,000 . 6,000,000
00086A-AS-3 . ..|ABPCI | AB2 - CDO .. ....01/01/2024 ... | INTERCOMPANY . . 1,841,122 . 2,000,000
00090N-AC4 ......... ABDLF Il A2 - CDO .. . |--..01/01/2024 ... | INTERCOMPANY ... 1,805,000 |.. .... 2,000,000 |..
001084-AS-1 ......... AGCO CORP ... .|-...03/18/2024 ... [MORGAN STANLEY CO ... 2,991,900 |.. .... 3,000,000 |..
00206R-GL-0 ......... AT&T INC . |--..01/01/2024 ... | INTERCOMPANY 158,339 |.. 162,000 |..
00206R-MM-1 ......... AT&T INC .|-...01/01/2024 ... | INTERCOMPANY . ....128,980 |..
00255J-AA-8 ......... AASET 241 A1 - ABS .|-...06/06/2024 ...
00255U-AA-3 ......... AASET 2020-1 A - ABS . ...04/22/2024 ... | GUGGENHE IM
00258B-AA-2 ......... AASET 2021-2 A - ABS . . | DEUTSCHE BANK SECURITIES, INC. ..
00449T-AA-3 ......... ACHW 24HET A - RMBS .. . .| Jefferies .. 2,499,874 |..
012653-AD-3 . .. | ALBEMARLE CORP ......... 01/01/2024 ... | INTERCOMPANY . . 491,264
014916-AA-8 . ..| ALEXANDER FUNDING TRUST |1 01/01/2024 ...  INTERCOMPANY . . 2,625,560
01983K-AA-2 . .| ALLO 231 A2 - ABS ........ 01/01/2024 ... | INTERCOMPANY . .978,287
02343U-AJ-4 ......... [ AMCOR FINANCE (USA) INC . |-...01/01/2024 ... | INTERCOMPANY ... .. 1,553,057 |..
02377A-AA-6 ......... AMERICAN AIRLINES PASS THROUGH TRUST SER .... . |---.01/01/2024 ... | INTERCOMPANY ... ..
025816-DR-7 ......... AMERICAN EXPRESS CO . |-...04/25/2024 ... | JP Morgan 2,974,140 |..
03076C-AL-0 ......... AMERIPRISE FINANCIAL INC . . |--..01/01/2024 ... | INTERCOMPANY ... .... 495,560 |..
03331F-AA-8 ......... ANCHF 7 A - CDO . |-...01/01/2024 ... | INTERCOMPANY ...
03464J-AA-9 ......... AOMT 217 A1 - CMO/RMBS ... . |--..01/01/2024 ... | INTERCOMPANY ...
03464T-AA-7 ......... AOMT 2022-3 A1 - RMBS . |-...01/01/2024 ... | INTERCOMPANY ...
03666H-AF-8 ......... ANTARES HOLDINGS LP ...01/01/2024 ... | INTERCOMPANY .
03666H-AG-6 . ..| ANTARES HOLDINGS LP ..... 02/01/2024 ... |RBC CAPITAL MARKETS . . 2,484,375
03761U-AG-1 . ..|MIDCAP FINANCIAL INVESTMENT CORP 01/01/2024 ... | INTERCOMPANY .... . 487,754
03770D-AA-1 . ..| APOLLO DEBT SOLUTIONS BDC ... 03/18/2024 ... |Bank of America Merrill Lynch . 1,986,920
03837A-AA-8 . | APTIVPLC o ....09/09/2024 ... | GOLDMAN ....... . 1,998,240
03881C-AA-9 . ..| ARCLO 2021-FL1 A - CMBS ...01/01/2024 ... | INTERCOMPANY . . 1,695,892
038923-All-8 . ..| ARBOR REALTY TRUST INC . 01/01/2024 ... | INTERCOMPANY . . 934,102
038923-AX-6 ......... ARBOR REALTY TRUST INC ... . |-...01/01/2024 ... | INTERCOMPANY ... ....890,000 |..
04362V-AA-3 ......... ASCNT 2024-A A - ABS . . |--..04/29/2024 ... | BARCLAYS CAPITAL INC FIXED INC . .. 3,482,842 |..
04684A-AA-0 ......... AOWL 3 A1 - CDO .|....04/30/2024 ... 3,000,000 ..
04685A-3C-3 ......... ATHENE GLOBAL FUNDING .. o [---01/0172024 .. | INTERCOMPANY ...t eeeeee e e e eeeee 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 nnaa s e e e eennn e e eeennnneeeeennnnnnees [oeeeeennnnneeeennnnneeeennnnnaes [oeeeennnaneeeennnnnn 2,473,455 |..
049915-AA-9 ......... ATLX 24RPL1 A1 - RMBS .. B T I U R R 9,699,295 |..
049919-AA-1 ATLX 24RPL2 A1 - RMBS .. ...10/25/2024 ... |PIPER SANDLER ... 4,793,069 |..
053611-AN-9 . ..| AVERY DENNISON CORP 01/01/2024 ...  INTERCOMPANY . . 1,085,742
05377R-HY-3 . ..|AESOP 241 A - ABS 01/08/2024 ... |BNP Paribas .. . 499,914
053807-AW-3 . .| AVNET INC ......... 01/01/2024 ... | INTERCOMPANY . . 1,034,112
05493N-AA-0 . ..|BDS 21FL9 A - CMBS . ....01/01/2024 ... | INTERCOMPANY . . 1,313,677
05553E-AA-7 . ..|BFNS 221 A - CDO ... ....01/01/2024 ... | INTERCOMPANY .... . 939,540
05555M-AA-7 . .| BDS 24FL13 A - CMBS .. ...09/05/2024 ... |WELLS FARGO SECURITIES LLC 11,970,000
05602C-AA-2 BSPRT 2021-FL7 A - CMBS ... . |....01/01/2024 ... | INTERCOMPANY .. ... 1,968,744 |..
05608B-AA-8 ......... BX 2019=1MC A = MBS . ..niiieiieunueeeeennte e s eernneeeeeeennneseeennns s s e e ennnn s eerennnnaeeerrnnnnaeeennnnnnaaes | nneeserernnnees L...01/01/2024 .. | INTERCOMPANY ... ieiniiieieiiunnueeeeennnssesennusasseeennuasaeeennnasesseennssseeennnnnseennnnnnnsseennnnnnsseennnns |oennnnsseeennnnnnseeennnnnnseeennns |onnnseesennnnnnseenennnns 993,470
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05684B-AB-3 ......... BAIN CAPITAL SPECIALTY FINANCE INC . |-...01/01/2024 ... | INTERCOMPANY 929,058 |.. ..9,096
06759L-AD-5 ......... BARINGS BDC INC . |--..02/07/2024 ... |WELLS FARGO SECURITIES LLC ... .... 1,978,960 |..
072917-AC-1 ......... BXCMM 2022-1 A2 - CDO .. ...01/01/2024 ... | INTERCOMPANY .... ... 2,280,373 |..
073096-AA-7 ......... BAYPORT POLYMERS LLC .... . | INTERCOMPANY ... ... 1,911,968 |..
07336F-AA-4 ......... BVINV 2022-INV3 A1 - CMO/RVBS . . | INTERCOMPANY ... .... 3,009,553 |..
07336L-AB-9 . .| BVINV 2021-1NV2 A2 - CMO/RMBS . . | INTERCOMPANY . ..3,249,5%

0778FP-AL-3 . . 01/01/2024 ... | INTERCOMPANY . . 1,023,332

088929-AB-0 . ..|BGC GROUP INC ....... 01/01/2024 ... | INTERCOMPANY . . 383,392

092113-AV-1 ......... BLACK HILLS CORP ... - |----01/01/2024 ... | INTERCOMPANY .... 1,036,166 |..
092113-AX-7 ......... BLACK HILLS CORP ... weer|-...06/13/2024 ... [WELLS FARGO SECURITIES LLC ... ....997,870 |..
09247X-AT-8 ......... BLACKROCK INC - |-...01/01/2024 ...  INTERCOMPANY ... 302,549 |..
09259E-AB-4 ......... BLACKROCK TCP CAPITAL CORP . |----01/01/2024 ... | INTERCOMPANY .... ....921,803 |..
09261H-AD-9 ......... BLACKSTONE PRIVATE CREDIT FUND .. - |----01/01/2024 ... | INTERCOMPANY .... ....903,924 |..
09261H-AT-4 BLACKSTONE PRIVATE CREDIT FUND .. ...01/01/2024 ... | INTERCOMPANY .... ... 1,963,654 |..
09261M-AA-4 . ..|BLKMM VI A - CDO ....01/01/2024 ... [ INTERCOMPANY . .1,987,780

09261X-AB-8 ......... BLACKSTONE SECURED LENDING FUND .... . |----01/01/2024 ... | INTERCOMPANY .... 913,043 |..
093662-AJ-3 ......... BLOCK FINANCIAL LLC - |----01/01/2024 ... | INTERCOMPANY .... ....890,088 |..
09581J-AA-4 ......... BLUE QWL FINANCE LLC .... . |----01/01/2024 ... | INTERCOMPANY .... ...823,385 |..
09581J-AN-8 ......... BLUE OWL FINANCE LLC . -|---.04/1172024 ... |Bank of America Merrill Lynch .. ,971,720 |..
102104-AA-4 ......... CLDCD 241 A2 - ABS ... o |----11/22/2024 ... | GUGGENHE IM ,000,000 |..
10948I1-AA-1 ......... BRIGHTSPHERE INVESTMENT GROUP INC .. ...01/01/2024 ... | INTERCOMPANY ... .... 958,527 |..
11136F-BL-4 ......... BROADCOM INC . | INTERCOMPANY ... ....870,655 |..
11271L-AM-4 ... BROOKFIELD FINANCE INC . . .| DEUTSCHE BANK SECLRITIES, INC. . ....999,940 |..
115637-A8-9 . .| BROWN-FORMAN CORP ........ 01/01/2024 ... | INTERCOMPANY ... .980,364

12325J-AJ-0 . .. | FRANKLIN BSP LENDING CORP 01/01/2024 ... | INTERCOMPANY .... . 1,845,466

12326T-AA-6 . .|BJETS 242 A - ABS .. 09/06/2024 ... |Bank of America Merrill Lynch .999,977

12327C-AA-2 .........

BJETS-241-A - ABS .. -|----04/09/2024 ... | CITIGROUP ..3,999,936 |..
12434L-AA-2 ......... BXMT 2020-FL2 A - CMBS ... . |----01/01/2024 ... | INTERCOMPANY .... .. 1,048,452 |..
12530J-AA-0 ......... CFMT 22AB2 A - CMO/RMBS ... - |----01/01/2024 ... | INTERCOMPANY .... 1,743,006 |..
12546Y-AA-9 ......... CHNGE 222 A1 - CMO/RMBS . |----01/01/2024 ... | INTERCOMPANY .... ... 1,834,326 |..
125491-AN-0 ......... Cl FINANCIAL CORP - |----01/01/2024 ... | INTERCOMPANY .... .... 2,360,682 |..
125491-AT-7 ........ Cl FINANCIAL CORP .|----05/22/2024 ... |Bank of America Merrill Lynch .. 1,979,600 |..
13607L-V-1 ......... CANADIAN IMPERIAL BANK OF COMMERCE ... -|----01/01/2024 ... | INTERCOMPANY 2,086,344 |..
138616-AK-3 ......... CANTOR FITZGERALD LP ...01/01/2024 ... | INTERCOMPANY ....
14040H-CS-2 . ..| CAPITAL ONE FINANCIAL CORP 01/01/2024 ... | INTERCOMPANY . . 1,960,882
140501-AC-1 . .| CAPITAL SOUTHWEST CORP . 01/01/2024 ... | INTERCOMPANY . .903,557
141781-BV-5 . .| CARGILL INC .......... 01/01/2024 ... | INTERCOMPANY ... .. 29,163

14576A-AA-0 .........

CARM 201 A1 - RMBS .|----02/16/2024 ... | DEUTSCHE BANK SECURITIES, INC. . .. 3,385,990 |..
150890-AN-6 ......... CELANESE US HOLDINGS LLC .. - |----01/01/2024 ... | INTERCOMPANY .... 1,024,067 |..
150890-Al-4 ......... CELANESE US HOLDINGS LLC .. . |----01/01/2024 ... | INTERCOMPANY .... .... 3,148,986 |..
15672R-AA-3 ......... CERB 24 A1 - CDO ....01/01/2024 ... [ INTERCOMPANY ... .. 1,293,656 |..
15674P-AA-5 . .| CERB XXXI11 A - CDO ....01/01/2024 ... [ INTERCOMPANY ... .989,979
16159X-AB-8 CHASE 248 A3 - RMBS +|-...11/06/2024 ... |MORGAN STANLEY CO ... .... 2,760,109 |..
16160N-AB-7 ......... CHASE 24RPL4 A1A - RIBS ... .|-...00/24/2024 ... |J P MORGAN SECURITIES . .... 3,687,725 |..
161930-AB-8 ......... CHASE 24RPL2 A1A - RMBS ... +|---.05/23/2024 ... | JP Morgan 2,589,422 |..
164737-AA-6 CHRY 241 A - ABS ... ...00/25/2024 ... [BARCLAYS CAPITAL INC FIXED INC . ....999,964 |..
17288X-AB-0 . .| CITADEL LP ..... 01/01/2024 ... | INTERCOMPANY ... . 487,105
172067-PA-3 . ..|CITIGROUP INC .... 01/01/2024 ... | INTERCOMPANY . .1,070,469
174610-BE-4 . ..| CITIZENS FINANCIAL GROUP INC 01/01/2024 ... | INTERCOMPANY ... 917,843
19421U-AB-0 . ..|CASL 2019-A A2 - ABS .... 10/09/2024 ... BREAN CAPITAL, LLC .. 91,484
19828T-AA-4 . ..[COLUMBIA PIPELINES OPERATING COMPANY LLC . 01/01/2024 ... | INTERCOMPANY ... 1,035,945
20454P-AA-1 ......... COMPEER FINANCIAL, FLCA weer|-...01/01/2024 ... [ INTERCOMPANY ... ... 1,690,222 |..
206020-AB-7 .........| CONCENTRIX CORP - |----01/01/2024 ... | INTERCOMPANY .... . 2,571,115 ..

224044-CR-6
225401-BG-2 .
233046-AN-1

.| BELL TELEPHONE COMPANY OF CANADA OR BELL .

..| COX COMMUNICATIONS INC .
.| UBS GROUP AG ...

DNKN 2021-1 A2| - RMBS ....

01/01/2024 ...
....01/01/2024 ...
...01/01/2024 ...

INTERCOMPANY .
INTERCOMPANY .
INTERCOMPANY ...

. 2,035,150
.526,856

.. 2,227,202 |..
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24703D-BJ-9 . .. |DELL INTERNATIONAL LLC . |-...01/01/2024 ... | INTERCOMPANY ... ....511,787 |.. .. 10,938
253393-AF-9 .. .. |DICK'S SPORTING GOODS INC ... . |---.01/01/2024 ... | INTERCOMPANY ... ....850,255 |.. .. 14,525
254020-AA-T ......... DBRG 211 A2 - ABS ...01/01/2024 ... | INTERCOMPANY .... 936,987 |..
25755T-Ad-9 ......... DPABS 2018-1 A21 - RMBS . | INTERCOMPANY ... .... 1,610,609 |..
26209X-AC-5 ......... HONK 2020-2 A2 - RWBS ... .| BARCLAYS CAPITAL INC FIXED INC . ... 1,293,188 |..
26209X-AH-4 . .. |HONK 2024-1 A2 - ABS . .| BARCLAYS CAPITAL INC FIXED INC . .5,000,000
277432-AX-8 . ..| EASTMAN CHEMICAL CO .. . | INTERCOMPANY ... . 2,073,834
277432-AY-6 . ..| EASTMAN CHEMICAL CO 02/22/2024 ... |Bank of America Merrill Lynch . 1,987,320
278642-Al-3 ......... EBAY INC . |-...01/01/2024 ... | INTERCOMPANY 889,239 |..
29250R-Al-6 ......... ENBRIDGE ENERGY PARTNERS LP . veer|-...01/01/2024 ... | INTERCOMPANY .... .. 1,009,544 |..
20278N-AP-8 ......... ENERGY TRANSFER LP ..|....01/01/2024 ... | INTERCOMPANY ...
29977G-AC-6 ......... EVERBANK FINANCIAL CORP .|-...08/28/2024 ...
30212P-AN-7 ......... EXPEDIA GROUP INC .|-...01/01/2024 ... | INTERCOMPANY . ..
30225V-AS-6 EXTRA SPACE STORAGE LP .... ...02/22/2024 ... |WELLS FARGO SECURITIES LLC 1,958,800 |..
30332Y-AC-5 . Fl 241 A1 - ABS 10/01/2024 ... |Bank of America Merrill Lynch . 1,999,216

314890-AC-8 .........
316773-DJ-6 .........
31684D-AA-7 .........
31684F-AA-2 .........
31684G-AA-0 .........
31684H-AA-8 .........
31684J-AA-4 .........
31684U-AA-9D .........
319383-AE-5 .
33851T-AD-9 .
33853G-AB-9 .
34955Y-AN-9 ........
34960J-BG-9 .........
34961J-AY-0 .........
34966Q-AA-1 .........
35910E-AA-2 .........
36168M-AA-1 .........
3B16K-AA-4 .........
36267J-AF-7 .........
36656R-AH-4 .
37190A-AB-5 .
381416-A9-5 . .
38173M-AB-8 .........

381756-AG-2 .........
38175B-AA-2 .........
38178G-AA-8 .........
38982G-AA-4 .
39809P-AA-3 .
40434L-AN-7 . .
40440V-AB-1 .........
40445N-AA-6 .........
41707-AH-5 ...
A1707-AP-7 .........
41707-AQ-5 .........
41283L-AY-1 .........
41283L-BA-2 .........
422188-AL-2 .
422340-AE-2 ..
42250P-AE-3 .
43133J-AA-6 .
43133M-AA-9

.. | FIRST BUSEY CORP ......
..|FSMT 2111IN A4 - CMO/RMBS
.. | FSMT 2021-12 A2 - CMO/RVBS
. [FCBSL VI B2R - CDO

.. | GRMNL 2019-1 A1S - CDO ....
..| GENPACT LUXEMBOURG SARL
.| GOLDMAN SACHS GROUP INC

..| GREAT AJAX OPERATING PARTNERSHIP LP
.| GSTNE 21FL3 A - CMBS .

FERGUSON FINANCE PLC ....
FIFTH THIRD BANCORP
FIGRE 24HE6 A - RUBS ...
FIGRE 24HES A - RMBS ...
FIGRE 24HE3 A - CMO
FIGRE 24HE1 A - RMBS ...
FIGRE 24SL1 A1 - RUBS ..
FIGRE 24HE4 A - RMBS .

FCO 6RRR A1T - CDO .
FCO 1X AT - CDO ...

FORTRESS CREDIT OPPORTUNITIES XXV CLO LL .

FYBR 2023-1 A2 - ABS
GCAT 2022-NOM3 A1 - CMO/RMBS
GCAT 2022-NaM2 A1 - CMO/RMBS
GSMBS 2022-PJ6 A4 - CMO/RMBS ..

GOLUB CAPITAL BDC INC

GOLUB CAP PARTNERS SER 2024A A 6.47 02/1 ...

GOCAP 36 A - CDO
GOCAP 49 AR = CDO ..vvvveeeiiiiiiaeninis

HPS CORPORATE LENDING FUND ..
HTAP 241 A - RMBS
HNGRY 2020-1 A2 - ABS
HARDEE'S FUNDING LLC - ABS ..
HARDEE'S FUNDING LLC - ABS ..

HARLEY-DAVIDSON FINANCIAL SERVICES INC ....
HARLEY-DAVIDSON FINANCIAL SERVICES INC ....
..|HEALTH CARE SERVICE CORP MUT LEG RES CO ..
.. |HEARTLAND FINANCIAL USA INC .
.. | HEALTHPEAK OP LLC ..
.|HITR 2018-2 A1 - CDO .

HITR 6 A1 - CDO

....01/01/2024 ...
-|--..01/01/2024 ...
o 12/1172024 ...
-|--..10/10/2024 ...
.|---.07/11/2024 ...

...03/19/2024 ...
.| GOLDMAN ..

01/01/2024 ...
01/01/2024 ...
01/01/2024 ...
-|--..01/01/2024 ...
.|--..08/13/2024 ...
-|-...05/28/2024 ...
o 1171272024 ..
-|--..01/01/2024 ...
.|---.01/01/2024 ...
-|--..05/09/2024 ...

...04/25/2024 ...
01/01/2024 ...
05/30/2024 ...
04/18/2024 ...
...01/01/2024 ...

-|-...02/15/2024 ...
....01/01/2024 ...
...01/01/2024 ...

. | INTERCOMPANY .

. | INTERCOMPANY .

. | INTERCOMPANY .

-|--..06/11/2024 ...

.|---.06/21/2024 ...

-|---.09/1172024 ...

.|--..06/08/2024 ...

-|-...10/18/2024 ...

.|---.01/01/2024 ...

-|--..01/01/2024 ...

...06/06/2024 ...

01/01/2024 ...

01/01/2024 ...

....01/01/2024 ...
... 11/04/2024 ...

INTERCOMPANY
INTERCOMPANY ...
JP Morgan
Jefferies
JP Morgan
GOLDMAN ..

INTERCOMPANY .
INTERCOMPANY .
INTERCOMPANY .
INTERCOMPANY ...
Natixis
INTERCOMPANY ...
SCOTIA
INTERCOMPANY .
INTERCOMPANY ...
INTERCOMPANY ...

INTERCOMPANY .

GOLDMAN
GOLDMAN ..
INTERCOMPANY .

AFG Private Placement .
INTERCOMPANY

INTERCOMPANY ...

SMBC SECURITIES INC .

BARCLAYS CAPITAL INC FIXED INC .
BARCLAYS CAPITAL INC FIXED INC .

EXCHANGE ...
EXCHANGE ...
INTERCOMPANY ...
INTERCOMPANY ...
TRUIST
INTERCOMPANY .
INTERCOMPANY .
INTERCOMPANY .
PIPR

.808,096
. 1,366,481
. 1,058,009

. 1,915,471
.99.,680
. 2,000,000

.895,913
.981,576
.1,001,617

.718,664
. 2,526,865
.1,677,063

979,174 |..
2,072,814 |..
999,984 |..
... 1,999,475 |..
.... 3,999,976 |..

..4,999,955 |..
....999,990 |..
..4,499,923 |..

.. 1,400,222 |..
2,000,000 |..
.. 1,083,349 |..
2,000,000 |..
995,627 |..
.. 3,454,602 |..
1,732,911 |..
3,684,198 |..

5,000,000 |..
2,514,137 |..

1,486,415 |..

2,963,670 |..
2,446,889 |..
6,811,449 |..
6,376,004 |..
6,715,129 |..
....964,994 |..
... 926,743 |..
.. 1,995,260 |..

980,000 |..

. 1,000,000
. 1,000,000

. 1,000,000
. 2,500,000
. 1,785,436

SR - R EEEREEEEEEREEREEEEEREEREEEEERE R R

... 3,000,000 [..
... 2,500,000 [..
... 7,237,500 |..
... 6,500,000 [..
. 7,218,750 |..
.... 1,000,000 [..
.... 1,000,000 |..
....2,000,000 [..

.... 1,000,000 |..
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43990E-AA-9 . ..|HORZN 241 A - ABS ..... C ....09/06/2024 ... MITSUBISHI UFJ SECURITIES . 999,979 . 1,000,000
446150-AX-2 . .| HUNTINGTON BANCSHARES INC . | INTERCOMPANY ... . 844,360 . 1,113,000

. | INTERCOMPANY .
. | INTERCOMPANY ...
-|--..11/04/2024 ... | DEUTSCHE BANK SECURITIES, INC. .
....01/01/2024 ... [ INTERCOMPANY .
...07/25/2024 ... [Direct

44891A-CE-5 . ..|HYUNDAI CAPITAL AMERICA
44891A-CN-5 . .. |HYUNDAI CAPITAL AMERICA
450953-AA-2 ......... 1CNQ 244F A - CMBS
45276K-AA-5 ......... INPRL 22NQM3 A1 - RMBS

. 1,025,165
.517,458
.. 1,009,992 |..
.825,937 |..

. 1,000,000
.500,000
,000,000 |..
.848,966 |..

45660L-CK-3 ......... INDX 2005-AR2 1A1 - CMO/RMBS .. .| .. ..
45823T-AL-0 ......... INTACT FINANCIAL CORP ... .|----01/01/2024 ... | INTERCOMPANY .... 1,004,113 |.. 1,000,000 |..
46647P-DK-9 ......... JPMORGAN CHASE & CO - |----01/01/2024 ... | INTERCOMPANY .... .. 1,862,214 |.. 1,500,000 |..
46654C-AE-5 JPMT 2021-INV7 A2A - CMO/RMBS .. ...01/01/2024 ... | INTERCOMPANY .... 2,772,008 |.. 3,386,377 |..
46654D-AD-5 . .. | JPMMT 21INV4 A2 - CMO/RMBS .. 01/01/2024 ... | INTERCOMPANY . . 1,046,343 . 1,224,688
46654-AE-1 . .| JPMMT 221 A3 - CMO/RMBS 01/01/2024 ... | INTERCOMPANY . . 1,434,1% . 1,748,902
46657H-AA-9 . .|HENDR 23D A - RUBS ......... 04/25/2024 ... | BANCO SANTANDER . 4,156,563 . 4,000,000
4665711-AB-4 . J.P. MORGAN MORTGAGE TRUST 2024-4 - RIBS . 04/17/2024 ... | JP Morgan ..... . 2,961,563 . 3,000,000
46657Y-AC-8 . .| JPMNT 246 A3 - RMBS .............. 07/18/2024 ... | JP Morgan .. . 1,992,500 . 2,000,000

. |----01/01/2024 ... | INTERCOMPANY ....
- |----01/01/2024 ... | INTERCOMPANY ....
....01/01/2024 ... [ INTERCOMPANY ...
... 12/1172024 ... | GUGGENHEIM ...

469814-AA-5 ......... JACOBS ENGINEERING GROUP INC ..
472330-BM-0 ......... JEFFERIES FINANCIAL GROUP INC .
476681-AB-7 ......... JMIKE 211 A2l - ABS

2,031,882 |..
.. 1,019,495 |..
1,798,327 |..

2,000,000 |..
1,000,000 |..
1,990,000 |..

476681-AD-3 ......... JMIKE 241 A2 - ABS ... .| 1,500,000 |.. 1,500,000 |..
48254V-AE-3 ......... KKRLP 111 A2 - CDO ... .|----01/01/2024 ... | INTERCOMPANY . 1,984,560 |.. 2,000,000 |..
48255G-AA-3 . ..|KKR GROUP FINANCE CO XI1 LLC .. ...01/01/2024 ... | INTERCOMPANY ... .... 488,594 |.. ....500,000 |..
49338C-AD-5 .. . |KEYSPAN GAS EAST CORP . | INTERCOMPANY ... ....510,086 |.. ....500,000 |..

501797-A0-7 ......... BATH & BODY WORKS INC . - | INTERCOMPANY 1,017,500 |.. 1,000,000 |..
07/30/2024 ... |NOMURA SECURITIES/FIXED INCOME .

50205P-AA-0 . ..|LHOME 24RTL4 A1 - RMBS . . 2,999,978 . 3,000,000
531542-AB-4 . .. |LIBERTY UTILITIES CO . 02/23/2024 ... | TORONTO DOMINION BANK LONDON . . 2,008,660 . 2,000,000
539439-AQ-2 ......... |LLOYDS BANKING GROUP Pl ....01/01/2024 ... [ INTERCOMPANY ... . 1,410,761 . 1,500,000
55280H-All-7 .........|MCFCL 4RR ARR - CDO - |----01/01/2024 ... | INTERCOMPANY .... 1,976,914 |.. 2,000,000 |..
55283T-AA-6 MF1 2021-FL6 A - CMBS ...01/01/2024 ... | INTERCOMPANY .... 2,371,587 |.. 2,412,321 |
55284T-AA-5 . ..|MFRA 22INV1 A1 - RMBS .. 01/01/2024 ... | INTERCOMPANY ... . 1,563,142 . 1,625,234
55287A-AA-3 . ..|MFRA 24RPL1 A1 - RWBS .. 07/19/2024 ... | WELLS FARGO SECLRITIES LLC . 2,839,149 . 3,000,000
55416A-AA-7 . .| MF1 2024-FL14 LLC - ABS 01/30/2024 ... | MORGAN STANLEY CO ... . 6,982,500 . 7,000,000
556079-AF-8 MACQUARIE BANK LTD ....01/01/2024 ... [ INTERCOMPANY 1,063,103 |.. 1,000,000 |..
55903V-BA-0 WARNERMEDIA HOLDINGS INC - |----01/01/2024 ... | INTERCOMPANY .... 7,857,120 |.. 8,000,000 |..
56577J-AA-1 . .| MRNON 2021-2 AR - CDO ... ...01/01/2024 ... [ INTERCOMPANY . . 5,960,766 . 6,000,000

:...01/01/2024 ... | INTERCOMPANY ...
...08/30/2024 ... [WELLS FARGO SECURITIES LLC ...

- |----01/01/2024 ... | INTERCOMPANY ....
. |----01/01/2024 ... | INTERCOMPANY ....
...01/01/2024 ... | INTERCOMPANY

56577J-AC-7 . .. | MRNON 2021-2 BR - CDO
56577N-AS-3 ......... MRNON 213R AR - CDO

571903-BL-6 ......... MARRIOTT INTERNATIONAL INC ..
585490-AC-9 ......... MELLO 22INV1 A2 - RMBS

. 2,914,767
7,000,000 |..

1,005,728 |..
2,224,256 |..

. 3,000,000
7,000,000 |..

1,000,000 |..
2,658,882 |..

58550N-AC-5 ......... MELLO 21INV4 A3 - CMO/RMBS .. K .. 1,452,979 |.. 1,775,308 |..
50319P-AA-4 ......... MFRA 24RTL3 A1 - RMBS .|----10/30/2024 ... | DEUTSCHE BANK SECURITIES, INC. . . 1,000,000 |..
505112-BZ-5 MICRON TECHNOLOGY INC - |----01/01/2024 ... | INTERCOMPANY .... 2,080,990 |.. 2,000,000 |..
60687Y-CT-4 . .| MIZUHO FINANCIAL GROUP INC ....01/01/2024 ... [ INTERCOMPANY . . 2,074,600 . 2,000,000

61034V-AC-7 MCMML X11 A1 - CDO ....01/01/2024 ... [ INTERCOMPANY ... 1,490,727 .. 1,500,000 |..
61747Y-FB-6 MORGAN STANLEY ... ...01/01/2024 ... | INTERCOMPANY 2,014,226 |.. 2,000,000 |..
61747Y-FR-1 . .| MORGAN STANLEY ... 04/17/2024 ... | MORGAN STANLEY CO . 2,000,000 . 2,000,000

.| MORGAN STANLEY DIRECT LENDING FUND
.. MORGAN STANLEY DIRECT LENDING FUND
..|MSRM 241 A2 - RBS ...
.| JPSMT 241 A3 - RMBS

01/01/2024 ... | INTERCOMPANY .
05/14/2024 ... | TRUIST .........
04/16/2024 ... | MORGAN STANLEY & COMPANY
12/09/2024 ... | JP Morgan ........

61774A-AD-5 .
61774A-AE-3 .
61775Y-AC-4 .
61777TH-AE-5 .

. 1,000,000
. 2,000,000
.. 98,227
. 1,000,000

.965,728
.1,977,800
.. 94,206
.957,708

629377-CP-5 NRG ENERGY INC . |----01/01/2024 ... | INTERCOMPANY .... . 1,797,232 |.. 2,000,000 |..
62947A-AF-0 NPRL 2021-1 A1 - ABS . |- +|----01/01/2024 ... | INTERCOMPANY .... 1,781,774 |.. ... 1,989,441 .
62954H-BE-7 . NP BV C ....01/01/2024 ... [ INTERCOMPANY . . 1,480,142 . 1,500,000
639057-AF-5 . .. | NATWEST GROUP PLC C ....01/01/2024 ... [ INTERCOMPANY . .2,010,114 . 2,000,000
639057-AK-4 . .. | NATWEST GROUP PLC .. C ....01/01/2024 ... [ INTERCOMPANY . . 1,024,592 . 1,000,000
63943D-AA-7 . .|NAVTR 241 A - ABS .. C ...00/13/2024 ... [CITIGROLP ..... . 4,998,206 .5,000,000

641062-AV-6 NESTLE HOLDINGS INC .. UV P wer|-...01/0172024 ... [ INTERCOMPANY . . . 181,776 |.. 200,000 |..
647551-AF-7 ......... NEW MOUNTAIN FINANCE CORP ....eeeieiisstetttiiittteee ettt ettt ettt e e e sttt e e e e sttt e e e e esibieeees [ eeeeesannnneeeans ....01/25/2024 ... [Bank of America Merrill LyNCh .........cccoueiiiiiiiiuiiiiiiiiiiiiiiiiiiiiiiie et ittt eeeeeiies |oeeeiiiiie e e e e e e esiiiiees |eeeeiiiiiee e 3,958,560 |...eeiiuriiiiiiiinnnns 4,000,000
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647551-AG-5 ......... NEW MOUNTAIN FINANCE CORP ... .|....09/23/2024 ... [SMBC SECURITIES INC . 993,630 |.. .... 1,000,000 |..
64831P-AA-3 ......... NRMLT 24RTL1 A1 - RMBS . |--.-04/03/2024 ... | GOLDVAN ... 1,999,978 |.. .... 2,000,000 |..
64831U-AA-2 ......... NRZT 22NQM4 A1 - CMO/RMBS ...01/01/2024 ... | INTERCOMPANY .... .. 1,747,934 |.. ... 1,740,738 |..
649604-AG-0 ......... NEW YORK MORTGAGE TRUST INC ... . | INTERCOMPANY ...
649840-CV-5 ......... NEW YORK STATE ELECTRIC & GAS CORP ... . | INTERCOMPANY s s
649840-CHi-3 . ..|NEW YORK STATE ELECTRIC & GAS CORP 08/01/2024 ... |MITSUBISHI UFJ SECURITIES 1,995,040 2,000,000
66765R-CL-8 . .| NORTHWEST NATURAL GAS CO 01/01/2024 ... | INTERCOMPANY ... .510,207 .485,000
67080L-AD-7 . ..|NUVEEN LLC ....oeeeeneeee 04/08/2024 ... |Bank of America Merrill Lynch . 3,994,560 . 4,000,000
671190-AB-5 ......... 0BX 2024-J1 A2 - RUBS .. .|....11/01/2024 ... [MORGAN STANLEY CO 871,113 |.. 884,968 |..
67119R-AA-5 ......... NYMT 24BPL3 A1 - RMBS .. veer|....09/13/2024 ... [NOMURA SECURITIES/FIXED INCOME .... 4,999,910 |.. .... 5,000,000 |..
67120T-AA-8 ......... NYMT 24BPL2 A1 - RMBS .. ..|....05/23/2024 ... |PERFORMANCE TRUST CAPITAL PARTNERS .. .. 1,999,958 |.. .... 2,000,000 |..
67403A-AD-1 ......... OAKTREE STRATEGIC CREDIT FUND . .|--..07/16/2024 ... |WELLS FARGO SECURITIES LLC ... 1,988,160 |.. .... 2,000,000 |..
67448X-AA-4 ......... 0BX 2021-J3 A1 - CMO/RMBS . |-...01/01/2024 ... | INTERCOMPANY .. 1,655,832 |.. .... 2,085,627 |..
67648B-AE-2 ......... BVINV 22INV1 A5 - CMO/RVBS .. . |--..01/01/2024 ... | INTERCOMPANY ... 2,831,099 |.oeereniieieeeeiins 3,224,934 |..
682680-BL-6 ......... ONEOK INC . |-...01/01/2024 ... | INTERCOMPANY ... 1,058,885 |.. .... 1,000,000 |..
682680-CD-3 ......... ONECK INC ...09/10/2024 ... 1,991,280 |.. .... 2,000,000 |..
68269J-AE-1 . | OMFIT 2023-1 A - ABS . 01/01/2024 ... | INTERCOMPANY . . 1,519,187 . 1,500,000

.| ORACLE CORP .

68389X-BN-4 . . 01/01/2024 ... | INTERCOMPANY . . 949,213 . 1,000,000
691200-AC-3 . -|OR IV ATR - CDO .. ....07/30/2024 ... [SCOTIA ...... .750,000 .750,000
69120T-AA-4 ORTF 2020-1 A1R - CDO .. .|----01/01/2024 ... | INTERCOMPANY . 2,002,174 |.. 2,000,000 |..
69120V-AN-3 ......... BLUE OWL CREDIT INCOME CORP ... - |----01/01/2024 ... | INTERCOMPANY .... 1,000,000 |..
69120V-AR-2 ......... BLUE OWL CREDIT INCOME CORP ... ...01/01/2024 ... | INTERCOMPANY .... .. 1,000,000 |..
69121B-AA-2 ......... OR 7 A1-0CDO ....... ...12/3172024 ... | Various 1,800,390 |.. 1,800,000 |..
69291V-AB-0 . ..|PKAIR 241 A - ABS .. 06/20/2024 ... |BNP Paribas .. . 1,999,977 . 2,000,000
693581-AA-8 . ..| PRPM 24RCF1 A1 - RMBS 01/22/2024 ... | NOMURA SECURITIES/FIXED INCOME . . 1,916,282 . 2,000,000
69381E-AA-1 . ..|PKAIR 242 A - ABS ..... 09/18/2024 ... MIZUHO SECURITIES USA INC. ..3,999,994 . 4,000,000
69381J-AA-0 ......... PRPM 24RCF5 A1 - RMBS -|-...08/02/2024 ... 3,900,916 |.. 4,000,000 |..
69381L-AA-5 ......... PRPM 24RPL3 A1 - RUBS ... .| 11/04/2024 ... 1,927,848 |.. 2,000,000 |..
693987-AA-7 ......... PRPM 24RCF2 A1 - RMBS ... -|-...03/28/2024 ... 3,804,640 |.. 4,000,000 |..
69506Y-8C-4 BANC OF CALIFORNIA . ...01/01/2024 ... [ INTERCOMPANY . 173,000 |.. 200,000 |..
69547X-AA-0 . ..|PAID 243 A - ABS ... 03/08/2024 ... | Jefferies ..... . 3,500,000 . 3,500,000
701630-AE-8 . ..|PARLI 2R AR - CDO .. ....01/01/2024 ... [ INTERCOMPANY . . 1,254,318 . 1,262,174
70806J-AA-5 . L|PNTPK 111 A1 - CDO ... ....04/01/2024 ... [SCOTIA ...... . 2,500,000 . 2,500,000
709599-BS-2 PENSKE TRUCK LEASING CO LP .. .|----01/01/2024 ... | INTERCOMPANY . 1,013,271 |.. 1,000,000 |..
71845J-AC-2 PHILLIPS EDISON GROCERY CENTER OPERATING . ...09/09/2024 ... [ JP Morgan 1,969,160 |.. 2,000,000 |..
718547-AU-6 . .| PHILLIPS 66 CO ............ 09/09/2024 ... | TORONTO DOMINION BANK LONDON . . 2,062,620 . 2,000,000

..|PMTLT 24INV1 A3 - RMBS .
..|PNT 2023-1 A1 - RMBS .
..|PNT 2024-1 A1 - RMBS .
.| PRPM 24RPL4 A1 - RMBS

73015B-AC-9 .
T3071J-AA-T .
T3071K-AA-4 .

. 1,473,516
. 4,710,193
. 2,925,001

. 1,500,000
. 4,840,275
. 3,000,000

.|Bank of America Merrill Lynch ..
02/21/2024 ... |BARCLAYS CAPITAL INC FIXED INC .
07/01/2024 ... |NOMURA SECURITIES/FIXED INCOME .

T4448M-AA-4 . . 11/22/2024 ... | GOLDMAN ....... . 1,921,102 . 2,000,000

74930B-AG0 ......... RBB  BANCORP -|----01/01/2024 ... | INTERCOMPANY . 1,000,000 |..
749384-AA-1 ......... RCKT 2021-5 A1 - RMBS . |----01/01/2024 ... | INTERCOMPANY .... . .. 2,927,831 |..
T4938F-AA-6 ......... RCKT 2022-1 A1 - CMO/RMBS ... - |----01/01/2024 ... | INTERCOMPANY .... .. 1,457,249 |.. . 1,774,953 |..
74938Q-AB-0 ......... RCKT 24INV1 A2 - RMBS .|---.06/13/2024 ... |Bank of America Merrill Lynch 3,987,500 |.. 4,000,000 |..
749410-AA-4 ......... RCKT 24CES6 A1A - RMBS .... -|---.08/14/2024 ... |Bank of America Merrill Lynch 4,999,903 |.. 5,000,000 |..
749414-AA-6 RCKT 24CES7 A1A - RMBS .... ...00/20/2024 ... | CITIGROUP 3,499,950 |.. 3,500,000 |..
749421-AA-1 . .| ROKT 24CES8 A1A - RMBS . 10/18/2024 ... [WELLS FARGO SECURITIES LLC . 2,000,000 . 2,000,000

.. | RCKT 24CES1 A1A - RUBS .
.. | RCKT 24CES3 A1A - RUBS .
-|RPIT 2019-1 A - CMO/RVBS .

749424-AA-5 .
T4942A-AA-1 .

. |Bank of America Merrill Lynch ..
.| BARCLAYS CAPITAL INC FIXED INC .

. 3,999,981
. 3,999,987

. 4,000,000

74968R-AA-3 . . 01/01/2024 ... | INTERCOMPANY ... .486,414 .
74969X-AA-9 . ..[RPIT 221 A - CMO/RMBS .. 01/01/2024 ... | INTERCOMPANY . . 1,589,637 . 1,859,225
754000-AA-5 ......... RATE 21J1 A1 - CMO/RMBS ... weer|-...01/01/2024 ... [ INTERCOMPANY ... ... 1,386,127 |.. ... 1,601,042 |..
75574U-AC-5 ......... READY CAPITAL CORP . - |--..01/01/2024 ... | INTERCOMPANY .... .... 1,000,000 [..
758750-AE-3 ......... REGAL REXNORD CORP . . .. |--..01/01/2024 ... | INTERCOMPANY .... .. .. ....2,000,000 [..
78403D-AZ-3 ......... SBATON 221 10 = BMBS ..oeiieiiiittttteeitt ettt ettt ettt e et et e et e e eeeesiies [ ereeeeaaneeeees ....01/0172024 ... [ INTERCOMPANY ..iissstteetittt ettt ettt ettt ettt et e e sttt e e e esb et e e e ssbseeeessnnneees |oeeeiniiiieeeeesnibeeeeeeiinieees |oeeeeiiiiiieeeeeiianes 2,049,890 |..oooiiiiiiiiiinnns 2,000,000
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78433D-AA-2 ......... SEB4P 211 A2 - ABS ...04/10/2024 ... |BARCLAYS CAPITAL INC FIXED INC . ... 2,340,618 |.. ... 2,493,750 |.. .. 24,783

...08/21/2024 ... | JP Morgan

g'eld

78436V-AA-9 ......... SAIF SECURITIZATION TRUST 2024-CES1 - CM ... [-+--08/2172024 .. { P MOFGAN ~...eeiiiiiieee e e e e e e e e e aa e e e e e e s [ereee e e e e e e e e e e e e e e enns [eeee e e e 2,499,952 |.. .... 2,500,000 [.. .. 11,509
79581V-AA-0 ......... GRADE 24CEST A1 - RMBS ...03/19/2024 ... | GOLDMAN ... 5,999,864 |.. ....6,000,000 [..
79588T-AD-2 ......... SAMMONS FINANCIAL GROUP INC . . | INTERCOMPANY . .... 1,000,000 [..
79588T-AF-T7 ......... SAMMONS FINANCIAL GROUP INC . . | WELLS FARGO SECURITIES LLC , ....2,000,000 [..
81748E-AB-2 . ..| SEMT 247 A2 - RUBS ......... .|Bank of America Merrill Lynch ..2,236,992 . 2,250,000
81748T-AA-1 . ..| SEMT 2021-7 A1 - CMO/RWBS . | INTERCOMPANY ... . 1,048,981 . 1,281,687
81749E-AA-3 . .| SEMT 24HY A1A - RMBS . 10/28/2024 ... Bank of America Merrill Lynch . 1,970,441 . 2,000,000
817743-AJ-6 SPRO 241 A2 - RMBS ... - |----01/17/2024 ... | BARCLAYS CAPITAL INC FIXED INC . 1,500,000 |.. 1,500,000 |..
82809J-AA-7 SPCSL 4R AAR - CDO ...00/05/2024 ... | GREENSLEDGE CAPITAL MARKETS LLC .. 4,000,000 |.. 4,000,000 |..
829932-AC-6 . .. | SIXTH STREET LENDING PARTNERS . 09/09/2024 ... |Bank of America Merrill Lynch .. . 1,996,820 . 2,000,000
83012A-AA-7 . ..| SIXTH STREET SPECIALTY LENDING INC 01/01/2024 ... | INTERCOMPANY ... .912,527 . 1,000,000
83100A-AA-0 . .| SLAM 241 A - ABS ............ ....09/17/2024 ... [MITSUBISHI UFJ SECURITIES ..2,499,935 . 2,500,000
854502-AS-0 . ..| STANLEY BLACK & DECKER INC ...01/01/2024 ... | INTERCOMPANY ............... . 1,503,729 . 1,500,000
85572R-AA-T . ..|STARR 2018-1 A - ABS . ...05/08/2024 ... [DEUTSCHE BANK SECURITIES, INC. . 206,504 .219,248
86190B-AA-2 . ..| STR 2021-1 A1 - ABS 07/02/2024 ... | DEUTSCHE BANK SECURITIES, INC. . 1,927,445 . 2,216,250
86212K-AF-7 ......... STR 231 A1 - ABS -|----04/30/2024 ... | DEUTSCHE BANK SECURITIES, INC.

86212X-AL-4 ......... STR 241 A1 - ABS ... . |----04/05/2024 ... | CITIGROUP

86212X-Al-2 ......... STR 241 A2 - ABS ... -|----04/05/2024 ... | CITIGROUP . .. ..
86213*-AA-0 ......... STONEHENGE CAPITAL FUND NEVADA |11 LLC . «or|-...04/18/2024 ... | AFG Private Placement .... ... 1,342,489 |.. .. 1,342,489 |..
86324C-AA-9 ......... STRE 241 A - ABS B PO O e 2,354,585 |.. 2,355,000 |..
864300-AA-6 ......... SUBWAY 241 A21 - RUBS .. . |----05/30/2024 ... | MORGAN STANLEY CO 1,000,000 |.. 1,000,000 |..
864300-AG-3 ......... SUBWAY 243 A21 - ABS ... -|----08/06/2024 ... | BARCLAYS CAPITAL INC FIXED INC . 3,000,000 |.. 3,000,000 |..
866677-AE-7 ......... SUN COMMUNITIES OPERATING LP ...02/22/2024 ... 1,626,540 |.. 2,000,000 |..
866677-AJ-6 . ..| SUN COMMUNITIES OPERATING LP 01/01/2024 ... | INTERCOMPANY . .2,018,156 . 2,000,000
87264A-CY-9 . ..|T-MOBILE USA INC ... 01/01/2024 ... | INTERCOMPANY ... .2,012,080 . 2,000,000
872652-AA-0 . ..| TPG OPERATING GROUP |1 LP 02/29/2024 ... |Bank of America Merrill Lynch . 2,997,090 . 3,000,000
87267C-AA-6 ......... TRP 211 A - ABS .|--..03/15/2024 ... |Various .. 7,906,942 |.. 8,884,848 |..
87340#-AA-0 ......... T. ROWE PRICE OHA PRIVATE CREDIT FUND .. -|-...03/07/2024 ...|AFG Private Placement . 2,000,000 |.. 2,000,000 |..
87342R-AH-T ......... BELL 2021-1 A22 - RMBS . |--..01/01/2024 ... | INTERCOMPANY 4,611,414 |.. 5,403,750 |..
873436-AC-5 AG TWIN BROOK TCAP C 6.52 10/15/2029 ... ...11/14/2024 ... | AFG Private Placement . 1,000,000 |.. 1,000,000 |..
876030-AA-5 . ..| TAPESTRY INC ........ 01/01/2024 ... | INTERCOMPANY . . 2,435,619 . 3,000,000
88603U-AA-7 . ..| THRST 2021 A - ABS . ...04/17/2024 ... | GUGGENHEIM . .808,587 .881,204
89054Y-AA-1 . .| TRK 24RTL1 A1 - RMBS . 02/22/2024 ... | MORGAN STANLEY CO ..3,999,958 . 4,000,000

89055J-AA-3 .........
89182J-AA-9 .........
891820-AA-3 .........
89183C-AA-3 .........
89183G-AA-4 .........
891947-AA-1 .........
896239-AE-0 .........
89683L-AA-8 .........
898912-AA-8 .
903521I-AD-6 .
90354P-AA-5 . .
90355R-AC-6 .........
912028-AA-6 .........
91528A-AA-T .........
922590-AA-5 ..
922501-AA-2 .
92345Y-AH-9 ...
92737D-AA-6 ...
92830%H-AA-4
92840V-AG-7 .

92841Y-AA-3 .
92852L-AC-3

..| TROP 2024-1 A2 - ABS .
.. | STEAM 2021-1 A - ABS .
.| STEAM 2021-3 A - ABS .

..|VCC 243 A - CMO/RMBS ...
..|VCC 244 A - RUBS
.. | VERISK ANALYTICS INC ...
.| VINEB 24SFR1 A - CMBS ..

TRK 24RRT2 A1 - RMBS ...
TPMT 24CES2 A1A - RMBS ....
TPNT 24CES4 A1 - RMBS
TPMT 24CES1 A1A - RMBS ...
TPNT 244 A1A - RUBS
TPMT 24CES6 A1 - RWBS ..
TRIMBLE INC
TRP 212 A - RIBS

UM 21INV3 A3 - CMO/RMBS .
STEAM 241 A - ABS ..
UNLOK 242 A - RUBS .

VSTA 24CES1 A1 - RMBS

..| VISTRA OPERATIONS COMPANY LLC .
.| VSTA 24CES2 A1 - RMBS

VITERRA FINANCE BV

- |....00/1172024 ...
.|---.02/13/2024 ...
-|-...00/12/2024 ...
.|---.01/11/2024 ...
-|-...10/18/2024 ...
o|-.-.11720/2024 ...
-|--..01/01/2024 ...

...00/04/2024 ...
08/15/2024 ...

MORGAN STANLEY CO ...
GOLDMAN
JP Morgan ..
J P MORGAN SECWRITIES ...

NOMURA SECURITIES/FIXED INCOME ....

INTERCOMPANY
Various

BARCLAYS CAPITAL INC FIXED INC .
. | INTERCOMPANY ...
. |MITSUBISHI UFJ SECLRITIES
.|---.01/01/2024 ...
-|-...00/24/2024 ...
.|---.09/17/2024 ...
-|---.06/10/2024 ...
.|---.08/06/2024 ...
-|--..01/01/2024 ...
.|---.02/15/2024 ...

...056/10/2024 ...
01/01/2024 ...

09/20/2024 ...
...01/01/2024 ...

INTERCOMPANY
WELLS FARGO SECURITIES LLC

BARCLAYS CAPITAL INC FIXED INC .
BARCLAYS CAPITAL INC FIXED INC .

CITIGROUP
INTERCOMPANY

Bank of America Merrill Lynch ..

PIPR
INTERCOMPANY .

JP Morgan ..
INTERCOMPANY ...

. 4,000,000
. 1,149,023
. 1,985,624

. 1,421,250
. 3,500,000

2,999,953 |..
2,999,954 |..
4,999,964 |..
.. 1,499,975 |..
2,942,446 |..

1,066,780 |..
.. 7,225,971 |..

2,106,982 |..
3,998,737 |..
1,991,051 |..
2,499,924 |..
3,999,861 |..
1,067,322 |..
5,684,131 |..
.. 1,249,987 |..

988,548 |..

. 4,000,000
. 1,309,584
. 2,219,737

. 1,500,000
. 3,500,000

3,000,000 |..
3,000,000 |..
5,000,000 |..
1,500,000 |..
3,000,000 |..
1,000,000 |..
1,000,000 |..
7,983,651 |..

.. 2,573,842 |..
4,000,000 |..
2,000,000 |..
2,500,000 |..
4,000,000 |..
1,000,000 |..
6,000,000 |..
1,250,000 |..

.... 1,000,000 |..
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95058X-AK-4 ......... WEN 211 A2 - RMBS .. . |-...01/01/2024 ... | INTERCOMPANY ... ... 1,354,054 |.. .... 1,569,603 |..
950810-AA-9 ......... WESBANCO INC . |---.01/01/2024 ... | INTERCOMPANY ... 827,219 |.. .... 1,000,000 |..
963320-BC-9 ......... WHIRLPOOL CORP ...02/22/2024 ... |BNP Paribas 997,810 |.. .... 1,000,000 |..
969457-CJ-7 ......... WILLIAMS COMPANIES INC . 01/01/2024 ... | INTERCOMPANY ... .... 1,565,777 |.. .... 1,500,000 |..
97064E-AA-6 ......... WESTF 2018-A A - ABS . . | DEUTSCHE BANK SECURITIES, INC. . e 2,202,991 | 2,299,290 |..
97064G-AA-1 . .| WESTF 2021-A A - ABS . . | INTERCOMPANY ... . 1,683,700 . 2,035,068
974153-AB-4 . ..|WSTOP 201 A2 - RMBS .. . | INTERCOMPANY ... 1,772,411 . 1,970,000
974153-AE-8 . .. | WSTOP 2024-1A A2 - ABS . 11/19/2024 ... | MORGAN STANLEY CO . 1,000,000 . 1,000,000
97988P-BA-3 ......... WDMNT 171RR A1R - CDO . |-...01/01/2024 ... | INTERCOMPANY 992,207 |.. .... 1,000,000 |..
979880-AY-0 ......... WDNNT 172RR ARR - CDO .. |- 1172772024 ... | CITIGROUP ....6,000,000 |.. ....6,000,000 |..
98877G-A0-1 ......... ZCCP 2019-1 A1R - CDO ... ...01/01/2024 ... [ INTERCOMPANY ... ... 1,857,720 |.. ... 1,857,515 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 689,614,124 458,809,677
35180Y-AB-9 ......... FRANCHISE GROUP, INC. = INITIAL TERM LOA ..eiiiiiiiiiiiiiiiie e ‘ ................. ‘....11/04/2024 ...‘CAPITALIZED = U Y 51,632 |.eeiiiiiiiiiiiiiees 85,711
35180Y-AJ-2 ......... FRANCHISE GROUP, INC. — THIRD AMENDMENT ........iiiieiirenneseemnnnenasearnnnnnseennnnnnnsseennnnnnssseennnnnnasennns |ennnnseeseennnnns fonns 11/04/2024 ... | CAPITALIZED INTEREST ... iiessuuueeeinnnunaeennnnuaeeeeennnuaeeeensnuasesennnnnaseennnnnssseeennnnnsseennnnnnnssenns [snnnsssennnnnnseeennnnnnseernnnnns [onneeernnnnnnseeeeennnnnaes 70,392 |eeeiniiieeeeninieeeeees 115,581 e 0
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 122,023 201,292 0
2509999997. Total - Bonds - Part 3 700,339,728 469,741,694 3,274,989
2509999998. Total - Bonds - Part 5 47,014,580 47,870,571 409,142
2509999999. Total - Bonds 747,354,308 517,612,265 3,684,130
06055H-AB-9 ......... BANK OF AMERICA CORP ....iiiieeiiiisiiiriis s e e citii s e e s eai s e s res s s e s e s aaa s s s e raan s s s s snnnnassssssasnnnssssnns | cennnnneeenennnn [oen 0170172024 ... [ INTERCOMPANY ... .iitrii e ceeii ettt e s e e e s e eaaa e e e s e ana e e s s e snaa s e s s eannnnseesnnns |ensnnnneeenennnns 2,000,000.000 |...cvvvunrirrirrnnnnnns 2,000,000
190750-AF-9 ......... COBANK ACB ....04/09/2024 ... |MORGAN STANLEY CO ... ..2,000,000.000 |.. .... 2,000,000 |..
28852N-40-6 ......... ELLINGTON FINANCIAL INC ....01/01/2024 ... | INTERCOMPANY 40,000.000 |.. 965,000 |..
665859-A0-7 ......... NORTHERN TRUST CORP ....01/01/2024 ... | INTERCOMPANY .... ..2,000,000.000 |.. .... 1,880,000 |..
693475-BC-8 ......... PNC FINANCIAL SERVICES GROUP INC ... ....01/01/2024 ... | INTERCOMPANY .... ..1,000,000.000 ..
693475-8P-9 ......... PNC FINANCIAL SERVICES GROUP INC ... ....01/01/2024 ... | INTERCOMPANY .... ..1,000,000.000 |.. . ..
898320-AF-6 ......... TRUIST FINANCIAL CORP I ...01/01/2024 ... | INTERCOMPANY ... ..1,000,000.000 |.. .... 903,750 |..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 9,473,750
4509999997. Total - Preferred Stocks - Part 3 9,473,750
4509999998. Total - Preferred Stocks - Part 5 2,168,438
4509999999. Total - Preferred Stocks 11,642, 188
10922N-10-3 ......... BRIGHTHOUSE FINANCIAL ORD ... ....01/01/2024 ... | INTERCOMPANY .... 181.000 |..
172967-42-4 ......... CITIGROUP ORD ....01/01/2024 ... | INTERCOMPANY .... ....1,800.000 |..
37045V-10-0 ......... GENERAL MOTORS ORD . ....01/01/2024 ... | INTERCOMPANY .... ....7,170.000 |..
717420-10-3 ......... PHENIXFIN ORD ....01/01/2024 ... | INTERCOMPANY .... . ....5,541.000 |.. .
90290N-10-9 ......... USA COMPRESSION PARTNERS COM UNT ... ...ieeeesueeeeeinnninaeeseennnnaseeennnassseennnnnsesnnnnnnsseennnnnnasannnnnns | onnnnseeseennnn [one .01/01/2024 ... [ INTERCOMPANY ... ieetuieeeeeenue e e e e eeeueseseeennessseeenssaeeseeesnsasseennnssaseeeennnaseeeennnnnseeennnnnnsseennn [oennnnnnneeeennnnnnns 11,150.000 [.oevvvneniiieiinieeees 254,555
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 848,364
92206@-10-7 ......... VANLINER INSURANCE COMPANY ....01/31/2024 ... STOCK OPTIONS ... ... 0.000 |.. ....3,190 |..
92206€-10-7 ......... VANLINER INSURANCE COMPANY ....02/29/2024 ... |STOCK OPTIONS ... ... 0.000 |..
92206@-10-7 ......... VANLINER INSURANCE COMPANY ....08/31/2024 ... |STOCK OPTIONS ... .. 0.000 ..
92206@-10-7 . ..| VANLINER INSURANCE COMPANY .. ....04/30/2024 ... |STOCK OPTIONS 0.000 |..
92206@-10-7 . .| VANLINER INSURANCE COMPANY .. ....05/31/2024 ... |STOCK OPTIONS 0.000 |..
92206@-10-7 . ..| VANLINER INSURANCE COMPANY .. ....06/30/2024 ... |STOCK OPTIONS 0.000 |..
92206@-10-7 . .| VANLINER INSURANCE COMPANY .. ....07/31/2024 ... |STOCK OPTIONS 0.000 |..
92206@-10-7 . ..| VANLINER INSURANCE COMPANY .. ....08/31/2024 ... |STOCK OPTIONS 0.000 |..
92206@-10-7 ......... VANLINER INSURANCE COMPANY ....09/30/2024 ... |STOCK OPTIONS ... ... 0.000 |..
92206€-10-7 ......... VANLINER INSURANCE COMPANY ....10/31/2024 ... STOCK OPTIONS ... ... 0.000 |..
92206@-10-7 ......... VANLINER INSURANCE COMPANY ....11/30/2024 ... |STOCK OPTIONS ... ... 0.000 |..
92206€-10-7 ......... VANLINER INSURANCE COMPANY L 12/3172024 ... [ STOCK OPTIONS ....iiiiiuuuuntitiissussistieeus st s steees s e s teesse s s e e easai e s esessesesssseessasesssensnassessnnsnnsss |soesnnnsseseennnnnseseeennns 0.000 ,
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 52,511 XXX 0
5989999997. Total - Common Stocks - Part 3 900,875 XXX 0
5989999998. Total - Common Stocks - Part 5 54,479 XXX 0
5989999999. Total - Common Stocks 955,354 XXX 0
5999999999. Total - Preferred and Common Stocks 12,597,542 XXX 51,850
6009999999 - Totals 759,951,850 XXX 3,735,980
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36241L-S7-2 .. | GN 783242 - RMBS ..12/01/2024 . [Paydown ... ...12,699 0 ... 12,699 |.... ..02/15/2026 .
38373A-D9-4 ...| GNR 2009-069 PV - CMO/RMBS ..12/01/2024 . [Paydown . 0 1,569 |. ..08/20/2039 .
38375G-2G-5 .. | GNR 2012-102 DN - CMO/RMBS ..09/20/2024 . [Paydown . 0 36,035 |. ..09/20/2040 .
38376E-VJ-1 .. | GNR 2009-110 AB - CMO/RWBS ..12/01/2024 . [Paydown . 0 .9,695 |. ..04/16/2039 .
38378T-AF-7 .. |GNR 2013-071 GA - CMO/RMBS ..........ccoeveeeens [oeeeenn .12/01/2024 . [Paydown ... 0 e ...21,044 ... ..07/20/2041 .
38379X-KD-1 .. | GNR 2016-083 AP - CMO/RMBS ..........ccoeeeeeess [ ooeins ..12/01/2024 . [Paydown L0 ... 17,456 ... ..10/20/2045 .
912828-XT-2 .. |UNITED STATES TREASLRY ......oovvvrriviiiiininninn [ oo ..05/31/2024 . [Maturity @ 100.00 .. 0 ..05/31/2024 .
912828-Y8~7 .. |UNITED STATES TREASLRY .....coovvvviiiiiiiiiinennn [ oo ..07/31/2024 . [Maturity @ 100.00 . 0 . ..07/31/2024 .
912828-YH-7 .. |UNITED STATES TREASRY .......ooovvvvvveeeeeneenei e | 09/30/2024 . | Maturity @ 100.00 ..1,000,000|.......... 1,000,000 .... 99,859 . 0 ,000 000 |.... ..09/30/2024 .
0109999999. Subtotal - Bonds - U.S. Governments 1,388,398 1,388,398 1,387,453 1,388,341 0 ,388,398 XXX
68609T-D-7 .. |0HEGON ...................................................... |..12/02/2024 .|Direcl ...................................................... 130,000 ............. 130,000 ............ 139,965 |............ 131,029 |.ovvvvvveieennes 0leeeeenns (1,029)..00uvnnnnnnnnns (U (1,029) .o 0., 130,000 ..12/01/2048 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 130,000 130,000 139,965 131,029 0 (1,029) 0 (1,029) 0 130,000 XXX
01179R-LA-9 .. | ALASKA MUN BD BK ALASKA MUN BD BK AUTH ......|....... ..03/01/2024 . [Maturity @ 100.00 ...... |.eceereeeeeeeenninnns |oeeeeees 1,205,000 [........... 1,205,000 |......... 1,390,257 |......... 1,208,931 |oovvvvviiiinnnns (VN F, (3,931)[cevvnnniiininnne () (3,931) ,205,000 ..03/01/2024 .
19647P-BA-0 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .....]....... ..12/01/2024 . [Paydown ... 0. ....8,366 |.... ..02/01/2044 .
19647P-Bli-2 .. | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .....|....... ..12/01/2024 . [Paydown ... L0 ..10/01/2057 .
20775C-ZE-7 .. | CONNECTICUT ST HSG FIN AUTH HSG MTG FIN .....{....... ..11/15/2024 . [Direct ... 0. ..11/15/2041 .
3128MM-UM-3 .. | FH G18587 - RMBS ..12/01/2024 . [Paydown . L0 ..02/01/2031 .
3128P7-5B-5 .. |FH C91742 - RMBS .... ..12/01/2024 . [Paydown ... 0. ..01/01/2034 .
3128P7-7L-1 .. |FH C91799 - RMBS .... ..12/01/2024 . [Paydown ... L0 ..11/01/2034 .
3128P7-06-3 .. |FH C91377 - RWBS .... ..12/01/2024 . [Paydown ... 0. ..06/01/2031 .
3128P7-QN-6 .. |FH C91361 - RMBS . ..12/01/2024 . [Paydown . L0 ..03/01/2031 .
3128P7-W5-8 .. |FH C91568 - RWBS . ..12/01/2024 . [Paydown . L0 ..10/01/2032 .
3128P7-XX-6 .. |FH C91594 - RMBS . ..12/01/2024 . [Paydown . L0 ..01/01/2033 .
3128PV-BS-8 .. |FH J15449 - RIBS .... ..12/01/2024 . [Paydown ... 0. ..05/01/2026 .
31294L-6V-0 .. |FH E02684 - RMBS .... ..12/01/2024 . [Paydown ... L0 ..03/01/2025 .
3132J4-H3-6 ...|FH G30949 - RMBS .... ..12/01/2024 . [Paydown ... 0. ..08/01/2036 .
3133N3-U9-3 ...|FH RE6008 - RMBS .... ..12/01/2024 . [Paydown ... L0 ..11/01/2049 .
3133N3-VG-6 .. |FH RE6015 - RMBS . ..12/01/2024 . [Paydown ... 0. ..09/01/2049 .
31350A-BR-8 .. | FEDMFH 15M034 A - CMBS ....... ..07/15/2024 . [Direct ... L0 ..04/15/2025 .
3136A5-BB-1 .. | FNR 2012-40 PA - CMO/RMBS . ..12/01/2024 . [Paydown . 0. ..09/25/2040 .
3136A5-P6-7 .. |FNR 2012-53 PB - CMO/RMBS ... ..12/01/2024 . [Paydown ... L0 ..02/25/2041 .
3136A7-5E-8 .. |FNR 2012-96 PD - CMO/RMBS . ..03/25/2024 . [Paydown . L0 ..07/25/2041 .
3136AA-MJ-1 .. | FNR 2012-139 BH - CMO/RMBS ..12/01/2024 . [Paydown . L0 ..02/25/2042 .
3136AA-Y7-4 .. |FNR 2012-145 TA - CMO/RMBS ..12/01/2024 . [Paydown . L0 ..11/25/2042 .
3136AA-YL-3 .. |FNR 2012-133 GE - CMO/RMBS ..12/01/2024 . [Paydown . L0 ..08/25/2041 .
3136AC-A5-0 .. |FNR 2013-18 PA - CMO/RWBS . ..12/01/2024 . [Paydown . L0 ..11/25/2041 .
3136AC-EK-3 .. |FNR 2013-10 NE - CMO/RWBS .... ..12/01/2024 . [Paydown ... L0 ..01/25/2042 .
3136AD-2H-1 .. | FNR 2013-43 XP - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0. ..08/25/2041 .
3136AE-EZ-6 .. |FNR 2013-63 WG - CMO/RMBS .... ..12/01/2024 . [Paydown ... L0 ..06/25/2042 .
3136AE-S7-3 .. | FNR 2013-53 WL - CMO/RMBS .... ..12/01/2024 . [Paydown ... 0. ..01/25/2042 .
3136AE-Z4-2 .. |FNR 2013-70 VA - CMO/RWBS .... ..12/01/2024 . [Paydown ... L0 ..08/25/2026 .
3136AF-NE-0 .. |FNR 2013-75 VG - CMO/RWBS .... ..12/01/2024 . [Paydown ... 0. ..08/25/2026 .
3136AR-R4-2 ...|FNR 2016-25 A - CMO/RWBS .. ..03/25/2024 . [Paydown . L0 .. 11/25/2042 .
3136AT-CK-8 .. |FNR 2016-50 BN - CMO/RWBS . ..12/01/2024 . [Paydown . L0 .(2,136) ..02/25/2046 .
3136AT-JR-6 .. |FNR 2016-49 PA - CMO/RMBS . ..12/01/2024 . [Paydown . L0 .(1,020) ..09/25/2045 .
3136AT-U8-5 .. |FNR 2016-77 BA - CMO/RMBS . ..12/01/2024 . [Paydown . L0 (513) ..01/25/2045 .
3136Al-JZ-1 .. |FNR 2017-31 QA - CMO/RWBS . ..12/01/2024 . [Paydown . L0 (143) ..11/25/2045 .
3137A2-W9-8 .. |FHR 3752 PD — CMO/RMBS .......evnenen [ oo e 12/01/2024 . | Paydown .... 0. . (187))... ..09/15/2040 .
3137AJ-6F-6 .. |FHR 3955 BG - CMO/RMBS ...........oooevveeeeeeennifoeeens ..12/01/2024 . [ Paydown 0 246 | O 245 ..02/15/2041 .
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3137AP-GN-4 .. | FHR 4029 NE - CMO/RMBS ..12/01/2024 . [Paydown ... .. 7,464 ... 0 ... T7,464 ... L0 0. ..03/15/2041 .
3137AR-RT-5 .. |FHR 4080 DA - CMO/RMBS .. ..12/01/2024 . [Paydown . . 12,499 0 0 .0 ..03/15/2041 .
3137AS-BZ-6 .. |FHR 4077 MA - CMO/RMBS .. ..09/16/2024 . [Paydown . .31,736 0 0 .0 ..08/15/2040 .
3137AT-KB-7 .. |FHR 4097 GJ - CMO/RVBS .. ..12/01/2024 . [Paydown . 21,122 0 0 .0 ..10/15/2031 .
3137AT-W5~-7 .. |FHR 4106 EC - CMO/RMBS ..12/01/2024 . [Paydown ... L A2,473 ... 0 L0 .0 . ..04/15/2041 .
3137AU-ML-0 .. | FHR 4102 LA - CMO/RMBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/15/2040 .
3137AU-VJ-5 .. |FHR 4119 PA - CMO/RVBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/15/2041 .
3137Al-VA-0 .. |FHR 4145 UC - CMO/RMBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/15/2027 .
3137AY-UE-9 .. |FHR 4163 YA - CMO/RMBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/15/2041 .
3137B0-DW-1 .. |FHR 4183 ME - CMO/RMBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/15/2042 .
3137B0-TR-5 .. |FHR 4186 MC - CMO/RMBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/15/2028 .
3137B4-4F-0 .. |FHR 4236 WC - CMO/RWBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/15/2042 .
3137B7-3L-1 .. |FHR 4289 WE - CMO/RWBS .. ..12/01/2024 . [Paydown . 0 0 .0 ..08/15/2031 .
3137B7-WH-8 .. |FHR 4311 EA - CMO/RMBS .. ..12/01/2024 . [Paydown . 0 0 .0 ..09/15/2043 .
3137BA-HX-3 .. |FHR 4345 AB - CMO/RWBS .. ..06/17/2024 . [Paydown . 0 0 .0 ..02/15/2040 .
3137BA-XY-3 .. |FHR 4342 BD - CMO/RMBS ..12/01/2024 . [Paydown ... 0 L0 .0 . .. 12/15/2043 .
3137BB-FW-5 .. |FHR 4349 CD - CMO/RMBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/15/2044 .
3137BD-4U-7 .. |FHR 4378 AC - CMO/RVBS ..12/01/2024 . [Paydown ... 0 L0 .0 . ..02/15/2044 .
3137BN-28-0 .. |FHR 4569 A - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/15/2040 .
3137BS-GS-6 .. |FHR 4621 KA - CMO/RMBS .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..04/15/2046 .
3137BS-YX-5 .. |FHR 4631 AC - CMO/RWBS .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/15/2043 .
3138EQ-6P-2 .. |FN ALBO77 = RMBS .......eveeeiiiiiiiiiiiiiiiiiiins [ eeeens ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2029 .
3138ER-VP-2 .. |FN AL9621 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..01/01/2037 .
3138ES-B8-0 .. | FN AL9962 - RWBS . ..12/01/2024 . [Paydown . L0 0 .0 ..01/01/2036 .
31389-DC-1 .. | FN AS0098 - RMBS ... ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2033 .
313978-XM-1 .. | FNR 2011-40 KA - CMO/RVBS . ..12/01/2024 . [Paydown . 0 0 .0 ..03/25/2026 .
3140JX-EE-4 .. | FN B02832 - RMBS .... ..12/01/2024 . [Paydown . 0 0 .0 ..09/01/2049 .
31400B-N5-3 ...|FN CA4011 - RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..08/01/2049 .
3140QC-DT-0 .. | FN CA4613 - RWBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2049 .
314120-SE-0 .. |FN 932117 - RWBS .... ..11/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2024 .
314161-ZA-3 .. |FN AB1636 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/01/2030 .
31417Y-GK-7 .. | FN MA0201 - RMBS ... ..09/25/2024 . [Paydown ... 0 L0 .0 . ..10/01/2024 .
31417Y-8D-0 .. | FN MAO515 - RMBS ... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2025 .
31418A-AJ-7 .. | FN MAO908 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/01/2031 .
31418A-F2-9 .. | FN MA1084 - RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..06/01/2032 .
31418A-HQ-4 .. | FN MA1138 - RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..08/01/2032 .
31418A-SN-9 .. | FN MA1424 - RWBS . ..12/01/2024 . [Paydown . 0 0 .0 ..04/01/2033 .
31418B-7E-0 .. | FN MA2692 - RWBS . ..12/01/2024 . [Paydown . 0 0 .0 ..07/01/2036 .
31418D-HY-1 .. | FN MA3846 - RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..11/01/2049 .
31418V-T5-1 .. |FN AD7771 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/01/2025 .
31419D-M0-1 .. | FN AE3066 - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2025 .
31419D-NI-7 .. | FN AE3104 - RMBS . ..12/01/2024 . [Paydown ... 0 L0 .0 . ..09/01/2025 .
34074M-A6-8 .. |FLORIDA HSG FIN COHP 31 PP [P ..07/01/2024 .| Direct 0 L0 .0 . ..01/01/2083 .
373530-5F-8 ...| GEORGIA ST HSG & FIN AUTH REV - RMBS . ..12/02/2024 . [Call @ 100.00 .. 0 L0 .0 . ..06/01/2039 .
451290-MB-3 .. | IDAHO HSG & FIN ASSN - RMBS .... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..05/21/2044 .
45201L-WF-8 .. | ILLINOIS HSG DEV AUTH - RMBS ... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/01/2043 .
45201Y-N2-9 ...| ILLINOIS HSG DEV AUTH REV - RUBS ... ..12/01/2024 . [ Paydown ... 0 L0 .0 . ..02/01/2047 .
45201Y-YK-7 .. | ILLINOIS HSG DEV AUTH REV - RUBS ... ..12/01/2024 . [Paydown . 0 0 .0 ..06/01/2043 .
45203L-CL-5 ...] ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE ... ..12/02/2024 . |Call @ 100.00 0 Ol 0. ..03/01/2059 .
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54627D-BX-8 .. |LOUISIANA HSG CORP SINGLE FAMILY MTG REV ... ..12/01/2024 . [Paydown . ...101,076 |... .... 101,076 ....101,076 .101,076 |.. L0 . 101,076 |.... L0 ..11/01/2038 .
56052F-CE-3 .. |MAINE ST HSG AUTH MTG PUR - RUBS ............ ..12/10/2024 . [Direct ... .80,000 .. 80,000 .. .. 83,950 |.. L0 0 ..11/15/2035 .
57419R-YB-5 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..08/29/2024 . [Call @ 100.00 .30,000 30,000 31,759 L0 0 ..09/01/2045 .
57419T-DL-2 .. | COMMUNITY DEVELOPMENT ADMINISTRATION MAR .. ..08/20/2024 . [Direct ........ .55,000 55,000 .. 59,085 L0 0 ..03/01/2050 .
594653-6J-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... .12/02/2024 . [Call @ 100.00 .. .... 161,052 L0 L0 ..06/01/2046 .
594654-GD-1 ...|MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M ... [....... ..12/02/2024 . [Direct ... .. 245,000 ... 267,133 0. L0 ..06/01/2050 .
60416Q-FT-6 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown . L0 L0 ..09/01/2042 .
604160-FY-5 .. |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown ... 0. L0 ..07/01/2044 .
604160-GB-4 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....|....... |.. 12/01/2024 . | Paydown .... L0 L0 ..11/01/2044 .
604160-GC-2 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown ... 0. L0 ..02/01/2045 .
604160-GQ-1 .. | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F ....{....... ..12/01/2024 . [Paydown ... L0 L0 ..03/01/2047 .
60416S-HX-1 .. | MINNESOTA HOUSING FINANCE AGENCY - RMBS .....[....... ..09/03/2024 . [Call @ 100.00 0. L0 ..01/01/2045 .
60416S-TC-4 .. | MINNESOTA HOUSING FINANCE AGENCY - RMBS ... 07/01/2024 .|Call @ 100.00 L0 0 ..01/01/2047 .
604280-CD-7 .. |MINOCQUA HAZELHURST ETC WIS JT SCH DIST ... ..03/01/2024 .| Direct L0 0 ..03/01/2025 .
605350-ND-8 ...|MISSISSIPPI HOME CORP SINGLE FAMILY MTG ... ..12/02/2024 . [Direct ... . . . L0 0 ..12/01/2038 .
60637B-GM-6 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....[....... .. 11/01/2024 .|Call @ 100.00 .. .... 115,000 ... 123,612 0. L0 ..11/01/2045 .
60637B-PZ-7 .. |MISSOURI ST HSG DEV COMMN SINGLE FAMILY .....{....... ..11/01/2024 . [Direct ... .... 105,000 ... 112,474 L0 L0 ..05/01/2047 .
61212R-8H-2 .. | MONTANA ST BRD HSG - RMBS ......ccoeeeeeiieiinans [ oo .12/02/2024 . [Direct ... .... 220,000 .... 229,591 0. L0 ..06/01/2049 .
63968M-UU-1 .. |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG ... |....... ..09/03/2024 .| Direct .... 155,000 .... 165,701 L0 L0 ..09/01/2049 .
646136-TM-3 .. |NEW JERSEY ST TRANSN TR FD AUTH ....ccoceeeec [ eeeeen |t 10/14/2024 .| Adjustment ... .. 315,000 .... 153,660 0. L0 ..12/15/2027 .
64613A-AC-6 .. |NEW JERSEY ST HSG & MTG FIN AGY REV .. ..10/01/2024 . [Direct ... ....107,188 L0 L0 ..10/01/2048 .
647200-5T-7 .. |NEW MEXICO MTG FIN AUTH - RMBS .......ccceeeess [ oeenns ..12/02/2024 . [Direct ... .. 101,504 0. L0 ..03/01/2045 .
647200-5U-4 .. |NEW MEXICO MTG FIN AUTH - MBS .... ..12/01/2024 . [Paydown ... L0 L0 ..08/01/2038 .
647200-X6-6 .. |NEW MEXICO MTG FIN AUTH - RWBS ..12/01/2024 . [Paydown . L0 0 ..10/01/2043 .
647201-HC-9 .. |NEW MEXICO MTG FIN AUTH - RWBS ... ..10/01/2024 .| Direct L0 0 ..01/01/2050 .
64972C-BD-4 ...|NEW YORK CITY HOUSING DEVELOPMENT CORPOR ..11/15/2024 . [Paydown . L0 0 ..06/15/2036 .
658207-SL-0 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP .... ..07/01/2024 .| Direct L0 0 ..07/01/2039 .
658207-TX-3 .. |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP ..01/02/2024 . [Direct ... L0 0 ..07/01/2037 .
658909-HNI-9 .. |NORTH DAKOTA ST HSG FIN AGY - RMBS ...........[....... ..07/01/2024 . [Call @ 100.00 .. L0 L0 ..01/01/2036 .
658909-MA-1 .. | NORTH DAKOTA ST HSG FIN AGY - RMBS ...........|....... ..07/01/2024 . [Direct ... 0. L0 ..07/01/2047 .
677560-N0-6 .. | OHIO HOUSING FINANCE AGENCY - RMBS ... ..12/01/2024 . [Paydown . L0 L0 ..03/01/2046 .
677560-UZ-8 .. | OHIO HOUSING FINANCE AGENCY - RMBS ...........|....... ..12/02/2024 . [Call @ 100.00 0. L0 ..03/01/2047 .
686087-SU-2 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..07/01/2024 . [Call @ 100.00 L0 . L0 ..07/01/2036 .
686087-VE-4 .. | OREGON ST HSG & CMNTY SVCS DEPT MTG REV .....|....... ..07/01/2024 . [Call @ 100.00 .. 0. . 115 000 |.... L0 ..07/01/2047 .
708796-4R-5 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . ..04/01/2024 . [Direct ........ L0 ...30,000 |. 0 ..10/01/2046 .
708796-T8-0 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . ..10/01/2024 . [Call @ 100.00 L0 . 170,000 |. 0 ..04/01/2040 .
708790-RC-9 .. | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M . ..10/01/2024 . [Direct ... L0 0 ..10/01/2062 .
83712D-UH-7 .. | SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG .. ..10/01/2024 .| Direct L0 0 ..07/01/2037 .
83755N-EZ-1 .. | SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY ... ..11/01/2024 . [Cal| @ 100.00 L0 0 ..11/01/2041 .
880461-BP-2 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..01/02/2024 . [Call @ 100.00 0. L0 ..07/01/2043 .
880461-EU-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..01/02/2024 .| Direct L0 L0 ..07/01/2045 .
880461-KB-3 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 . [Call @ 100.00 .. 0. L0 ..01/01/2047 .
880461-NL-8 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 . [Direct ... L0 L0 ..07/01/2042 .
880461-NP-9 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 . [Direct ... 0. L0 ..01/01/2042 .
880461-03-5 .. | TENNESSEE HOUSING DEVELOPMENT AGENCY - R ....[....... ..07/01/2024 . [Direct ... L0 L0 ..07/01/2050 .
88275F-PA-1 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE ... ..12/01/2024 . [Paydown . 0. L0 ..09/01/2047 .
88275L-AC-0 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF ... ..12/26/2024 . [Call @ 100.00 L0 L0 ..07/01/2037 .
88275L-AD-8 .. | TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF . ..12/26/2024 . [Call @ 100.00 L0 0 ..07/01/2037 .
917436-X7-7 .. |UTAH HSG CORP SINGLE FAMILY MTG REV - RM ... ..07/01/2024 .| Various .... 0. Ol ..07/01/2024 .
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91743P-AH-8 .. |UTAH HSG CORP - RWBS .. ..10/22/2024 . [Paydown . . 12,021 |.. 0 .. 12,921 ..06/21/2044 .
91743P-ET-8 .. |UTAH HSG CORP ..... ..12/23/2024 . |Direct . 498,172 0 .(6,097) ..05/21/2053 .
91743P-EW-1 .. |UTAH HSG CORP ..... ..12/23/2024 . [Direct .. . 276,443 0 .(2,837) ..08/21/2053 .
924190-HG-9 ...| VERMONT HSG FIN AGY - RWBS ..11/01/2024 . [Call @ 100.00 40,398 0 (398) ..11/01/2045 .
924190-MD-0 .. | VERMONT HSG FIN AGY - RWBS ..........cceveeeeens [oeeens .11/01/2024 .| Direct ...45,254 |.. 0 e ...(254))... ..11/01/2047 .
92812U-R3-4 ...| VASHSG 2022 SERIES A A - CMO/RMBS ........ccccf.oeeens ..12/01/2024 . [Paydown ... .. 79,836 |.. L0 ... 0 ) ..02/25/2052 .
92812V-MA-1 .. | VIRGINIA ST HSG DEV AUTH = RMBS ..........cevvs | eeenn ..12/01/2024 . [Paydown ... LTAT2 0 . L2 ..11/25/2039 .
93978T-VD-8 .. | WASHINGTON STATE HOUSING FINANCE COMMISS ....[....... ..12/02/2024 .| Direct . 202,460 |.. 0 ..(2,460)]... ..(2,460) |... ..12/01/2046 .
983220-HV-2 ... | WYOMING CMNTY DEV AUTH HSG REV - RMBS ....... [....... ..06/03/2024 . |Call @ 100.00 .. .. 35,039 |.. 0 ...(39)]... . .35, .. 12/01/2044 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,180,113 0 (54,206) 0 (54,206) 9 558,732 XXX
000366-AA-2 .. | AASET 2017-1 A = ABS ......evvvvvvrrrnnnnnnnnnnnns [ eeeees ..03/18/2024 . [Paydown ............cceeens 0 ..05/16/2042 .
00038P-AA-8 .. | AASET 211 A - ABS ..12/16/2024 . [Paydown ... . .... 157,558 .... 155,940 0. L0 L0 .. 11/16/2041 .
00038R-AA-4 .. | AASET 2019-2 A - ABS . ..12/16/2024 . [Paydown . 262,471 . 262,471 .. . 249,791 |.. L0 .0 K 0 ..10/16/2039 .
000823-AJ-3 .. | ABPCI 11 A1 - CDO ..08/22/2024 . [Paydown . ,000,000 . 6,000,000 |.. .5,912,501 |.. L0 L0 ..6 000 000 |. 0 ..04/20/2032 .
000825-AA-7 .. | ACAM 19FL1 A - CMBS ..04/16/2024 . [Paydown . ....25,667 .. 25,667 |.. .. 25,667 |.. .. 25,667 L0 .0 ...25,667 |. 0 ..11/16/2034 .
000844-AA-8 .. | ABPCI 8 A1A - CDO ..06/05/2024 . [Paydown . ,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 ..0|........2,000,000 [. 0 ..04/20/2032 .
000844-AC-4 .. | ABPCI 8 A1B - CDO ... ..06/05/2024 . Paydown ... ...1,900,000 |.......... 1,900,000 |......... 1,903,266 |......... 1,901,176 |.. L0 . . ..0[....... 1,900,000 |[.... L0 ..04/20/2032 .
000848-AA-9 .. | ABPCI X A1A - CDO ... ..07/25/2024 . [Paydown ... 2,000,000 |.......... 2,000,000 |......... 1,980,000 . 1,985,773 |.. 0. .. 14,227 |... ..0|........2,000,000 |.... L0 ..01/20/2032 .
00090N-AC-4 .. | ABDLF Il A2 - CDO ..10/27/2024 . [Paydown . . 182,200 |.. 173,318 |.. 91,100 L0 .0 182,200 0 ..03/01/2032 .
001406-AA-5 .. | DCAL 2015 A1 - ABS .... ..12/15/2024 . [Paydown . . 41,161, .. 41,161 |.. 27,476 ,685 |. L0 ...41,161 |. 0 ..02/15/2040 .
00180A-AA-7 .. | AMSR 2020-SFR1 A - CMBS . ..11/19/2024 . [Paydown . ,998 083 ..1,998,083 |.. . 1,908,009 |.. L0 .0 ..1 998,083 |. 0 ..04/17/2037 .
00180A-AB-5 .. | AMSR 2020-SFR1 B - CMBS . ..11/19/2024 . [Paydown . 1,000,000 . 1,000,000 |.. .999,998 |.. L0 ..0|........ 1,000,000 [. 0 ..04/17/2037 .
00217L-AC-6 .. | AREIT 2019-CRE3 AS - CMBS . ..04/16/2024 . [Paydown . 1,586,648 ..1,586,648 |.. . 1,575,082 |.. L0 ..0[....... 1,586,648 |. 0 ..09/16/2036 .
00255J-AA-8 .. | AASET 241 A1 = ABS ...oovvvvviviiiieiiiiiiieeeeeees [ e | 12/16/2024 . | Paydown .... 0. L0 L0 ..05/17/2049 .
00255U-AA-3 .. | AASET 2020-1 A - ABS .... ..12/15/2024 . [ Paydown ... ... 314,374 .... 297,301 L0 .0 L0 ..01/17/2040 .
00256D-AA-0 .. | AASET 2019-1 A - ABS .... ..12/15/2024 . [Paydown ... ... 166,696 .. 106,137 0. L0 L0 ..05/15/2039 .
00258B-AA-2 .. | AASET 2021-2 A - ABS . ..12/15/2024 . [Paydown ... ...29,375 L0 .0 L0 ..01/15/2047 .
00436M-AA-3 .. | AALLC 181 A - ABS ..12/02/2024 . [Paydown ... ...59,353 0. L0 L0 .. 12/02/2033 .
00449T-AA-3 .. | ACHMl 24HE1 A - RMBS ..12/25/2024 . [Paydown ... ... 322,121 ... 322,104 L0 .0 L0 ..05/25/2039 .
00500J-AA-1 .. | ACRES 2021-FL2 A - CMBS . ..12/17/2024 . [Paydown ... .. 906,124 0. L0 L0 ..01/16/2037 .
007036-GS-9 .. | ARMT 2005-2 2A1 - CMO/RMBS ...........cceennnns ..12/01/2024 . [Paydown ... L0 .0 L0 ..06/25/2035 .
009088-AB-1 .. | AIR CANADA 2015-2 PASS THROUGH TRUSTS ..12/15/2024 . [Paydown . L0 L0 0 ..06/15/2029 .
01448Q-AA-8 .. | ALESC IV A1 - CDO ..01/30/2024 . [Paydown . . L0 .0 0 ..07/30/2034 .
014490-AA-4 .. | ALESC X A1 - CDO ... ..09/23/2024 . [Paydown . 1 296 675 .. L0 L0 0 ..09/23/2036 .
02149M-AB-5 .. | CWALT 2007-J1 1A2 - CMO/RWBS ... . ..12/01/2024 . [Paydown .......ccevvvvvevees|oennennnininnnninnnns Joeeneennn s 1,602 fonniiiiiinnnnn, 1,738 . .0 L0 ..03/25/2037 .
02377A-AA-6 .. | AMERICAN AIRLINES PASS THROUGH TRUST SER ....[....... ..10/01/2024 . [Paydown ... 0. L0 . L0 ..04/01/2028 .
02665X-AB-5 .. | AHAR 2014-SFR3 B - OMBS ..........cceeeeeeeeeenss [ oeeens .09/19/2024 . Paydown ... .. 1,000,000 ... 999,967 L0 ..0....... 1,000,000 |[.... L0 ..12/18/2036 .
02666B-AG-1 .. | AHAR 2015-SFR2 XS — CMBS ......eevvviniiiiiiinnns [ oo ..12/01/2024 . [Direct ... .0 .0 0. L0 L0 ..10/18/2052 .
03235T-AA-5 .. | ACEF 2014-1 A - ABS ..10/20/2024 . [Paydown . L0 .0 L0 .. 12/20/2025 .
03330P-AA-7 .. |ANCHF 5 A = CDO ..oooevveeiiniiiiii [ e ..10/25/2024 . [Paydown ... ... 492,027 ... 402,027 0. L0 L0 ..04/25/2036 .
03331F-AA-8 .. | ANCHF 7 A = CDO .oovvvvreieiiiiiiiieeeeceeeceeeeens [ e ..10/25/2024 . [Paydown ... ... 281,117 .... 275,939 L0 .0 L0 ..04/25/2037 .
03464H-AA-3 .. | AOMT 225 A1 - RUBS .....oooevereiieiinnniiinn [ | 12/01/2024 . | Paydown .... ... 213,749 ... 266,950 0. L0 L0 ..05/25/2067 .
03464J-AA-9 .. | AOMT 217 A1 - CMO/RMBS ..12/01/2024 . [Paydown . . 305,126 |.. 274,212 |.. 151 401 L0 .0 0 ..10/25/2066 .
03464P-AA-5 .. | AOMT 2022-2 A1 - RMBS ..12/01/2024 . [Paydown . . 150,319 |.. . 134,488 |.. . 134,097 L0 L0 0 ..01/25/2067 .
03464T-AA-7 .. | AONT 2022-3 A1 - RMBS ..12/01/2024 . [Paydown . 777,740 ). . 476,616 L0 .0 0 ..01/25/2067 .
038370-AA-0 .. | AQFIT 2019-A A - ABS .... . |..12/15/2024 . [Paydown ... s 0. L0 L0 ..07/16/2040 .
03881C-AA-9 .. | ARCLO 2021-FL1 A - CMBS . ..12/15/2024 . [Paydown ........ccevvvveenis]ovnninnniinnninnnnnns Joeennn... 3,969,007 |, 3,969,097 . 0 U L0 .. 12/17/2035 .
04015C-AA-6 .. | ARES FINANCE CO LLC ... ..10/08/2024 . [Maturity @ 100.00 . 1,000,000 |.. .982,680 |.. L0 L0 1 000,000 |. 0 ..10/08/2024 .
04016U-AE-7 .. | ARES XLVI A2 - CDO .... ..05/23/2024 . [ Paydown .... 1,200,000 |......... 1,174,800 .. 0. .0 ..1 200,000 |.... L0 ..01/15/2030 .
04362V-AA-3 .. |ASCNT 24A A - ABS .....ooeeveeeeneeeeninneeeeeeees [ .. 12/25/2024 . |Paydown ......oooevveeeiiiii]eniniiiiininnnnennns |oeeee. 493,214 | 493,214 |............ 490,796 [...oevvnnnnnnnnnnnns [ PP 0 2418 | O e 2418 0 e, 493,214 |ooveiiiiiennns 0 ..10/25/2050 .
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049915-AA-9 .. | ATLX 24RPL1 A1 - RMBS ... ..12/25/2024 . [Paydown ... ... 311,383 .... 301,981 L0 09,362 [eeviiiiiiiiienn O [ 9,362 |... . ..04/25/2064 .
049919-AA-1 .. | ATLX 24RPL2 A1 - RMBS ..12/25/2024 . [Paydown . .. 76,536 |.. .. 73,369 |.. L0 ..3,168 . 76 536 |. ..04/25/2063 .
05072L-AA-3 .. [AUDAX 111 A - CDO ..04/05/2024 . |Paydown ... 1,191,118 [ 1,194,096 L0l (1,186) ... 1,191,118 ... 0 ..01/22/2030 .
MITSUBISHI UFJ
05377R-DQ-4 ...| AESOP 2019-3 A - ABS .... ..02/21/2024 . [ SECURITIES ... ... 1,459,022 |.......... 1,500,000 |......... 1,499,973 L0 ..03/20/2026 .
054920-AA-4 ...|BDS 2020-FL5 A - CMBS ..02/20/2024 . [Paydown . ...603,594 . 603,594 |.. .604,208 |.. 0 ..02/18/2037 .
05493N-AA-0 .. |BDS 21FL9 A - CMBS ..11/19/2024 . | Paydown ... .. 1,851,127 |... 1,851,127 |......... 1,838,378 L0 ..11/18/2038 .
055328-AC-2 ...|BCMM 2018-1 A2 - CDO .. ..03/13/2024 . [ Paydown ... .. 12,400,000 |........ 11,780,000 L0 ..10/21/2030 .
05553E-AA-7 .. |BFNS 221 A - CDO .... ..07/10/2024 . [Paydown . 13].. K 0 41..07/10/2035 .
05580M-82-7 .. |B RILEY FINANCIAL INC ... ..11/01/2024 . |Various .... 1,493,679 |.......... 2,000,000 . 2,000,000 |[.. ..1,396,885 |.... L0 ..03/31/2026 .
05584A-AA-8 .. |HGVGI 17A A - RMBS ..03/25/2024 . [Paydown ... ....53,087 |... 53,087 , .. 53,081 [.. ...53,087 |.... L0 ..05/25/2029 .
05602C-AA-2 .. | BSPRT 2021-FL7 A - CMBS . ..12/16/2024 . [Paydown . 2,573,640 ..2,573,640 |.. ..2,563,529 |.. . 1,286,820 ..2,573,640 |. 0 ..12/15/2038 .
05608B-AA-8 .. |BX 2019-IMC A - CMBS . ..04/15/2024 . [Paydown . 1,587,062 ..1,587,062 |.. . 1,583,607 |.. . 1,058,041 ..1,587,062 |. 0 ..04/17/2034 .
05608V-AA-4 .. | BX 2021-MFM1 A - CMBS ... ..09/15/2024 . [Paydown . 385,265 . 385,265 |.. . 385,265 |.. 385,265 0 ..01/17/2034 .
059475-AG-8 .. | BOAA 2007-2 2A2 - CMO/RMBS ..12/01/2024 . [Paydown . ...14,644 .. 13,907 0 ..06/25/2037 .
05949C-PP-5 ...| BOAMS 2005-L 4A1 - CMO/RWBS . ..12/01/2024 . [Paydown . . 107,889 |.. 103,050 0 ..01/25/2036 .
05950M-AJ-9 .. | BAFC 2006-G 3A3 - RMBS ..12/01/2024 . [Paydown ... L0 ..07/20/2036 .
059522-AA-0 .. | BAFC 2007-C 6A1 - RMBS ........cooeeeeeeeeeeenins [ oeeens ..12/20/2024 . [Paydown ... L0 ..05/20/2047 .
059522-AU-6 ...|BAFC 2007-C 1A2 - CMO/RMBS ..............cooeees [eeeeen |0 12/01/2024 . | Paydown .... 17,858 L0 ..05/20/2036 .
07336F-AA-4 .. | BVINV 2022-INV3 A1 - CMO/RMBS .........eevvuuune]oeeens ..12/01/2024 . [Paydown ... .... 311,506 ....285,160 L0 ..01/25/2052 .
07336L-AB-9 .. | BVINV 2021-INV2 A2 - CMO/RMBS ...........evvuuns|oeeeenn ..12/01/2024 . [Paydown ... ... 517,527 ... 462,281 L0 ..06/26/2051 .
073841-S7-8 .. | BSARM 2004-5 2A - CMO/RMBS ... ..12/01/2024 . [Paydown ... ...28,492 . L0 ..07/25/2034 .
07386H-QZ-7 .. |BALTA 2005-2 2A3 - CMO/RWBS . ..12/01/2024 . [Paydown .. .. 40,879 .. . .. 40,287 0 ..04/25/2035 .
107015-AA-7 .. | BREMER FINL CORP . ..12/30/2024 . [Maturity @ 100.00 . 1,000,000 |.. ., 000 000 |.. 1,000,008 0 .. 12/30/2024 .
10901U-AA-O .. |BDF | A - CDO ..... ..10/25/2024 . [Paydown .......... . 320,663 |.. . 325,472 |.. 322,715 0 ..04/25/2036 .
118230-AN-1 .. | BUCKEYE PARTNERS LP ..10/15/2024 . [Maturity @ 100.00 .. .. 125,000 .. 106,400 L0 ..10/15/2024 .
12326T-AA-6 .. | BJETS 242 A - ABS ... ..12/15/2024 . [Paydown ... 27,681 L0 ..09/15/2039 .
12327C-AA-2 .. | BJETS 241 A - ABS ... ..12/15/2024 . [Paydown ... .... 365,028 0. L0 ..05/16/2039 .
12327F-AA-5 .. | BJETS 2020-1 A - ABS ... ..04/15/2024 . [ Paydown ... .... 197,030 .... 197,029 |.. L0 ..11/15/2035 .
12434L-AA-2 .. | BXMT 2020-FL2 A - CMBS .. ..12/17/2024 . [Paydown . ..2,975,715|.. . 2,910,560 |.. . 1,487,857 ..2,975,715 |. 0 ..02/18/2038 .
1248ME-AG-4 .. | CBASS 2007-CB4 A2D - RUBS . ..12/01/2024 . [Paydown . ...35,751 .. .. 29,316 |.. 30,122 ...36,751 | 0 ..04/25/2037 .
12510H-AA-8 .. | CAUTO 2020-1 A1 - ABS ... ..02/16/2024 . [Various . ..1,332,599 |.. ..1,332,282 |.. 1,332,250 .. 1,332,293 |. 0 ..02/15/2050 .
12510H-AC-4 .. | CAUTO 2020-1 A3 - ABS ..12/15/2024 . [Paydown . .3,559|.. .3,867 |.. ..3,567 0 ..02/15/2050 .
12529K-AA-0 .. | CFMT 2021-GRN1 A - ABS .. ..12/20/2024 . [Paydown . . 255,269 |.. . 255,267 |.. . 255,268 0 ..03/20/2041 .
12530B-AA-7 .. | CFMT 2021-3 A - CMO/RMBS .. ..06/25/2024 . [Paydown ... ..2,729,680 |......... 2,729,676 L0 ..10/27/2031 .
12530J-AA-0 .. | CFMT 22AB2 A - CMO/RMBS ..07/25/2024 . [Paydown ... L 147,287 | 135,400 L0 ..02/26/2052 .
12530J-AA-0 .. | CFMT 2022-AB2 A - CMO/RWBS .. ..12/25/2024 . [Paydown ... 1,343,620 L0 ..02/26/2052 .
12546Y-AA-9 .. | CHNGE 222 A1 - CMO/RVBS . ..12/25/2024 . [Paydown ... ...521,558 L0 ..03/25/2067 .
12563L-AS-6 .. | CLIF 203 A - ABS ..12/18/2024 . [Paydown ... L0 ..10/18/2045 .
125690-AA-8 .. | CHNGE 234 A1 - RMBS .....oooeereiiininnnnii | s ..12/01/2024 . [Paydown ... L0 ..09/25/2058 .
12663D-AC-8 .. | CSMC 22NQM5 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . . K 0 ..05/25/2067 .
12667F-5E-1 .. | CWALT 2005-6CB 1A3 - CMO/RWBS . ..12/01/2024 . [Paydown . 26 773 | 0 ..04/25/2035 .
126694-UN-6 .. | CWIHL 2005-31 2A3 - CMO/RMBS . ..12/01/2024 . [Paydown . ...54,799 |. 0 ..01/25/2036 .
140501-AB-3 .. | CAPITAL SOUTHWEST CORP .. ..12/09/2024 .| Direct ..1,000,000 |. 0 ..01/31/2026 .
14576A-AA-0 .. | CARM 201 A1 - ABS .. ..12/15/2024 . [Paydown . 0 ..12/15/2050 .
14576A-AC-6 .. | CARM 201 A3 - ABS ... ..12/15/2024 . [ Paydown ... L0 ..12/15/2050 .
14856G-AA-8 .. | CLAST 2021-1 A - ABS . ..12/15/2024 . [Paydown ... ... 167,444 .... 157,440 L0 ..01/15/2046 .
15137E-BN-2 .. | CECLO 21 A1R - CDO . ..10/28/2024 . [Paydown . . 504,005 |.. .504,095 |.. 504 095 , K 0 ..07/29/2030 .
15672R-AA-3 .. | CERB 24 A1 - CDO . ..10/15/2024 . [Paydown . ..1,040,248 |.. . 1,038,422 |.. . 578,959 ..1 040 248 |. 0 ..07/15/2030 .
15674J-AA-9 .. | CERB 30 A - CDO ..01/18/2024 . | Paydown ... .. 1,000,000]......... 1,004,688 ..1,000,000 |.... 0. ..01/17/2033 .
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161591-AC-8 .. | CHASE 2019-1 A3 - CMO/RWBS ..12/01/2024 . [Paydown ... . 13,571 .. 13,571 , 13,855 |.. 0 .. (284)[... L0 ..03/25/2050 .
16159X-AB-8 .. | CHASE 2024-8 A3 - RMBS .. ..12/01/2024 . [Paydown . . 65,849 ...65,849 |.. ..64,6% |.. 0 0 ..08/25/2085 .
16160N-AB-7 .. | CHASE 24RPL4 A1A - RUBS . ..12/01/2024 . [Paydown . . 88,469 .. 88,469 |.. .. 81,562 |.. 0 0 ..12/26/2064 .
161930-AB-8 .. | CHASE 24RPL2 A1A - RUBS . ..12/25/2024 . [Paydown . 132,673 132,673 .. 114,515 |.. 0 . K 0 ..08/25/2064 .
17030J-AA-4 .. | CHNGE 2022-1 A1 = RMBS .......evvvmmmnnnnnnnnnnnnn | veneens .12/01/2024 . [Paydown ... ...180,163 |... .... 180,163 .. 180,162 . 180,636 |.. 0 . 180,163 |.... L0 ..01/25/2067 .
171519-AA-9 .. | CHMML | A = D0 wevvveeeiiiiiiiiiiiin | e ..12/17/2024 . [Paydown ... ...7,000,000 |.......... 7,000,000 ,736,800 6,833,397 |.. 0 ..7,000,000 |.... L0 ..10/01/2032 .
17309A-AD-1 .. | CMALT 2006-A1 1A4 - CMO/RMBS ...........evvvuves]venenns .. 12/01/2024 . [Paydown ........coevvvvviiii]enneniiiiiiniiiennns |, X A 7,570 ....8,3283 |.. 0 L0 ..04/25/2036 .
193051-AA-7 .. | COLD 2020-ICE5 A - CMBS . ..08/15/2024 . [Paydown ... ..1,965,981 ... ,965,981 0 L0 .. 11/16/2037 .
19421U-AA-2 .. | CASL 2019-A A1 - ABS .... ..12/26/2024 . Paydown ... 0 L0 ..12/28/2048 .
19421U-AB-0 .. | CASL 2019-A A2 - ABS .. ..12/25/2024 . [Paydown ... 0 L0 ..12/28/2048 .
19423D-AB-6 .. | CASL 2018-A A2 - ABS . ..12/25/2024 . [Paydown ... .... 109,796 .... 109,747 0 L0 .. 12/26/2047 .
19424K-AB-9 .. | CASL 2021-A A2 - ABS ..12/25/2024 . [Paydown ... .. 329,914 .. 329,849 0 L0 ..07/25/2051 .
19687Y-AA-3 .. | COLT 2020-RPL1 A1 - RMBS ..12/01/2024 . [Paydown . 0 0 ..01/26/2065 .
20267U-AA-7 .. | CBSLT 2016-B A1 - ABS ..12/25/2024 . [Paydown . L0 0 ..10/25/2040 .
222070-AE-4 .. |COTY INC .....cceeennnn ..11/15/2024 . [ Adjustment L0 0 ..04/15/2026 .
233046-AF-8 .. |DNKN 2017-1 All = ABS ..oooeeeeiiiiiiiiiiei [ | 11/20/2024 . | Paydoun 0 L0 ..11/20/2047 .
233046-AK-7 .. | DNKN 2019-1 A22 = ABS .........evvvvvvvvmnnnnnnnns [ eeeeen ..11/20/2024 . [Paydown ... 0 L0 ..05/20/2049 .
233046-AN-1 .. | DNKN 2021-1 A2] = ABS ......eevvrrmmmmmmnnnnnnnnns [ eeeeens .11/20/2024 . [Paydown ... 0 L0 ..11/20/2051 .
233046-A0-4 ...| DNKN 2021-1 A22 = ABS ........eevvvrvvvnmnnnnnnnns [ eeeees ..11/20/2024 . [Paydown ... 0 L0 ..11/20/2051 .
233046-AS-0 .. | DNKN 2021-1 A23 - ABS ..11/20/2024 . [Paydown . . . 15 721 0 K 0 ..11/20/2051 .
244608-AQ-8 .. | DPATH 2018-1 AR - CDO ..... ..08/27/2024 . [Paydown . . 1, . 1, 1,500,000 0 ..1,500,000 |. 0 ..07/15/2033 .
24736X-AA-6 .. | DELTA AIR LINES 2015-1 PASS THROUGH TRUS .. ..07/30/2024 . [Paydown . 0 ...43,831 0 ..01/30/2029 .
24736Y-AA-4 .. |DELTA AIR LINES 2015-1 PASS THROUGH TRUS ....{....... ..07/30/2024 . [Paydown ... 0 L0 ..01/30/2029 .
25755T-AE-0 .. | DPABS 2015-1 A2 - RMBS ..01/25/2024 . [Paydown ... 0 L0 ..10/25/2045 .
25755T-AJ-9 ...|DPABS 2018-1 A21 - RMBS ... ..01/25/2024 . [ Paydown ... 0 L0 ..07/27/2048 .
25755T-AN-0 .. | DPABS 2021-1 Al - RMBS .. ..01/25/2024 . [Paydown ... 0 L0 ..04/25/2051 .
26208L-AC-2 .. |HONK 2018-1 A2 = ABS ......cceeeiiiiiieieeiieeeen [ oo .07/29/2024 . [Paydown ... 0 L0 ..04/20/2048 .
26200X-AA-9 .. |HONK 201 A2 - ABS ..10/20/2024 . [Paydown ... 0 L0 ..07/20/2050 .
26209X-AC-5 .. |HONK 2020-2 A2 - ABS .. ..10/20/2024 . [ Paydown ... 0 L0 ..01/20/2051 .
26200X-AH-4 .. |HONK 2024-1 A2 - ABS .. ..10/20/2024 . [Paydown ... L0 ..10/20/2054 .
26827E-AC-9 .. |ECAF | A2 - ABS ..12/15/2024 . [Paydown . ..122,883 |. 0 ..08/15/2040 .
26857E-AA-6 .. |ELFI 2019-A A - ABS ... ..12/25/2024 . [Paydown ... ...99,476 |.... L0 ..03/25/2044 .
28852E-AA-7 .. |ECLO Il A - CDO ..05/15/2024 . [ Paydown ... ..215,205 |.... L0 ..02/15/2029 .
28852L-AA-1 .. |ECLO 111 A1 - CDO ... ..10/21/2024 . [Paydown ... ..740,357 |.... L0 ..07/22/2030 .
28852L-AN-3 .. |ECLO 3 A2R = D0 ...evvnnnnnnn [ oo ..10/21/2024 . [Paydown ... L0 ..07/22/2030 .
28853R-AL-3 .. |ECLO IV AR - CDO .... ..01/16/2024 . [Paydown .. L0 ..04/16/2029 .
20445U-AB-1 ...| EQLS 2007-1 A2B - RMBS .. ..02/01/2024 . Adjustmenl ............ 0 .. L0 ..04/25/2037 .
302637-AG-8 .. |FSKMM 1R A1R - CDO .... ..10/15/2024 . [Paydown . . 596,021 .. .596,021 |.. . 5%, 021 ..596,021 |. 0 ..01/15/2031 .
30328D-AA-1 .. | FSRIA 22FL6 A - CMBS .. ..10/22/2024 . [Paydown . .5,000,000 |.. . 4,943,750 |.. . 4,957,711 ..5,000,000 |. 0 ..08/19/2037 .
30332Y-AC-5 ...|FI 241 A1 - ABS ........ ..12/15/2024 . [Paydown ........coeevevveins|oriiiiiiniiiinnnnnns o 463 [ 463 |.. 0 ..10/15/2054 .
31620M-BW-5 .. |FIDELITY NATIONAL INFORMATION SERVICES I ... |....... ..03/07/2024 . | INTERCOMPANY . .. 2,000,000 L0 ..07/15/2027 .
31684F-AA-2 .. |FIGRE 24HES A - RMBS ......evveniniiiiiiiiiiiinns [ oo ..12/25/2024 . [Paydown ... ...84,238 ...84,238 |.... L0 ..10/26/2054 .
31684G-AA-0 .. |FIGRE 24HE3 A - CMO/RWBS .. ..12/25/2024 . [Paydown ... ... 371,350 ... 371,348 L0 ..07/25/2054 .
31684H-AA-8 .. |FIGRE 24HE1 A - RWBS .... ..12/25/2024 . [Paydown ... .. 796,646 ... 796,639 L0 ..03/25/2054 .
31684J-AA-4 .. |FIGRE 24SL1 A1 - RMBS ... ..12/25/2024 . [Paydown ... L0 ..07/25/2083 .
31684U-AA-9 .. |FIGRE 24HE4 A - RMBS .. ..12/25/2024 . [Paydown ... L0 ..09/25/2054 .
32010L-AN-4 .. |NHSTR 161R 1BR - CDO .. ..10/25/2024 . [Paydown .. L0 ..01/26/2032 .
32027L-AE-5 .. | FFML 2006-FF14 A5 - RMBS .....ccooeeviiiieiinein [ oo ..03/01/2024 . Adjustment L0 ..10/25/2036 .
32051G-EZ-4 .. | FHAMS 2004-AA7 1A1 - CMO/RMBS ................. [..o.. ..12/01/2024 . [ Paydown Ol ..02/25/2035 .
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32052K-AB-1 .. | FHASI 2006-AR2 2A1 - CMO/RMBS . ..12/01/2024 . [Paydown ... ... 146,564 |... .. 146,586 .. 113,216 L0 ..07/25/2036 .
33767P-AA-6 .. | FKH 2022-SFR2 A - CMBS ..... 05/01/2024 . | Paydown . 3,335 .3,335 .. 3,217 |.. 0 ..07/19/2039 .
33768N-AA-0 .. | FKH 2022-SFR1 A - CMBS ..... ..06/01/2024 . [Paydown . 9,604 .9,604 .. .9,604 |.. 0 ..05/19/2039 .
33851R-AA-9 .. | FSMT 2021-10INV A1 - CMO/RMBS . ..12/01/2024 . [Paydown . 190,891 . 190,891 |.. 177,946 |.. 0 ..10/25/2051 .
33851T-AD-9 .. |FSMT 2111IN A4 - CMO/RMBS .......oovvrvrrnneenins | e .12/01/2024 . [Paydown ... ... 218,758 .... 199,748 L0 ..11/27/2051 .
33852H-AB-8 .. | FSMT 2021~ 8INV A3 - CMO/RMBS ......cccceeecccs|veenns ..12/01/2024 . [Paydown ... ... 130,717 .... 127,408 L0 ..09/25/2051 .
33853G-AB-9 .. | FSMT 2021-12 A2 - CMO/RMBS ..12/01/2024 . [Paydown . 141,910 .. .128,681 |.. , K 0 ..11/27/2051 .
34956N-AA-0 .. |FCBSL VII A1 - CDO . ..11/20/2024 . [Paydown . ..5,875,000 |.. . 5,343,630 |.. ..5 375 000 |. 0 ..07/23/2032 .
34960J-BC-8 .. |FCO 6RR BFR - CDO ... ..08/14/2024 . [Paydown . . 1,000,000 |.. . 1,000,000 |.. . 1,000,058 ..1,000,000 |. 0 ..07/10/2030 .
34961P-AL-4 .. |FCBSL 5R B2R - CDO . ..04/11/2024 . [Paydown . ..2,500,000 |.. . 2,500,000 |.. . 2,500,000 ..2,500,000 |. 0 ..07/11/2030 .
34961W-AU-9 .. |FCO 11 BFR - CDO . ..11/15/2024 . [Paydown . . 2,000,000 |.. .2,000,000 |.. . 2,000,000 ..2,000,000 |. 0 ..04/15/2031 .
34963V-AA-3 .. |FCO XVI1 A - CDO ... ..10/15/2024 . [ Paydown ... 910,643 ............ 910,643 ..910,643 |.. 910,643 |.... L0 ..01/15/2030 .
35041J-AA-3 .. |FFIN 2019-1 A - ABS ..07/15/2024 . [ Paydown ... ...99,727 |.... L0 ..11/15/2034 .
36165V-AQ-9 .. |GCIC |1 A2R - CDO ..11/18/2024 . [Paydown . s . 1,000,000 ..1,000,000 |. 0 ..01/20/2031 .
36166V-AA-3 .. |GCI 201 A - ABS ..12/18/2024 . [Paydown ... 181,038 |... .. 160,955 |.. .. 181,038 |.... L0 ..10/18/2045 .
36166V-AE-5 .. |GCI CREDIT SUISSE A - ABS ....oooevrreeennnnnnin [ oo ..12/18/2024 . [Paydown ... ...169,499 |... .... 169,499 .... 169,456 L0 ..06/18/2046 .
36168M-AA-1 .. | GCAT 2022-NOM3 A1 - CMO/RMBS ...........evvvvves [ eeeeens .12/01/2024 . [Paydown ... ...534,887 |... .. 534,887 ... 509,547 L0 ..04/25/2067 .
36168II-AA-9 .. | GCAT 22NQM5 A1 = CMO/RMBS .....cooeeeeiieeieiein [ oo ..12/01/2024 . [Paydown ... L0 ..08/25/2067 .
36169K-AA-4 .. | GCAT 2022-NOM2 A1 — CMO/RMBS ..........eevvvvvns [ eeeeens ..12/01/2024 . [Paydown ... L0 ..02/25/2067 .
36170H-AA-8 .. | GCAT 2022-NQM4 A1 — CMO/RMBS ..........eevvveuen | eeeens ..12/01/2024 . [Paydown ... L0 ..08/25/2067 .
362257-AB-3 .. | GSAA 2006-17 A2 - RMBS .. ..12/26/2024 . [Paydown . 0 ..11/25/2036 .
3622EA-AA-8 .. | GSAA 2007-3 1AA - RMBS .. ..12/26/2024 . [Paydown . 0 ..03/25/2037 .
362341-78-2 ...| GSR 2006-1F 4A1 - CMO/RWBS ..12/01/2024 . [Paydown . 0 ..02/25/2036 .
362341-XC-8 .. | GSR 2005-AR7 4A1 — CMO/RMBS .......cccoovnn [ eeeens ..03/01/2024 . [Paydown ... L0 ..11/25/2035 .
362341-XG-9 .. | GSR 2005-AR7 6A1 - CMO/RMBS ...........ccceeeess [ oeeenns ..12/01/2024 . [Paydown ... L0 ..11/25/2035 .
36242D-FS-7 ...| GSR 2004-11 2A1 - CMO/RMBS ..12/01/2024 . [Paydown ... L0 ..09/25/2034 .
36267J-AF-7 .. | GSMBS 2022-PJ6 A4 - CMO/RMBS ..12/01/2024 . [Paydown ... L0 ..01/27/2083 .
36656R-AH-4 .. | GRMML 2019-1 A1S - CDO ..10/21/2024 . [Paydown .. . L0 ..07/21/2031 .
37045X-CR-5 ...| GENERAL MOTORS FINANCIAL COMPANY INC ......... ..01/17/2024 . [ Maturity @ 100.00 . .. 1,000,000 ....997,860 . L0 ..01/17/2024 .
375415-AC-0 .. |GILBT 1 B - CDO ..08/14/2024 . [Paydown ... .600,000 |.. .585,750 |.. . 600,000 |. 0 ..10/15/2030 .
38172F-AA-6 .. | GOCAP 34R AR1 - CDO ... ..09/04/2024 . [Paydown ... ..1,806,214......... 1,807,441 ..1,806,214 |.... L0 ..03/14/2031 .
3817311-AA-0 .. | GOLUB CAPITAL BDC INC ... ..04/08/2024 . [Call @ 100.00 .. .... 1,000,000 |............ 999,200 999,99 |.... L0 ..04/15/2024 .
38175B-AA-2 .. | GOCAP 36 A - CDO .... ..11/05/2024 . [Paydown . ..3,922,634 |.. . 3,912,757 |.. .. 3,922,634 |. 0 ..02/05/2031 .
38175D0-AC-4 .. | GOCAP 38 B - (DO . ..07/12/2024 . [Paydown . . 1,500,000 |.. . 1,500,000 |.. ,499, ..1,500,000 |. 0 ..07/20/2030 .
38176P-AC-6 .. | GOCAP 44 A2A - CDO . ..11/14/2024 . [Paydown ... .... 1,000,000 ... 982,647 |.. L0 ..06/23/2031 .
38176V-AA-7 .. | GOCAP 47(M) A1 - CDO .. ..07/16/2024 . [Paydown ... .... 6,000,000 |......... 5,976,000 |......... 5,096,801 |.. ..6,000, L0 ..05/05/2032 .
38177G-AA-9 .. | GCTLF 2020-1 A - CDO .. ..02/27/2024 . [Paydown . ..1,530,889 |.. . 1,530,889 |.. . 1,530,889 ..1,530,889 |. 0 ..10/22/2029 .
38177X-AA-2 .. |GBDC3 1 A - CDO ..11/18/2024 . [Paydown ... 3,500,000 3,450,438 ..3,465,473 |.. ..3,500,000 |.... L0 ..04/15/2033 .
38178X-AA-1 .. | GCPAF 2021-2 A - CMO/RMBS ............coeeeeeeeni [ oeeens ..10/20/2024 . [Paydown .. 100,725 |... ..100,725 |.. L0 ..10/19/2029 .
38982G-AA-4 .. | GREAT AJAX OPERATING PARTNERSHIP LP ..........|....... ..03/05/2024 . | RIf Balrd ..1,161,000 |... L0 ..09/01/2027 .
390556-AL-2 .. | GRTLK 141R AR - CDO ... ..04/15/2024 . [Paydown ... ....82,230|... L0 ..10/15/2029 .
30800L-AA-2 .. | GSTNE 19FL2 A - CMBS .. ..09/16/2024 . [ Paydown . 765,220 0 ..09/15/2037 .
39809L-AC-8 .. | GSTNE 19FL2 B - CMBS .. ..09/16/2024 . Paydown ... ...1,500,000 |... L0 ..09/15/2037 .
39800P-AA-3 .. | GSTNE 2021-FL3 A - CMBS . ..12/16/2024 . [Paydown ... ..1,374,9% |... L0 ..07/15/2039 .
40445N-AA-6 .. |HTAP 241 A - RUBS ........ ..12/25/2024 . [Paydown . 0 ..04/25/2037 .
41161P-EZ-2 .. |HVMLT 2004-5 3A - CMO/RMBS ..12/01/2024 . [Paydown . 0 ..06/19/2034 .
41161V-AC-4 .. |HVMLT 2006-7 2AA - RWBS ..12/19/2024 . [Paydown . K 0 ..09/19/2036 .
411707-AD-4 .. | HNGRY 2018-1 A2 - RMBS ..04/05/2024 . [Paydown ... ..2,368,750 |.... L0 .0 |... ..06/22/2048 .
411707-AH-5 .. | HNGRY 2020-1 A2 - ABS ..12/20/2024 . [Various .... ..6,979,141 L0 ) ..12/20/2050 .
411707-AP-7 .. |HNGRY 241A2 = ABS ... [ | 12/20/2024 . | Paydown ... L0 ..03/20/2054 .
411707-AQ-5 .. |HARDEE'S FUNDING LLC = ABS .........ccceeeeeeeeef e .. 12/20/2024 . |Paydown ......eevvvvveveeeni]eveeiineeiieieeeeeens Joeeeeeen . 18,750 i 18,750 17,442 4 0 0 e 1,308 o 0 1,308 0 .. 12/20/2050 .
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422340-AD-4 ...|HEARTLAND FINANCIAL USA INC .... ..12/30/2024 . Malurlty @ 100.00 . ....500,000 ....500,000 0 . 500,000 |.... L0 0. .. 12/30/2024 .
43133J-AA-6 .. |HITR 2019-2 A1 - CDO ..02/22/2024 . [Paydown .. .. 31,847 .. ..30,301 |[.. 0 ...31,847 |. 0 .0 ..05/23/2039 .
43133K-AC-9 ...|HCOMF 1 ARR - CDO ... ..11/01/2024 . [Paydown . 110,761 .. . 110,540 |.. 0 . 110,761 0 .0 ..11/01/2035 .
433674-AA-6 .. |NZES 20PLS1 A - CMO/RVBS .. ..12/25/2024 . [Paydown . . 195,747 |.. . 195,746 |.. 0 0 .0 .. 12/26/2025 .
43789K-AA-0 .. |HOF 2022-1 A1 - CMO/RVBS ..12/01/2024 . [Paydown . 0 0 .0 ..07/25/2067 .
43090E-AA-9 .. |HORZN 241 A - ABS ..12/15/2024 . [Paydown ... . 0 L0 .0 . ..09/15/2049 .
44040H-AA-0 .. |HORZN 2019 A = ABS ...oooeeeiiiiiiiiiiiiiiieeeeeen [ e ..12/15/2024 . [Paydown ... .... 142,856 0 L0 .0 . ..07/15/2039 .
45276K-AA-5 .. | IMPRL 22NQM3 A1 - RUBS .. ..12/01/2024 . [Paydown ... .... 359,041 0 L0 .0 . ..05/25/2067 .
45276Q-AA-2 .. | IMPRL 2022-NQM5 A1 - CMO/RWBS .. ..12/01/2024 . [Paydown ... .. 212,104 0 L0 .0 . ..08/25/2067 .
45660L-CK-3 .. | INDX 2005-AR2 1A1 - CMO/RMBS ..12/26/2024 . [Paydown . 0 0 .0 ..02/25/2035 .
45783N-AA-5 .. | INSTR 2021-1 A - ABS .. ..12/15/2024 . [Paydown . 0 0 .0 ..02/16/2054 .
46592K-AC-6 .. | JPMMT 2021-3 A3 - CMO/RMBS ..12/01/2024 . [Paydown . 0 0 .0 ..07/25/2051 .
466247-SE-4 .. | JPMMT 2005-A5 1A2 = CMO/RMBS .........evvvvvvnns [eeeeen |oe 12/01/2024 . | Paydown .... 0 L0 .0 . ..08/25/2035 .
46627M-CY-1 .. | JPALT 2006-A1 3A1 - CMO/RMBS ..........oooeeeins | oeeins ..12/01/2024 . [Paydown ... 0 L0 .0 . ..03/25/2036 .
466365-AD-5 .. | JACK 2022-1 A21 - ABS ... ..11/25/2024 . [Paydown . . . . . 0 0 .0 ..02/26/2052 .
46651N-AA-2 .. | JOLAR 2019-1 A - ABS .. ..12/15/2024 . [Paydown . . 143,000 |.. .143 275 |.. . 143,001 0 0 .0 ..04/15/2044 .
46654C-AE-5 .. | JPAMMT 2021-INV7 A2A - CMO/RMBS ..12/01/2024 . [Paydown . . 788,608 |.. . 726,614 |.. . 550,493 0 0 .0 ..02/26/2052 .
46654D-AD-5 ...| JPMMT 21INV4 A2 - CMO/RMBS .. ..12/01/2024 . [Paydown . . 148,959 |.. . 122,883 |.. 62,298 0 0 .0 ..01/25/2052 .
466540-AE-1 .. | JPMNT 221 A3 - CMO/RMBS . ..12/01/2024 . [Paydown . . 150,372 |.. 131,492 |.. 0 0 .0 ..07/25/2052 .
46657B-AA-2 .. | JPMMT 23DSC2 A1 - RWBS ....coeeeeeeieieieeeeen [ e 12/01/2024 . | Paydown .... .. 255,372 ... 246,025 0 L0 .0 . ..11/25/2063 .
46657H-AA-9 .. |HENDR 23D A = ABS .....cccovviiiiiiiiiiiiiiiiiinn [ eeeeen ..12/15/2024 . [ Paydown ... 0 L0 .0 . .. 12/31/2077 .
46657V1-AB~4 .. | J.P. MORGAN MORTGAGE TRUST 2024-4 - RMBS ....|.......|.. 12/01/2024 . | Paydown .... 0 L0 .0 . ..10/26/2054 .
46657Y-AC-8 .. | JPMMT 246 A3 - RMBS ... [ e ..12/01/2024 . [Paydown ... 0 L0 .0 . .. 12/28/2054 .
48669R-AA-9 .. |KCAP F3C A = CDO ..ooovveeeeeeiiieiiiieeee e ..09/20/2024 . [ Paydown ... . 0 L0 .0 . .. 12/20/2029 .
543190-AA-0 .. |LTRAN 111 AT = ABS .....oevvvmmminnnnniiniiiiiiiins [ eeeees ..09/30/2024 . Paydown ... ... 331,97 .... 321,649 0 e L0 .0 . ..01/17/2045 .
543190-AB-8 .. |LTRAN 111 A2 - ABS .... ..10/00/2024 . [Various . ... 486,113 .... 463,479 . . L0 ... L0 .0 . ..01/17/2045 .
55272X-AA-0 .. |MFA FINANCIAL INC ... ..06/15/2024 . [Maturity @ 100 00 . .... 1,000,000 |............ 987,500 .... 997,270 |.. 0 L0 .0 . ..06/15/2024 .
55280Q-AU-1 .. | MCFCL V ARR - CDO ..10/10/2024 . [Paydown ... .2,000,000 .. . 2,000,000 |.. . 2,000,000 0 0 .0 ..04/20/2033 .
55283A-AA-7 .. |MCA 3 A - CDO .. ..11/15/2024 . [Paydown . .602,841 .. .602,935 |.. 0 0 .0 ..11/15/2035 .
55283T-AA-6 .. |MF1 2021-FL6 A - CMBS ..12/18/2024 . [Paydown . ..2,684,280 |.. . 2,661,616 |.. 0 0 .0 ..07/18/2036 .
55284P-AC-9 ...|MFRA 2022-NOM1 A1 - CMO/RMBS ..........evvvmvuns [eeeeen |oe 12/01/2024 . | Paydown .... ... 388,436 |............ 385,875 0 L0 .0 . ..12/27/2066 .
55284T-AA-5 .. |MFRA 22INV1 A1 - RMBS ....oooeeiiiiiiiiiii [ e ..12/01/2024 . [Paydown ... ....578,016 ....562,79% 0 . 578,016 |.... L0 .0 . ..04/25/2066 .
552850-AA-0 .. |MFRA 2022-NOM2 A1 - CMO/RMBS ............evvvvns [ eeeeens .12/01/2024 . [Paydown ... .... 159,445 .... 165,978 0 ..159,445 |.... L0 .0 . ..05/25/2067 .
55285U-AA-1 .. |MFRA 22INV2 A1 = CMO/RMBS .......coeeeeeeeeeeeens [ oot e 12/01/2024 . | Paydown .... .... 119,500 ... 117,669 0 .. 119,590 |.... L0 .0 . ..07/25/2057 .
55287A-AA-3 .. |MFRA 24RPL1 A1 - RMBS ..12/01/2024 . [Paydown . 112,167 |.. .106,153 |.. 0 . 112,167 | 0 .0 ..02/25/2066 .
56577G-AA-7 .. | MRNON 2020-1 A - CDO .. ..10/15/2024 . [Paydown . , . 766,008 |.. . 766,093 |.. . 766,003 0 ..766,093 |. 0 .0 ..01/17/2034 .
56577N-AC-8 .. | MRNON 2021-3 A - CDO .. ..09/18/2024 . [Paydown . ,000,000 ,000,000 .. ,620,469 |.. . 6,719,793 0 ,000,000 |. 0 .0 ..01/17/2034 .
585490-AC-9 ...|MELLO 22INV1 A2 - RMBS .. ..12/01/2024 . [Paydown ... 482,293 |... 482,293 454,322 ... 321,725 |.. 0 482,293 |.... L0 .0 . ..03/25/2052 .
58549R-AC-0 ...|MELLO 21MTG3 A3 - CMO/RMBS ............cooeeeees [eeeeen |0 12/01/2024 . | Paydown .... ... 41,336 ... .. 41,348 |.. 0 .. 41,336 |.... L0 .0 . ..07/25/2051 .
58550N-AC-5 ...|MELLO 21INV4 A3 - CMO/RMBS ..12/01/2024 . [Paydown . 208,504 . 208,504 |.. . 188,402 |.. . 115,351 0 ..208,504 |. 0 .0 .. 12/25/2051 .
59020U-TC-9 ...|MLCC 2005-A A2 - CMO/RMBS . ..12/25/2024 . [Paydown .. ..9,378 ....9,378 .. .8,973 |.. ..8,248 0 .9,378 |. 0 .0 ..03/25/2030 .
59408T-AA-8 .. | MICHAEL KORS (USA) INC .. ..11/01/2024 . [Maturity @ 100.00 ,000,000 . 1,000,000 |.. . 963,750 |.. . 986,796 0 ..1,000,000 |. 0 .0 ..11/01/2024 .
610331-AA-8 .. | MCAF 2021-1 A2 - CDO .... ..10/22/2024 . [ Paydown 476,516 |... ...476,516 0 476,516 |.... L0 .0 . ..04/22/2031 .
61748H-Al-1 .. | MSM 2004-5AR 4A — CMO/RMBS .......cccooeiiiiicas|veeens ..12/01/2024 . [Paydown ... ....19,209|... 0 L0 .0 . ..07/25/2034 .
61772L-AJ-0 .. | MSRM 2021-2 A3 = CMO/RMBS .......ccoeveeeieeeenns [ oo ..12/01/2024 . [Paydown ... ...115,429|... 0 L0 .0 . ..05/25/2051 .
61772N-AJ-6 .. | MSRM 2021-5 A3 = CMO/RMBS ... [ oo e 12/01/2024 . | Paydown .... ....82,028 |... 0 L0 .0 . ..08/25/2051 .
61775Y-AC-4 .. | MSRM 2024-1 A2 - RMBS ... ..12/01/2024 . [Paydown . . 17,995 0 0 .0 .. 12/26/2053 .
621887-AA-6 .. |MTLOG 2018-1 AR - CDO ... ..10/22/2024 . [Paydown ... 22,973 ). 0 , L0 .0 . ..01/22/2033 .
62046A-AA-2 .. |NPRL 2016-1 A1 - ABS .... ..12/20/2024 . Paydown ... ...101,408 |... 0 101 408 |.... L0 .0 . ..04/20/2046 .
62046A-AC-8 .. |NPRL 2017-1 A1 - ABS .... ..12/20/2024 . | Paydown ... ..97,342 ... 0 ...97,342 ... 0. .0 .. ..10/21/2047 .
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62047A-AB-9 .. |NPRL 2019-2 A2 - ABS ............. ..07/19/2024 . Paydown ... ... 28,441)... ...28,41 .. 27,585 |.. 0 L0 0. ..11/19/2049 .
62955M-AA-4 .. |NZES 2020-FHT1 A - CMO/RWBS . ..12/25/2024 . [Paydown . . 54,549 54,549 |.. 54,548 0 0 .0 ..11/25/2025 .
62955M-AB-2 .. |NZES 21FHT1 A - CMO/RMBS ..12/25/2024 . [Paydown . .65,331 65,331 0 0 .0 ..07/27/2026 .
62055-AA-2 .. |NZES 21FNT2 A - RMBS .. ..11/25/2024 . [Paydown . . 19,376 .. 19,376 0 0 .0 ..05/25/2026 .
620550-AA-2 .. |NZES 21FNT2 A = RMBS .....ccooeiiiiiiiiiin [ oo .12/25/2024 . [Paydown ... ... 107,251 |... .... 107,251 . 107 250 0 L0 .0 . ..05/25/2026 .
62960N-AA-5 .. |NXTC 2020-1 A - CDO ... ..09/06/2024 . Paydown ... ...6,000,000 |.......... 6,000,000 ......... 5,961,250 0 L0 .0 . ..01/21/2031 .
63943D-AA-7 .. |NAVTR 241 A - ABS ... ..12/15/2024 . [Paydown . 119,048 . 119,048 |.. .119,005 |.. 0 0 .0 ..08/16/2049 .
64016N-AA-5 .. |NBLY 211 A2 - ABS .. ..10/30/2024 . [Paydown . .25,000 20,856 0 0 .0 ..04/30/2051 .
64830Y-AC-1 .. |NZES 2021-FNT1 A - CMO/RMBS . ..12/25/2024 . [Paydown . 0 0 .0 ..03/25/2026 .
64831U-AA-2 .. |NRZT 22NQM4 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . 0 0 .0 ..07/25/2062 .
671190-AB-5 .. | 0BX 2024-J1 A2 - RMBS ... ..12/01/2024 . [Paydown . 0 0 .0 ..09/25/2054 .
67181D-AA-9 .. | 0AKIG 2020-1 A1 - ABS ....ooovvireniieeneee [ e 12/20/2024 . | Paydown ... 0 L0 .0 . ..11/21/2050 .
67181D-AB-7 .. | OAKIG 2020-1 A2 - ABS ........oooeeeerrnnnnnnnnen [ oo ..12/20/2024 . [Paydown ... 0 L0 .0 . ..11/21/2050 .
67190A-AA-4 .. | 0AKIG 2021-1 A1 - ABS ...ooovvvirrnineineen [ s 12/20/2024 . | Paydown ... 0 L0 .0 . ..01/20/2051 .
67190A-AB-2 .. | OAKIG 2021-1 A2 - ABS .......coeeeerenrnnnnnnn [ e ..12/20/2024 . [Paydown ... 0 L0 .0 . ..01/20/2051 .
67448X-AA-4 .. | 0BX 2021-J3 A1 = RMBS .......evvvmmmmnnnnninnnnnnn [ eeeens ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/25/2051 .
67648B-AE-2 .. | BVINV 22INV1 AS - CMO/RMBS . ..12/01/2024 . [Paydown ... 0 L0 .0 . ..12/26/2051 .
682337-AA-8 .. | OELF |11 A1 - CDO .. ..10/19/2024 . [ Paydown . , . .. 36, . 0 0 .0 ..07/19/2037 .
691204-AA-9 .. |OR |11 A1L - CDO . ..04/11/2024 . [Paydown . 500 000 |.. .480 000 |.. 0 0 .0 ..04/20/2032 .
691204-AG-6 .. |OR |11 ATF - CDO .... ..04/11/2024 . [Paydown ... .. 2,000,000 |......... 2,000,000 0 L0 .0 . ..04/20/2032 .
691201-AA-7 .. |OR VI A - CDO ..03/05/2024 . Paydown ... ... 305,000 .... 203,044 0 L0 .0 . ..06/21/2032 .
69291V-AB-0 .. |PKAIR 241 A - ABS ..12/15/2024 . [Paydown . 172,746 |.. 172,744 |.. 0 0 .0 ..09/15/2039 .
693581-AA-8 .. | PRPM 24RCF1 A1 - CMO/RMBS . ..12/25/2024 . [Paydown . 0 0 .0 ..01/26/2054 .
69359Y-AC-1 .. | PMTLT 2021-INV1 A3 - RUBS . ..12/01/2024 . [Paydown . 0 0 .0 ..07/25/2051 .
693684-AA-0 .. | PSMC 2020-1 A1 - CMO/RWBS . ..12/01/2024 . [Paydown . L0 0 .0 ..01/25/2050 .
69374X-AA-8 .. |PSMC 2019-2 A1 - CMO/RMBS . ..12/01/2024 . [Paydown . L0 0 .0 ..10/25/2049 .
69375B-AA-5 .. |PSMC 2019-3 A1 - CMO/RMBS .......coeeeeeieeeieina [ oo ..12/01/2024 . [Paydown ... 0 L0 .0 . ..11/26/2049 .
69377C-AA-1 .. | PRKCM 2022-AFC1 A1A - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..04/25/2057 .
69381J-AA-0 .. | PRPM 24RCF5 A1 - RMBS ..12/25/2024 . [Paydown ... 0 L0 .0 . ..08/25/2054 .
69381L-AA-5 .. | PRPM 24RPL3 A1 - RVBS ..12/26/2024 . [Paydown ... 0 L0 .0 . .. 11/25/2054 .
693987-AA-7 .. | PRPM 24RCF2 A1 - CMO/RMBS ... ..12/25/2024 . [Paydown ... .... 463,063 ... 440,447 0 L0 .0 . ..03/25/2054 .
69547M-AA-4 .. |PAID 223 A - ABS .... ..11/15/2024 . [ Paydown ... ... 365,596 365,596 0 L0 .0 . ..03/15/2030 .
69547X-AA-0 .. |PAID 243 A - ABS . ..12/15/2024 . [Paydown . ,759,640 .1,759,640 |.. ,759,640 |.. 0 .. 1,759,640 |. 0 .0 ..10/15/2031 .
701630-AE-8 .. |PARLI 2R AR - CDO ... . |C......[..10/20/2024 .|Paydoun .... .. 1,588,167 |... ,588, 167 ,583,224 . 794,083 |.. 0 .1,588,167 |.... L0 .0 . ..10/20/2031 .
70806U-AA-0 .. |PNTPK 2 A1 - CDO . C......|..05/21/2024 .|Paydown .... 1,500,000 |... . 1,500,000 |[.. 0 ..1,500,000 |.... L0 .0 . ..01/15/2032 .
72353P-AA-4 ...|PION 1 A - ABS .... ..12/15/2024 . [Paydown . 0 ...68,185 |. 0 .0 ..06/15/2044 .
73015B-AC-9 .. | PMTLT 24INV1 A3 - RMBS .. ..12/01/2024 . [Paydown ... 0 L0 .0 . ..10/25/2059 .
73071J-AA=7 .. |PNT 2023-1 A1 = RMBS .....evveiniiiiiiiiiiiiiiiias [ oo ..12/25/2024 . [Paydown ... 0 L0 .0 . ..11/25/2053 .
73071K-AA-4 .. | PNT 20241 A1 = RMBS ... [ oo ..11/25/2024 . [ Paydown ... 0. 0 L0 .0 . ..06/25/2054 .
74331C-AB-4 .. |PROG 2020-SFR1 B — CMBS ......ccoevveeeeeeeeeeens oo ..06/20/2024 . [Paydown ... . . 099,492 |.. 0 L0 .0 . ..04/17/2037 .
74331U-AA-6 .. |PROG 22SFR3 A - CMBS .. ..10/17/2024 . [Paydown . ....29,019 . . . . .. 28,073 0 0 .0 ..04/19/2039 .
743320-AA-1 .. |PROG 2019-SFR3 A - CMBS . ..02/20/2024 . [Paydown . ,970,440 . ,970 440 |.. . ,970 393 |.. . 1,966,489 0 0 .0 ..09/17/2036 .
743320-AC-7 .. |PROG 2019-SFR3 B - CMBS . ..02/20/2024 . [Paydown . 1,000,000 . 1,000,000 |.. 999,978 |.. . 997,733 0 0 .0 ..09/17/2036 .
74387L-AC-5 .. | PFMT 2019-1 A2 - CMO/RVBS . ..12/01/2024 . [Paydown . ...24,089 .. .. 24,228 |.. 24,181 0 0 .0 .. 12/27/2049 .
749357-AA-7 .. |RCKT 191 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown . .. 36,876 |.. .. 37,446 |.. 37,698 0 0 .0 ..09/27/2049 .
749384-AA-1 .. |RCKT 2021-5 A1 = RMBS .....eevvvverennnnnnnnnnnnns [ eeeeen e 12/01/2024 . | Paydown .... .... 379,032 .... 337,472 . 148,136 |.. 0 L0 .0 . ..11/27/2051 .
T4938F-AA-6 .. |RCKT 2022-1 A1 - CMO/RMBS ...........cooeeeeeeeni [ oo ..12/01/2024 . [ Paydown ... ... 312,251 ....289,830 . 206,193 |.. 0 L0 .0 . ..01/25/2052 .
749380-AB-0 .. |RCKT 24INV1 A2 = RUBS .......covvvvvvveviiiiinnnns [eeeeeen e 12/01/2024 . | Paydown .... .... 293,504 ... 202,587 0 L0 .0 . ..06/25/2054 .
74938N-AB-7 .. |RCKT 222 A2 = RMBS ........eevvmmmmmmmnnnnnnnnnnnns [ eeeees ..12/01/2024 . [Paydown ... ... 132,562 ... 125,374 0 L0 .0 . ..03/25/2052 .
74939K-AA-4 .. |RCKT 2021-6 A1 - CMO/RMBS .........cceeveveeeeenifeeenns ..12/01/2024 . | Paydown ... .. 148,167 .. 146,315 0 0. .0 .. .. 12/26/2051 .
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T49410-AA-4 .. | RCKT 24CES6 A1A - RMBS ..12/01/2024 . [Paydown ... ... 224,269 0 N L0 0. ..09/25/2044 .
749414-AA-6 .. | RCKT 24CES7 A1A - RMBS .. ..12/01/2024 . [Paydown . . 130,561 |.. 0 .2 0 .0 ..10/25/2044 .
749421-AA-1 .. | RCKT 24CES8 A1A - RMBS .. ..12/01/2024 . [Paydown . ...34,944 1. . . 0 .0 0 .0 .. 11/25/2044 .
749424-AA-5 ...|RCKT 24CES1 A1A - RMBS .. ..12/01/2024 . [Paydown . . 693,182 .. .693 179 |.. 0 .3 0 .0 ..02/25/2044 .
T4942A-AA-1 .. | RCKT 24CES3 A1A = RUBS .....ooovvvvvrriiiieneeeenn [ e .12/01/2024 . [Paydown ... .... 480,045 ...480,043 0 L2 L0 .0 . ..05/25/2044 .
T4968R-AA-3 .. |RPIT 2019-1 A - CMO/RMBS .. ..11/25/2024 . [ Paydown ... ... 102,739 0 1] L0 .0 . ..10/25/2063 .
T4969T-AA-8 .. |RBIT 2021-HB1 A - RMBS ..12/25/2024 . [Paydown ... .. 456,293 0 L0 .0 . ..11/25/2031 .
T4969V-AA-3 .. |RPIT 212 A — CMO/RMBS ........eevvvvvvvvvnnnnnnnns [ eeeens ..09/25/2024 . [Paydown ... 0. L0 .0 . ..09/25/2061 .
TA969X-AA-9 .. |RPIT 221 A — CMO/RMBS ........eevvvvvvvvrvrrnnnnns [ eeeeen e 12/25/2024 . | Paydown ... 0. L0 .0 . ..01/25/2062 .
74978B-AA-6 .. | RAAC 2007-RP3 A - CMO/RMBS ... ..11/25/2024 . [ Paydown ... 0 L0 .0 . ..10/25/2046 .
74981C-AA-9 .. |RUN 22NQM1 A1 - CMO/RMBS .......evnnnnnnninnnnn [ eeeens ..12/25/2024 . [Paydown ... 0 L0 .0 . ..03/25/2067 .
75115B-AC-3 .. |RALI 2006-QA5 2A1 - CMO/RMBS ... ..12/01/2024 . [Paydown ... 0 L0 .0 . ..07/25/2036 .
75409J-AA-5 .. |RATE 21J1 A1 - CMO/RMBS ... ..12/01/2024 . [Paydown . 0 0 .0 ..07/25/2051 .
75400X-AA-4 .. |RATE 21HB1 A1 - CMO/RMBS ..12/01/2024 . [Paydown . 0 . 0 .0 .. 12/25/2051 .
75575A-AA-2 .. |RCMT 2023-FL12 A - CMBS . ..12/26/2024 . [Paydown . . 0 ,976,601 |. 0 .0 ..05/25/2038 .
76042E-AA-7 .. |REPS 2020-A A - ABS ..10/21/2024 . [ Paydown ... 752,423 |... .. 752,352 |.. 0 752,423 |.... L0 .0 . ..11/20/2030 .
76110W-SZ-0 .. |RASC 2003-KS7 Al5 - RMBS ..12/01/2024 . [Paydown ... ....70,305 |... 0. ...70,305 |.... L0 .0 . ..09/25/2033 .
761118-FM-5 .. |RALI 2005-QA9 N41 - CMO/RMBS ... ..12/01/2024 . [Paydown ... ..16,855 |... LT L0 .0 . ..08/25/2035 .
76112B-NM-8 .. | GMACM 2005-AA1 1A1 - CMO/RMBS .... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..05/18/2035 .
76971E-AA-2 .. |RBIT 20HB1 A1 - ABS ..12/25/2024 . [Paydown ... 0. L0 .0 . ..10/25/2050 .
78433X-AA-8 .. | SALTT 211 AA - ABS ..12/15/2024 . [Paydown ... L0 L0 .0 . ..02/28/2033 .
78434K-AA-5 .. | SGR 2022-2 A1 = CMO/RMBS .....ccooeveeiiiiieenins [ oo ..12/01/2024 . [Paydown ... 0. L0 .0 . ..08/25/2062 .
78436V-AA-9 .. | SAIF 24CES1 A1 - RMBS ... ..12/25/2024 . [Paydown ... ... 207,772 ...207,768 L0 L0 .0 . ..07/27/2054 .
78449P-AB-5 .. | SMB 2018-A A2A - ABS ... ..12/15/2024 . [Paydown . . 388,495 |.. L0 . K 0 .0 ..02/15/2036 .
79581V-AA-0 .. | GRADE 2024-CES1 A1 - RWBS . ..12/01/2024 . [Paydown . , 149,742 ..1,149,742 .. L0 , 149,742 |. 0 .0 ..03/25/2054 .
803169-A0-4 .. | SRANC 3R AFR - CDO .. ..12/22/2024 . [Paydown . ...793,210 793,210 |.. . . L0 ..793,210 |. 0 .0 ..06/24/2030 .
80349B-BD-8 .. | SARAT US 2R3 - CDO .. ..06/10/2024 . [Paydown . ,000,000 . 2,000,000 |.. . 1,077,614 |.. . 1,982,270 L0 ..2,000,000 |. 0 .0 ..04/20/2033 .
81742L-AA-4 .. |SEQI 1 A - CDO . ..11/28/2024 . [Paydown . 466,753 . 466,753 |.. . 466,753 L0 0 .0 ..04/15/2031 .
81743A-AA-7 .. | SEMT 2019-5 A1 - CMO/RWBS . ..12/01/2024 . [Paydown . ...23,130 |.. L0 0 .0 .. 12/27/2049 .
81748E-AB-2 .. | SEMT 2024-7 A2 = RMBS .......evvvvrvmvennnnnnnnnns [ eeeeeen |on 12/01/2024 . | Paydown .... .. 356,313 0. L0 .0 . ..08/25/2054 .
81748J-AA-3 .. | SEMT 2019-4 A1 - CMO/RMBS .......coovvvrrrreennns|venens ..12/01/2024 . [Paydown ... L0 L0 .0 . ..11/25/2049 .
81748K-AA-0 .. | SEMT 2020-2 A1 - CMO/RUBS ......coovvvveereeeenns|eeeens .12/01/2024 . [Paydown ... 0. L0 .0 . ..03/25/2050 .
81748M-AA-6 .. | SEMT 2020-1 A1 — CMO/RMBS ........eevvvvvvvvvnans [ veeenn ..12/01/2024 . [Paydown ... L0 L0 .0 . ..02/25/2050 .
81748T-AA-1 .. | SEMT 2021-7 A1 ~ CMO/RMBS .......cevvvvvvvvvvnnns | eeeens ..12/01/2024 . [Paydown ... 0. L0 .0 . ..11/27/2051 .
81749C-AA-7 .. | SEMT 2022-1 A1 - CMO/RVBS . ..12/01/2024 . [Paydown ... L0 L0 .0 . ..02/26/2052 .
81740E-AA-3 .. | SEMT 24HY A1A - RWBS ....... ..12/25/2024 . [Paydown ... 0. L0 .0 . ..11/25/2063 .
81761T-AE-5 .. | SERV 2021-1 A21 - RMBS .. ..04/30/2024 . [Paydown ... L0 L0 .0 . ..07/31/2051 .
817743-AA-5 .. | SPRO 2019-1 A2 - ABS .. ..10/25/2024 . [Paydown . L0 0 .0 ..10/25/2049 .
817743-AE-7 .. | SPRO 2021-1 A2 - ABS ..10/25/2024 . [Paydown . L0 0 .0 ..04/25/2051 .
817743-AJ-6 .. | SPRO 241 A2 - ABS ... ..10/25/2024 . [Paydown . L0 0 .0 ..01/25/2054 .
83100A-AA-0 .. | SLAM 241 A - ABS .... ..12/15/2024 . [ Paydown ... L0 L0 .0 . ..09/15/2049 .
83404R-AB-4 .. | SOFI 2018-B A2F - ABS ......cooovveerrrnnnnnnnnn [ oo ..12/25/2024 . [Paydown ... 0. L0 .0 . ..08/25/2047 .
83546D-AL-2 .. | SONIC 2020-1 A21 - ABS .. ..12/20/2024 . [Paydown . L0 0 .0 ..01/20/2050 .
83546D-AM-0 .. | SONIC CAPITAL LLC - ABS . ..12/20/2024 . [Paydown . L0 0 .0 ..01/20/2050 .
83546D-AN-8 .. | SONIC 2021-1 A21 - ABS ..... ..12/20/2024 . [Paydown . L0 0 .0 ..08/21/2051 .
84858D-AA-6 .. | SPIRIT AIRLINES CLASS A PASS THROUGH CER .. ..10/01/2024 . [Paydown . . . . . L0 K 0 .0 ..10/01/2029 .
85208N-AD-2 .. | SPRNTS 1A1 - RWBS ...... ..12/20/2024 . [Paydown . .750 000 |.. .750 000 |.. . 750,000 L0 . 750,000 |. 0 .0 ..09/20/2029 .
85572R-AA-7 .. | STARR 2018-1 A - ABS . . ..12/15/2024 . [Paydown ... , .... 145,180 , 0. L0 .0 . ..05/15/2043 .
86190B-AA-2 .. | STR 2021-1 A1 - ABS ......coevvvvveeeeeeeeeeeeeess [ .. 12/20/2024 . |Paydown .....evvvviiiiiiiiiieiiieiieiiiiieiiiees | 5,625 [.ccciiiiiinnn. 5,625).......cce.... LRI O | RN 0 [ oy 0 ..06/20/2051 .
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86212V-AA-2 .. | STR 2016-1 A1 - ABS ..12/20/2024 . [Paydown ... 23,446 |... .23,442 |.. 0 N ... 23,446 |.... L0 0. ..10/22/2046 .
86212X-AF-7 .. | STR 231 A1 - ABS . ..12/20/2024 . [Paydown . ..333 0 .2 0 .0 ..06/20/2053 .
86212X-AL-4 .. | STR 241 A1 - ABS . ..12/20/2024 . [Paydown . .10,000 0 .2 0 .0 ..05/20/2054 .
86212X-AM-2 .. | STR 241 A2 - ABS .... ..12/20/2024 . [Paydown . .10,000 . . 0 A 0 .0 ..05/20/2054 .
86213*-AA-0 .. | STONEHENGE CAPITAL FUND LOUISIANA 111, L ... . |..10/15/2024 . [Direct ... ....15,000 |... 15 000 15,000 0 0. L0 .0 . ..03/01/2030 .
86271P-AA-3 .. | STRTA 11 A1 - CDO ... ..07/10/2024 . [Paydown ... ..1,500,000 |... 0 0. L0 .0 . ..10/20/2033 .
86324C-AA-9 .. | STRE 241 A - ABS .... ..12/15/2024 . [Paydown . 426,456 0 0 .0 ..07/15/2044 .
863579-C3-0 .. | SARM 2005-21 6A3 - CMO/RMBS . ..12/01/2024 . [Paydown . . 16,139 0 0 .0 ..11/25/2035 .
863579-UU-0 .. | SARM 2005-15 4A1 - CMO/RMBS . ..12/01/2024 . [Paydown . .16,373 0 0 .0 ..07/25/2035 .
86358R-DX-2 .. | SASC 2001-SB1 A5 - RMBS . ..12/01/2024 . [Paydown . .20,977 0 0 .0 ..08/25/2031 .
87240P-AJ-0 .. | TCP 1R AR - CDO ..... ..11/20/2024 . [Paydown . . 15,429 . . . 0 0 .0 ..08/20/2033 .
87244C-AJ-5 ...|CHUML | AR - CDO .... ..07/19/2024 . [ Paydown ... ...831,024 |... ....831 024 ....831 208 0 L0 .0 . ..10/21/2030 .
87267C-AA-6 .. | TRP 211 A - ABS ..12/17/2024 . [Paydown ... ...579,093 |... .... 579,003 ....519,023 0 L0 .0 . ..06/19/2051 .
87267J-AA-1 .. | TFINS 2018-2 A1 - CDO ... ..12/30/2024 . [Paydown . 240,304 . 240,304 |.. 232,774 |.. 0 0 .0 ..09/30/2039 .
881561-VY-7 .. | TNTS 2005-12ALT AF4 - CMO/RMBS ... ..12/01/2024 . [Paydown .. ...32,872 ... 0 L0 .0 . ..07/25/2036 .
88156E-AB-2 .. | TMTS 2006-17HE AB1 - RMBS . ..03/01/2024 . Adjustment 0 0 L0 .0 . ..01/25/2038 .
88315L-AS-7 .. | TMCL 2021-3 A - ABS ... ..12/20/2024 . [Paydown . .80,000 , .. .78, .. 0 , 0 .0 ..08/20/2046 .
88603U-AA-7 .. | THRST 2021 A - ABS . ..12/15/2024 . [Paydown . 104,711 104,711, . 108,137 |.. 0 . 104,711 |. 0 .0 ..07/16/2040 .
886061I-AA-0 .. | TBOLT 2017 A - ABS .... ..09/13/2024 . [Paydown . 1,766,068 . 1,766,068 |.. . 1,653,025 |.. 0 ..1,766,068 |. 0 .0 ..05/17/2032 .
89182J-AA-9 .. | TPMT 24CES2 A1A - RMBS ..12/01/2024 . [Paydown . . 547,067 |.. . 547,089 |.. 0 0 .0 ..02/25/2064 .
891820-AA-3 .. | TPMT 24CES4 AT = RMBS ........evvvvvvvrnnnnnnnnnns [ eeeeens ..12/01/2024 . [Paydown ... .... 280,296 .... 280,294 0 L0 .0 . ..09/25/2064 .
89183C-AA-3 .. | TPMT 24CEST ATA = RMBS ......evvvminnniniinniinnns [ eeeens ..12/01/2024 . [Paydown ... .. 283,782 ...283,777 0 L0 .0 . ..01/25/2064 .
80183G-AA-4 .. | TPNT 244 AMA - RMBS ......ooeeeeeernn [ ..12/01/2024 . [ Paydown ... 0 L0 .0 . ..10/27/2064 .
891947-AA-1 .. | TPMT 24CES6 A1 - RMBS ..12/01/2024 . [Paydown ... .. 0. L0 .0 . ..11/25/2064 .
89412K-AA-8 .. | TRAP X1 A1 - CDO ..04/10/2024 . [ Paydown ... . 766,547 |.. 0. L0 .0 . ..10/10/2041 .
89656C-AA-1 .. | TRL 2010-1 NTS - ABS . ..12/16/2024 . [Paydown ... . 174,859 |.. 0 L0 .0 . ..10/16/2040 .
89656G-AA-2 .. | TRL 211 A - ABS . ..12/19/2024 . [Paydown ... .. 86,932 [.. 0 L0 .0 . ..07/19/2051 .
89656R-AA-8 .. | TRL 221 A = ABS .....eevrriirimmninneiniiniiniiinnns [ eeeeens ..12/19/2024 . [Paydown ... .. 73,550 |[.. 0 L0 .0 . ..05/19/2052 .
89657A-AC-0 .. | TRL 2020-1 A - ABS . .. 12/17/2024 . [Paydown . . 151,894 |.. . 151,858 |.. . 151,870 0 0 .0 ..10/17/2050 .
89657B-AB-0 .. | TRL 2019-2 A1 - ABS ..12/17/2024 . [Paydown . .289,242 .. . 289,174 |.. . 289,209 0 0 .0 ..10/18/2049 .
89683L-AA-8 .. | TRP 212 A - RWBS .... .. 12/17/2024 . [Paydown . . 543,818 .. .502,024 |.. . 120,554 0 0 .0 ..06/20/2051 .
89821J-AA-6 .. | TFINS 2019-1 A1 - CDO ... ..11/04/2024 . [ Paydown ... .. 28,933 |.. 0 L0 .0 . ..02/02/2039 .
89822P-AA-1 .. | TFINS 201 A1 - CDO .... ..10/15/2024 . [ Paydown ... ... 121,685 .... 121,685 . 121,685 |.. 0 L0 .0 . ..04/16/2040 .
903520-AD-6 .. | STEAM 2021-1 A - ABS . . ..12/28/2024 . [Paydown ... .. 194,913 .. 183,534 0 L0 .0 . ..02/28/2051 .
90354P-AA-5 ...| STEAM 2021-3 A - ABS ............. ..12/28/2024 . [Paydown ... .. 0 L0 .0 . ..06/28/2051 .
90354T-AC-3 ...| UM 2021-INV2 A3 - CMO/RMBS . ..12/01/2024 . [Paydown . . 121,548 0 0 .0 ..09/25/2051 .
90355R-AC-6 ... | UM 21INV3 A3 - CMO/RMBS ..... ..12/01/2024 . [Paydown . . 167,731 0 0 .0 ..11/25/2051 .
909319-AA-3 .. |UNITED AIRLINES PASS THROUGH TRUST 2013 ..08/15/2024 . [Paydown . 0 0 .0 ..08/15/2025 .
912028-AA-6 .. | STEAM 241 A = ABS ......evvvvrvvvnnnnninnnnnnnnnnns [ eeeees ..12/28/2024 . [Paydown ... 0 L0 .0 . ..09/28/2054 .
91528A-AA-7 .. |UNLOK 242 A = RMBS ......evvvrmmmnnnnnnnniininnnnns [ eeeeens ..12/25/2024 . [Paydown ... 0 L0 .0 . ..10/25/2039 .
91824N-AC-6 .. |UIM 211 A3 = CMO/RMBS .........evvmmmmmmmnnnnnnnnn [ eeeeens ..12/01/2024 . [Paydown ... 0 L0 .0 . ..08/25/2051 .
92257C-AA-8 .. | VCC 2019-1 A - RUBS ... ..11/01/2024 . [Paydown ... 0 L0 .0 . ..03/25/2049 .
922581-AA-3 .. | VCC 233 A - CMBS/RMBS ..12/01/2024 . [Paydown ... .. 1,375,533 |......... 0 L0 .0 . ..08/25/2053 .
92258X-AA-1 .. | VCC 2022-1 A - CMBS/RVBS ..12/01/2024 . [Paydown ... .... 163,235 ....162,118 0 L0 .0 . ..02/26/2052 .
92250K-AA-8 .. | VCC 2022-4 A - CMBS/RWBS ..12/01/2024 . [Paydown ... .. 137,396 .. 137,365 0 L0 .0 . ..08/26/2052 .
92259L-AB-4 ...|VCC 2020-1 AFX - RMBS ... ..12/01/2024 . [Paydown ... .. 0 L0 .0 . ..02/25/2050 .
922590-AA-5 ...|VCC 2024-3 A - CMO/RMBS . ..12/01/2024 . [Paydown . ....0 0 0 .0 ..06/25/2054 .
92259T-AA-9 ...|VCC 2021-1 A - CMO/RMBS . ..12/01/2024 . [Paydown . .107,015 0 0 .0 ..05/25/2051 .
92259U-AA-6 ...|VCC 2022-2 A - CMBS/RWBS ..12/01/2024 . [Paydown . . 225,087 0 0 .0 ..04/25/2052 .
9225911-AA-2 ...| VCC 244 A - RIBS ..08/25/2024 . | Paydown ... 0 0. .0 .. ..08/25/2054 .
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9225911-AA-2 ...|VCC 244 A - RMBS ..12/01/2024 . [Paydown ... .... 216,560 ....216,563 .. 0 ..216,560 |.... ..08/25/2054 .
92538G-AA-0 .. | VERUS 2021-8 A1 - CMO/RMBS ..12/01/2024 . [Paydown . . 204,445 .. .288,050 |.. . 290,502 0 ..204,445 |. ..11/26/2066 .
92538N-AA-5 ...| VERUS 2022-4 A1 - RUBS .. ..12/01/2024 . [Paydown . . 173,388 |.. 173,387 |.. . 174,323 0 ..173,388 |. ..04/25/2067 .
92538U-AA-9 ...| VERUS 2022-3 A1 - RUBS .. ..12/01/2024 . [Paydown . . 260,186 |.. . 259,503 |.. . 259,595 0 . 260,186 |. ..02/25/2067 .
92530N-AA-4 ...| VERUS 2022-7 A1 = CMO/RMBS .......cccceiiiiiiiaa| veeens .12/01/2024 . [Paydown ... 0 e ..07/25/2067 .
92737D-AA-6 .. | VINEB 24SFR1 A = CMBS ......eevvvvmmmnnnnnnnnnnnns [ eeeeens ..12/01/2024 . [Paydown ... L0 ... ..03/19/2041 .
92838C-AA-6 .. |VISIO 221 A1 - RMBS ......oooeeeeenrennn [ ..12/01/2024 . [Paydown ... 0 ..08/27/2057 .
92839H-AA-4 ...| VSTA 24CEST A1 = RMBS .....evvvrieiinniniiiiininns [ eeeens ..12/01/2024 . [Paydown 0 ..05/26/2054 .
92840V-AL-6 .. | VISTRA OPERATIONS COMPANY LLC ............cooeen | oeeens ..01/02/2024 . | Corporate Action Sale ..|...........ceeeeenns |-t 3,250,739 |............. 3,390,000 |......... 0 ..05/13/2025 .
92841Y-AA-3 .. | VSTA 24CES2 AT = RMBS .......evvvvvvvvnnnnnnnnnnns [ eeeens ..12/01/2024 . [Paydown ... 0 ..10/26/2054 .
92990G-AJ-2 ...| WAMU 2007-HY5 3A1 - CMO/RMBS ........cooeeeeeins [ oeeens ..12/01/2024 . [Paydown ... 0 ..05/26/2037 .
933636-AA-0 .. | WAMU 2007-HY4 1A1 - CMO/RMBS ...........coooeeii|oeeins ..12/01/2024 . [Paydown ... ..04/25/2037 .
93363P-AC-4 ...| WAMU 2006-AR14 1A3 - CMO/RMBS . ..12/01/2024 . [Paydown . ..11/25/2036 .
939336-X9-9 ...| WAMU 2005-AR1 A2B - CMO/RNMBS ..12/25/2024 . [Paydown . ..01/25/2045 .
94354K-AA-8 .. | WAAV 2019-1 A - ABS ........... ..12/15/2024 . [Paydown . ..09/15/2044 .
94984D-AC-8 ...| WIFMBS 2006-AR13 A3 - CMO/RMBS . ..12/01/2024 . [Paydown ... ..09/25/2036 .
95002F-AA-2 .. | WIFMBS 2019-4 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown ... ..09/27/2049 .
95002K-AA-1 .. | IFMBS 2020-1 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown ... .. 12/27/2049 .
95003H-AA-7 .. | WIFMBS 2022-1 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown ... ..08/25/2051 .
95058X-AE-8 .. | WiEN 2018-1 A22 - ABS ..12/15/2024 . [Paydown ... ..03/16/2048 .
95058X-AG-3 .. | WEN 2019-1 A21 - ABS . ..12/15/2024 . [Paydown ... ..06/15/2049 .
95058X-AK-4 .. |WiEN 211 A21 - ABS ..12/15/2024 . [Paydown ... . ..06/15/2051 .
96033E-AA-6 .. | WIESTR 231 A - ABS ..12/01/2024 . [Paydown ... .... 532,907 ....532,117 ..12/21/2037 .
96034J-AA-4 .. |WIESTR 2022-1 A - ABS .. ..12/01/2024 . [Paydown . 218,733 .. .218,514 |.. ..08/20/2036 .
96034J-AB-2 .. | WESTR 2022-1 B - ABS .. ..12/01/2024 . [Paydown . . 109,367 |.. .109,237 |.. ..08/20/2036 .
96034L-AA-9 .. |WIESTR 2020-1 A - ABS . ..06/26/2024 . [Paydown . . 196,804 |.. . 196,546 |.. ..03/20/2034 .
97064E-AA-6 .. |IESTF 2018-A A - ABS . ..12/15/2024 . [Paydown . ..09/15/2043 .
97064F-AA-3 .. |WIESTF 2020-A A - ABS . ..12/15/2024 . [Paydown . . . , . K ..03/15/2045 .
97064G-AA-1 .. |WESTF 2021-A A - ABS .... ..12/15/2024 . [Paydown ... ... 173,786 158 003 . 173,786 |.... ..05/15/2046 .
97988Q-AL-8 .. | WDMNT 172R A1R - CDO .. ..12/23/2024 . [Paydown ... 6 000,000 |......... 5,887,500 ..6,000,000 |.... ..04/20/2033 .
97988Q-AQ-7 .. | WDMNT 172R BR - CDO ..12/23/2024 . [Paydown . . 1,000,000 |.. . 944,300 |.. , ..1,000,000 |. ..04/20/2033 .
979881-AA-9 .. | WIDMNT 207 A1A - CDO ..07/00/2024 . [Paydown . . 3,000,000 |.. .3,000,000 |.. . 3 000,000 ..3,000,000 |. ..01/15/2032 .
98875N-AJ-4 .. | ZAIS9 9 B2 - CDO .... ..04/25/2024 . [Paydown . . 1,000,000 |.. . 1,000,000 |.. . 1,000,030 ..1,000,000 |. ..07/21/2031 .
98877G-AQ-1 .. | ZCCP 2019-1 A1R - CDO ..10/16/2024 . [Paydown . ..2,723,908 |.. . 2,724,027 |.. ..2,723,908 |. ..07/16/2031 .
98878C-AC-0 .. | ZCCP 181 A2 - CDO ..10/16/2024 . [Paydown . . 485,529 |.. 477,639 |.. ..485,529 |. ..01/16/2031 .
98878F-AE-9 .. | ZCCP 2021-1 A2A - CDI ..07/15/2024 . [Paydown . ,000,000 |.. ,800,544 |.. ..9,000,000 |. ..07/15/2033 .
98920M-AA-0 .. | ZAXBY 211 A2 - ABS .... .. ..10/30/2024 . | Paydown ... ...22,500 |.... ..07/31/2051 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 253,707,920 254,998, 160 249,572,863 215,741,452 72,349 254,077,231 XXX
02639D-AM-8 .. | AMERICAN GREETINGS CORPORATION - TERM LO ....[....... ..04/30/2024 . [Direct ..oooeeeeiiiieiien e | 1,985,000 [........... 1,985,000 |......... 1,925,450 |......... 1,933,887 |oevvvvriiiinnnns 0 e B3 [ O 51113 0 1,985,000 ..04/06/2028 .
24736C-BS-2 ...| SKYMILES IP LTD. (DELTA AIR LINES, INC.) ... [....... .. 1072172024 . [Direct ..ocooeeeiiiiiiiiiii e e 432,050 |....ooeennnnn 432,080 |............ 434,750 | 432,582 [..oeeiiiiininnnee 0 e (482) [ O e (482) |0 [ 432,050 ..10/20/2027 .
FRANCHISE GROUP, INC. - INITIAL TERM LOAN
35180Y-AB-9 .. | (FIRST L eeeviiiiiiiiiiiiiiiiiiiicicccccccccccceiiies [ eeeeees ..12/20/2024 . [Exchange ..........cccoes |ovniinniniininnnnns o, 769,510 |............. 769,510 |............ 756,886 |............ 705,254 |oooeeeeieieeeen O et O e 0 i O e 0 [ 756,886 ..03/10/2026 .
35180Y-AJ-2 .. | FRANCHISE GROUP, INC. - THIRD AMENDMENT .....[....... ..12/20/2024 . |Exchange ... ..1,286,859 |... 1,244,757 . 1,171,022 |.. 20 fennnnn.. 1,246,206 ... L0 ..03/10/2026 .
46580U-AE-5 .. | ZEST ACQUISITION CORP. - TERM LOAN ....... ..12/31/2024 .| Direct ....50,000 . .. 47,500 |.. .. 49,682 L0 ...50,000 |. 0 ..02/08/2028 .
84771#-AB-3 .. | SPEEDSTAR HOLDING LLC - INITIAL TERM LOA ... ..07/02/2024 . [Direct ... ... 1,689,476 |........... 1 689 476 |......... 1,672,581 |......... 1,672,581 |.. ..0]....... 1,689,476 |.... ol .0 .. . ..07/22/2027 .
1909999999 Subtotal - Bonds - Unaffiliated Bank Loans 6,212,894 6,212,894 6,081,924 5,964,958 , 0 6,159,667 0 53,227 53,227 233 115 XXX
2509999997. Total - Bonds - Part 4 271,020, 125 272,330,321 267,197,778 232,405,894 85,570 3,339,074 632,053 2,792,591 0 271,314,028 0 (293,903) (293,903) 10,652, 113 XXX
2509999998. Total - Bonds - Part 5 47,484,016 47,870,571 47,014,580 0 0 700, 365 106,816 593,550 0 47,608, 130 0 (134, 114) (134,114) 1,832,683 XXX
2509999999. Total - Bonds 318,504, 141 320,200,892 314,212,358 232,405,894 85,570 4,039,439 738,869 3,386,140 0 318,922,158 0 (428,016) (428,016)| 12,484,796 XXX
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fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
313148-87-6 ...| FEDERAL AGRICULTURAL MORTGAGE CORP ... N ..07/18/2024 . [Call @ 25.00 .........cees |oeeeenns 40,000.000 |......... 1,000,000 |......cceeennnns 0.00......... 1,000,000 |......... 1,005,600 [........... (5,600)|..vvvvrrernnnnnns 0. .. (5,600) |.eeeeeeiieees 0l....... 1,000,000 J | 0. L4525
743315-AU-7 ... | PROGRESSIVE CORP ......eeveveveessnesennnnninninnnns [ ceeees ..02/22/2024 . |Call @ 100.00 . .|....1,000,000.000 |......... 1,000,000 |.......cceennnnns 0.00]......... 1,000,000 |............ 995,000 |............ 5,000 [oeevvvnnnnnnnnnes 0].. ...5,000 |t 0., 1,000,000 U\ Py 0[. ... 15,688 [ouuinn i
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaﬁlllated) Perpetual

Preferred 2,000,000 XXX 2,000,000 2,000,600 (600) 0 0 (600) 0 2,000,000 0 0 0 60,933 XXX
4509999997. Total - Preferred Stocks - Part 4 2,000,000 XXX 2,000,000 2,000,600 (600) 0 0 (600) 0 2,000,000 0 0 0 60,933 XXX
4509999998. Total - Preferred Stocks - Part 5 2,166,000 XXX 2,168,438 0 0 (963) 0 (963) 0 2,167,475 0 (1,475) (1,475), 75,749 XXX
4509999999. Total - Preferred Stocks 4,166,000 XXX 4,168,438 2,000,600 (600) (963) 0 (1,563) 0 4,167,475 0 (1,475) (1,475), 136,682 XXX
254017-60-3 ... |DIGITALBRIDGE GROUP CL A ORD ........eevvvvuuuns [ eeeeenn ..03/04/2024 L [PIPR ...oooeiiiiiiiiiiiin s 1,202.000 (12,669)]..cceveeeeeennns (1 PO [V F, (12,669) |..cooeeeeeenns (VN F 8,414 |l (VN F, 13,698 |........... TG R 2] s
87901J-10-5 ...| TEGNA ORD R ..12/16/2024 . [Various ..........ccoeeeees |oeeeens 20,000.000 (11,208)-ceeeeeeieeees 0. 204,702
90187B-80-4 ...| THO HARBORS INVESTMENT ORD ........ceeeveveeveens | oeeeens ..01/01/2024 . [WRITE OFF .....cccoeeieiee|oeenennnnnnns 0.250 |oeeeeeeeeeneeeen O fviiiiiiiiiiiiiieiiene fovnnnnninnnnnd foeiiiiiiiiii 8 o O e O e O e 0 i O o 3

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 391,467 XXX 303,119 327,087 (23,967) 0 0 (23,967) 0 303,119 0 88,347 88,347 9,562 XXX
5989999997. Total - Common Stocks - Part 4 391,467 XXX 303,119 327,087 (23,967) 0 0 (23,967) 0 303,119 0 88,347 88,347 9,562 XXX
5989999998. Total - Common Stocks - Part 5 57,138 XXX 54,479 0 0 0 0 0 0 54,479 0 2,659 2,659 0 XXX
5989999999. Total - Common Stocks 448,604 XXX 357,599 327,087 (23,967) 0 0 (23,967) 0 357,599 0 91,006 91,006 9,562 XXX
5999999999. Total - Preferred and Common Stocks 4,614,604 XXX 4,526,036 2,327,687 (24,567) (963) 0 (25,530) 0 4,525,074 0 89,531 89,531 146,244 XXX
6009999999 - Totals 323,118,746 XXX 318,738,394 234,733,581 61,003 4,038,477 738,869 3,360,611 0 323,447,231 0 (338,485) (338,485) 12,631,040 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
00180A-AA-7 .. [AMSR 2020-SFR1 A - CMBS ... ..01/01/2024 .| GOLDMAN . ..11/19/2024 .| Paydoun .... .. 2,997,124 |....... 2,849,669 [....... 2,997,124 |......... 2,997,124 ... ... 147,456 .
00180A-AB-5 .. [ AMSR 2020-SFR1 B - CMBS . .01/01/2024 .| GOLDMAN . 11/19/2024 .| Paydoun . 1,000,000 ..951,459 |....... 1,000,000 |. 1,000,000 |. .. 48,541 |..
03881E-AA-5 .. [ARCLO 2021-FL2 A - CMBS ... ..02/13/2024 .| BANCO SANTANDER .. ..06/17/2024 .|Paydoun .... .. 2,416,253 |....... 2,409,458 [....... 2,416,253 |......... 2,416,253 |.... .
NOMURA SECURITIES/FIXED INCOME
038923-BA-5 .. [ARBOR REALTY TRUST INC .. L.01/01/2024 .| weveneeeeeee e ..06/12/2024 .| ODEON CAPITAL .. ...1,000,000 |.......1,015,180 |.......... 989,063 |......... 1,011,084 |.... . (4,0%)....
05072L-AA-3 .. [AUDAX Il A - CDO ..01/01/2024 .| Amherst Securities Group LLC .. |..04/05/2024 .|Paydoun .. 1,191,118 |....... 1,189,008 |....... 1,191,118 |......... 1,191,118 |.... L2115
Stifel, Nicolaus & Co.,
05580M-82-7 .. [B RILEY FINANCIAL INC .evvveeeeeeiinieeeee [ eevnnen ..01/01/2024 .|B.RILEY & CO., LLC ...cevvrrennnns L 11/01/2024 ] INC. e e 1,000,000 |......... 708,800 |.......... 741,689 |............ 699,477 |oevreeeeeeennnnn [V PO 97,493 |......... 106,816 |........... (9,323)
BARCLAYS CAPITAL INC FIXED INC
12530B-AA-7 .. [CFMT 2021-3 A = CMO/RMBS ......evvvevvennn | evnnnns |- 01/01/2024 .| .evvveiiiiiiiiee i ..06/25/2024 . |Paydonn ..ceveeeeeeeenniees feeennnnns 1,001,872 |....... 1,062,500 |....... 1,091,872 |......... 1,091,872 [t [V PO 29,371 [ooeeeeiieeees [V PO 29,371
140501-AB-3 .. | CAPITAL SOUTHWEST CORP ......cevvvuuvreeeenn | uunnnns ..01/01/2024 .| INC ..12/09/2024 .|Direct ... 1,000,000 |..........945,865 |....... 1,000,000 |......... 1,000,000 |.... .0
20824D-AA-1 .. [CONN 24A A = ABS ....ccevvveiiiiiiiiiiieeees [ eennnnn .01/19/2024 .|MITSUBISHI UFJ SECURITIES . ..11/15/2024 .| Paydoun .... .1,000,000 |..........999,984 |...... 1,000,000 |......... 1,000,000 |.... 0
GREENSLEDGE CAPITAL MARKETS LLC
244608-A0-8 .. [DPATH 2018-1 A2R - CDO .. ..01/01/2024 . ..08/27/2024 . | Paydown .. 1,500,000 |....... 1,452,608 |[....... 1,500,000 |......... 1,500,000 |.... a0
29977G-AB-8 .. [EVERBANK FINANCIAL CORP . .01/01/2024 .| US BANCORP ..10/07/2024 .|Call @ 100.00 500,000 ..499,408 |.. ..500,000 |. .. 499,599 |. ..401 |.
FIDELITY NATIONAL INFORMA
B1620M-BH-5 .. [ .oeevvveniiiiiiiiieeeiii e [ e ..01/01/2024 .| JP Morgan ......oeeuevveernnnnnnens ..03/07/2024 . |UnKNOWN eevveeeeeennies Joeeennnnns 1,000,000 |....... 1,001,409 |.......... 996,630 |......... 1,001,360 [V PO [V (4,730))-cveeennnes [CIVK)] I— 30,289 |.eeeenennn 21,672
34960J-BC-8 .. [FCO 6RR BFR - CDO ... ..01/01/2024 .|Natixis ... ..08/14/2024 .| Paydoun .... .. 1,000,000 |..........969,243 |....... 1,000,000 |......... 1,000,000 |.... 0. .0
38172F-AA-6 .. [ GOCAP 34R AR1 - CDO .01/01/2024 .|Natixis ... 09/04/2024 . |Paydown . 1,307,542 1,303,089 |.. 1,307,542 |. .0
38175D-AC-4 .. [GOCAP 38 B - CDO .... .01/01/2024 .| WELLS FARGO SECURITIES LLC 07/12/2024 . |Paydown . 1,500,000 .1,486,679 |.. 1,500,000 |. .0
38176V-AA-7 .. [GOCAP 47(M) A1 - CDO .. C...... [-.01/01/2024 . Various ........ceeevemuiereeennnnnns ..07/16/2024 .|Paydoun .... ..4,000,000 |....... 3,990,792 |....... 4,000,000 |......... 4,000,000 |.... .0 .204,513 |...
DEUTSCHE BANK SECURITIES, INC.
38177X-AA-2 .. [GBDC3 1 A - CDO ..01/01/2024 . ..11/18/2024 .|Paydoun .... ... 1,500,000 |....... 1,486,281 |....... 1,500,000 1,500,000 |.... .0 118,675 |...
411707-AD-4 .. [HNGRY 2018-1 A2 - RMBS .. ..01/01/2024 .|Various . ..04/05/2024 . |Paydoun .... .. 2,842,500 |.......2,722,075 |....... 2,842,500 2,842,500 |.... 0
BARCLAYS
411707-AM-4 .. [HNGRY 241 A2 - RUBS .......covvnnvveriinnnnns [ eennnnn ..03/07/2024 .| eeveneeeiiiiiee et ..05/08/2024 . |EXCHANGE ........ccvvvnvvrnes |ovvinnnnns 6,500,000 |....... 6,500,000 |....... 6,376,094 |......... 6,500,000
48669R-AA-9 .. [KCAP F3C A = CDO ..eeeeeveeeeeeeerniieeeee [ eevnnen ..01/01/2024 .|Various .......cceeeeereeemnnnnnes ..09/20/2024 .|Paydoun .... .. 1,024,161 |....... 1,023,751 |....... 1,024,161 1,024,161 |....
552800-AU-1 .. [MCFCL V ARR - CDO .01/01/2024 .| WELLS FARGO SECURITIES LLC 10/10/2024 .|Paydoun . ,000,000 ..990,475 |....... 1,000,000 |. 1,000,000
62960N-AA-5 .. [NXTC 2020-1 A - CDO .01/01/2024 .| WELLS FARGO SECURITIES LLC 09/06/2024 . |Paydown . ,000,000 .1,000,058 |....... 1,000,000 |. 1,000,000
691204-AA-9 .. [OR |11 A1L - CDO ..01/01/2024 .|Societe Generale Paris .......... ..04/11/2024 . |Paydoun .... .1,500,000 |....... 1,491,723 |...... 1,500,000 |......... 1,500,000 |....
GREENSLEDGE CAPITAL MARKETS LLC
70806U-AA-0 .. [PNTPK 2 A1 - CDO .... C......[..01/01/2024 .|.. ..05/21/2024 .| Paydoun .... .1,000,000 |....... 1,000,212 |....... 1,000,000 |......... 1,000,000 |....
74331C-AB-4 .. [PROG 2020-SFR1 B - CMBS . veeennn |..01701/72024 . ..06/20/2024 . |Paydoun .... ...1,000,000 |..........951,598 |[....... 1,000,000 |......... 1,000,000 |.... I
86271P-AA-3 .. [STRTA || A1 - CDO C......[..01/01/2024 .|Bank of America Merrill Lynch .|..07/10/2024 .|Paydown .... ... 1,000,000 |.......1,000,181 |....... 1,000,000 |......... 1,000,000 |.... .0 . .
876030-AC-1 .. [TAPESTRY INC ...eovvvviniiiiiiiiineeeceiiiins [ eeennnn ..01/01/2024 .| MORGAN STANLEY CO .. .. 11/25/2024 .|Call @ 100.00 .. ...1,000,000 |....... 1,036,745 |....... 1,010,000 |......... 1,026,038 |.... I ..79,611 |...
97988Q-AL-8 .. [WDMNT 172R ATR = CDO ....cooeveeeeeeeeeeeees oo | 01/01/2024 .|BNP Par ibas .. 12/23/2024 . |Paydoun ...2,000,000 |....... 1,975,614 |....... 2,000,000 |......... 2,000,000 |.... .0 .169,275 |...
97988II-AA-9 .. [WDMNT 207 A1A - CDO ... C......[..01/01/2024 .[CITIGROUP .....crvvvvvrvrrnnnnennnns|s 07/09/2024 . |Paydown .... ...1,000,000 |....... 1,000,212 |....... 1,000,000 |......... 1,000,000 |.... 0. a0 ..53,406 |...
98878F-AE-9 .. [ ZCCP 2021-1 A2A - CDO . |C......[..01/01/2024 .|Amherst Securities Group LLC .. [..07/15/2024 .|Paydown .... ... 2,000,000 |.......2,000,546 |....... 2,000,000 |......... 2,000,000 |.... . ..0].. ...0].. L0 ... ... 0] 112,345 |... .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 47,870,571 47,484,016 47,608,130 0 700,365 106,816 0 0 (134, 114) (134,114) 1,832,683 409,142
2509999998. Total - Bonds 47,870,571 47,014,580 47,484,016 47,608, 130 0 700,365 106,816 0 0 (134,114) (134,114) 1,832,683 409, 142
46625H-J0-4 ... JPMORGAN CHASE & CO ...oevvvvvvvvvnnneniinnnn [ eennnnn ..01/01/2024 .| JP MORGAN SECURITIES INC. . ..05/01/2024 .|Call @ 100.00 .. N 1,000,000.000 |......... 999,000 |....... 1,000,000 |.... ..999,075 |.... .75 0 .0 ..57,120 |... ..28,125
857477-60-8 .. [ STATE STREET CORP ..01/01/2024 .|Morgan Stanley ... 03/15/2024 .|Call @ 25.00 ..40,000.000 .1,002,400 |....... 1,000,000 |. ..1,002,400 |. 0. 0 0] .0 ..14,750
857477-AQ-6 .. [STATE STREET CORP ... ceee |eenne..|..01/01/2024 .| Morgan Stanley ... ..03/15/2024 .| Call @ 100.00 ......ccocees |oeerene 166,000.000 |......... 167,038 |......... 166,000 |........... 166,000 |.... ..(1,038) .0, .(1,038)].... 0. i , .
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,168,438 2,166,000 2,167,475 0 (963) 0 (963) 0 0 (1,475) (1,475) 75,749 28,850
4509999998. Total - Preferred Stocks 2,168,438 2,166,000 2,167,475 0 (963) 0 (963) 0 0 (1,475) (1,475) 75,749 28,850
254017-60-3 .. |DIGITALBRIDGE GROUP CL A ORD ......cevvvnn fuveennn |- 01/01/2024 .|Various ............................... 03/04/2024 .|Piper Jaffray Co. ..o |oeeeees 3,106.000 |........... 54,479 |........... 57,138 | 54,479 [ [U (O AP (U] (U PP [ PP (U I 2,659 [ 2,659 |oueiieiieennnn [U 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 54,479 57,138 54,479 0 0 0 0 0 0 2,659 2,659 0 0
5989999998. Total - Common Stocks 54,479 57,138 54,479 0 0 0 0 0 0 2,659 2,659 0 0
5999999999. Total - Preferred and Common Stocks 2,222,917 2,223,138 2,221,954 0 (963) 0 (963) 0 0 1,184 1,184 75,749 28,850
6009999999 - Totals 49,237,497 49,707,154 49,830,084 0 699,403 106,816 592,587 0 0 (132,930) (132,930) 1,908,432 437,991
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC Goodwill Included in
CUSIP Controlled Company ID Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX XXX
63655#-10-2 NATIONAL INTERSTATE INS CO OF HAWAII 11051 99-0345306 ....500,000.000 ... 100.0
89684#-10-2 TRIUMPHE CASUALTY CO 95-3623282 ... . .. 75,000.000 |. ..100.0
922068-10-7 .......... VANLINER INS €0 .ttt snenesnsnssnenenenes | wenennenessesennsnenens |oonsnees 21172 aevvenns 86-0114294 ... oo 8Bl . 224, 345,697 [ 0 o 0 3,000.000 100.0
1199999. Subtotal - Common Stock - U.S. P&C Insurer 0 0 XXX
89391#-10-6 ........... [ TRANSPROTECTION SVCS €0 v..vvoveuieoissssessssssensssssnssssenssssssnsssssenssesssnssssssnsssssensssssensssssansssssensonssenssnssans | ovessssonessssenesaneas | [......43-1254631 ....... | T AT 2,997,504 |..ooiiiiiicc 0 | 2,997,504 |..ooiiiiiine 300.000 [reeeeieiiaieieiieeee 100.0
1799999. Subtotal - Common Stock - Other Affiliates 0 2,997,504 XXX XXX
1899999. Total Common Stocks 0 2,997,504 XXX XXX

2,997,504

1999999 - Totals
1. Total amount of goodwill nonadmitted $ ................................ 0
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
FRANCHISE GROUP ROLL UP DIP $+900 05/06/2025 ... | .......... ..12/20/2024 . |Exchange .... ... | 05/06/2025 . |........... 2,026,368 |.... 0 i O [ O e O [ 2,026,368 |........... 2,026,368
FRANCHISE GROUP, INC. - NEW MONEY TERM LOAN ... |..c.coee. ..12/20/2024 .| DIRECT ... | 05/06/2025 . |........... 1,027,643 |.... 0. , 0 O e 1,034,895 |........... 1,026,018 .. . . ,
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 3,054,011 0 1,625 0 0 3,061,263 3,052,387 0 0] XXX XXX XXX 39,452 0
1909999999. Subtotal - Unaffiliated Bank Loans 3,054,011 0 1,625 0 0 3,061,263 3,052,387 0 0of XXX XXX XXX 39,452 0
2419999999. Total - Issuer Obligations 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 3,054,011 0 1,625 0 0 3,061,263 3,052,387 0 0] XXX XXX XXX 39,452 0
2509999999. Total Bonds 3,054,011 0 1,625 0 0 3,061,263 3,052,387 0 0of XXX XXX XXX 39,452 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 o] XXX XXX XXX 0 0
7709999999 - Totals 3,054,011 0 1,625 0 0 XXX 3,052,387 0 0of XXX XXX XXX 39,452 0
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS .0 1B.. S D e 0 TE.S i, 0 TF .8 e 0 1G.% i, 0
1B 2A...$ ... 0 2B.. .3
1C 3A..% ... 0 3B.. .3
1D 4A .S ... ....0 4B.. .3
1E 5A..$ .. .3,054,011 5B.. S
1F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current

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

Hedged, Price, of Un- Cost of 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 Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX

REC 3.334 / PAY SFR-

0IS Cmpd +.0026161 FLOATING RATE Chicago Mercantile

10/15/2026 ............. 3mTERMSOFR ............. [0 IR [ Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 08/17/2022 |. 10/15/2026 |............... 1f...... 43,000,000 [4.75161 / 3.334 |....ceeeernnnnnn (U 0f.... (1,075,973)|....... (504,582)] ....ovvnnns founnnnn (504,582)|.......... 402,610 [...oeeeeennnnnn [V [V PO [V 287,530 [ ...... 100/100 ........

REC 5.176 / PAY SFR-

01S Cmpd +.0026161 FLOATING RATE Chicago Mercantile

01/15/2025 ............. SMTERMSOFR ............. [0 IR Corvrrrrnns Exchange ............ SNZ20JLFK8MNNCLQOF39  |. 02/24/2023 |. 01/15/2025 |............... 1f..... 70,000,000 [4.75161 / 5.176 [.......evvnnnnn. [ [V IO (256,493))........... 5,513 e [ 5,513 )....... (113,607)]...cevvvnnnnnnns [ [V R Ofienns 70,928 [-— ...... 100/100 ........

REC 3.2715 / PAY SFR-

0IS Cmpd +.0026161 FLOATING RATE Chicago Mercantile | (| | | 4.75161 /

01/15/2027 ..ovvvenenees 3mTERMSOFR ............. Dl e Corverenninnnns Exchange ............ SNZ20JLFK8MNNCLQOF39 ). 07/20/2022 |. 01/15/2027 |......eveeveees 1f...... 32,000,00003.2715  |oceiiiieiiennns (U] [ (819,230)]....... (431,453)] ..oovvvnnns feennnns (431,453)......... 285,769 [...oiieeinnnnns [ [ T [l 228,586 [-—— ...... 100/100 ........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 (2,151,695 (930,522) XXX (930,522 574,771 0 0 0 587,044 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (2,151,695 (930,522) XXX (930,522 574,771 0 0 0 587,044 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (2,151,695 (930,522 XXX (930,522 574,771 0 0 0 587,044 | XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0| XXX XXX
1409999999. Total Swaps 0 0 (2,151,695 (930,522 XXX (930,522 574,771 0 0 0 587,044 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0| XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 (2,151,695 (930,522) XXX (930,522 574,771 0 0 0 587,044 XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1'8L3

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
Description Year(s) Current

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

Hedged, Price, of Un- Cost of 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 Year-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)
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (2,151,695) (930,522) XXX (930,522) 574,771 0 0 0 587,044 ] XXX XXX
(a) Code Description of Hedged Risk(s)
[ LT oI N PRSP

(b) I Code I Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
REC 4.222 / PAY SFR-OIS Crpd | | Chicago Mercantile | | | | | | | ....... 5.45448 /
+.0011448 07/15/2024 ........ FLOATING RATE 1mTERMSOFR ... [D1 ....... Covveernnennn Exchange ........... SNZ20JLFKBVNNCLQOF39 | 09/21/2022 |07/15/2024 107/15/2024 |Expired ..voveuifevueuninnnnnnes 11 P 13,000,00015.44448  f....ieee...ld Ofieuieiiiininnnns Ofieuieiiiininnnns [U] T (82,512)..cueuennnnen.. {V] EXTTTTTITY FOTTTrere 65,536 | iuiuiininnnnns [0 [0 [0 [O T 011007100 ..........
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 0 (82,512 0] XXX 65,536 0 0 0 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 (82,512 0] XXX 65,536 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 (82,512 0] XXX 65,536 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 (82,512 0] XXX 65,536 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 (82,512 0] XXX 65,536 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 0 0 0 (82,512 0] XXX 65,536 0 0 0 0 0 XXX
(a) Code Description of Hedged Risk(s)

Interest Rate
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

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

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made
Schedule DB - Part B - Section 2 - Futures Contracts Terminated

E20, E21



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

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

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 3,311,680 0 5,513 (936,035) 0 5,513 (936,035) 0 587,044 0

0999999999 - Gross Totals 3,311,680 0 5,613 (936,035) 0 5,513 (936,035) 0 587,044 0

¢c3d

1. Offset per SSAP No. 64 0 0

2. Net after right of offset per SSAP No. 64 5,513 (936,035)
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Collateral Pledged by Reporting Entity

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

. SNZ20JLFKBMNNCLQOF39 .. [ Cash

Type of Asset Pledg

ed

Morgan Stanley (0B17HUTT3) ....

............... 3,311,680

............ 3,311,680

......... 3,311,680

3,311,680

3,311,680

0199999999 - Total 3,311,680 XXX XXX
Collateral Pledged to Reporting Entity
1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin
or Central Clearinghouse Fair Value Par Value (I, Vor IV)

Type of Asset Pled

0299999999 - Total




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

Depository

Code

Rate of
Interest

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received During

Year

5
Amount of Interest
Accrued December 31
of Current Year

Balance *

Fifth Third Bank ......ccooeviieiiiniieiienienene Cincinnati, OH ..ocoooiiiiiiieieeeeee 40,394,675 [..XXX.
The Bank of New York Mellon ...... . New York, NY .. ..63,891 |..XXX.
Cash Held With Securities On Deposit et ererreeseeneenre e snesesseeseeseeseessesnsens | ereesreenns freneenennnd00000 | O e 0 e 163 [.. XXX.
PNC Bank ......cccooeeiiiiiiiiiiiiiiciniciniicniicnas Cincinnati, OH ..ocooooeevncnncnccincens [ v foreeneenn00000 o 0 i 0l 875,193) .. XXX.
0199998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 0 | XXX
0199999. Totals - Open Depositories XXX XXX 164 0 39,583,535 | XXX
0299998 Deposits in ... 0 depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX 0 0 0 | XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 164 0 39,583,535 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 750 [ XXX

0599999 Total - Cash

XXX

39,584,285

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January..... 40,996,886 4.
2. February...|.cooiiiinis 18,165,455 5.
3. March 33,243,479 6.

14,049,918
19,017,581
13,047,279

7.

9. September

32,924,895 10. October ....25,399,179
47,444,612 11.  November... ....27,899,501
16,669,573 12.  December 39,584,285

E27
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
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

31846V-80-7 .......
826252-40-6 .......
94975H-29-6 .......
94975P-40-5 .......

.| INVESCO TREASURY INST
. | ALLSPRING:TRS+ MM I ...
. | ALLSPRING:GOVT MM | ...

FIRST AMER:TRS 0BG Y

[ AN 12/18/2024
...................... 12/31/2024
[ AN 09/04/2024
Do 12/02/2024

8209999999.

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

8609999999

- Total Cash Equivalents

28,017,653

3,413,030

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE NATIONAL INTERSTATE INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

Type of Book/:djusted ¢ Book/Adeusted °
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. AlADAMA .o AL ot ] s [t (V1 (V1 (V1 0

2. AIESKA e AR i ] s [ [V [V [V 0

3. Arizona .....ccoceieieiiieeeeeen AZ | 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccceevreinnes [V [0 379,902 |..coovenen 361,992

4. Arkansas ........ccoceereieneienenen. AR B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccvvvvrenenne [V [ R 254,993 ... 246,234

5. California ....c..cc.cceeveeveeveevieeeenne. CA o 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |.......cccceueveeinnne [V [V 69,495,508 |.......... 68,420,617

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia

10. Florida ....ccoovviiiiiiciciecece FL |.... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccvvvvennne [V [ R 349,574 |............... 334,583
11, GEOrgia «eeeeeeeeeeieeeeeene GA |.... 0...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccocueereinnne (V1 [0 105,154 |............... 106,947
12, Hawaii .ccccoooveiiiiiiiiiiiccicees

13, 1daho e

14, lNOIS ..o

15, Indiana .......cccoeiiiiiiiiii e,

16, 1OWA .o

17. Kansas ...

18. Kentucky

19. Louisiana

20. Maine ....ccocooveiiiiiii e

21. Maryland

22. Massachusetts .........ccccoovrinnenn. MA |..... B...... PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccccvvevennne [V [ R 799,889 |.............. 773,677
23.  Michigan ........ccccceueveveeereieererennn MI oot ciriee]| e ettt [V [V [V 0
24, MINNESOta ....coovvvneiiieeieenen MIN [ e | e e [V [V [V 0
25.  MiSSISSIPPI <vvvvveveveveveieeeeeie MS it i | e [ee e e (V1 [V [V 0
26. Missouri

27. Montana

28. Nebraska

29. Nevada .....ccccooevienieiiiieeeene

30. New Hampshire .........c.ccccoeveunn. NH i e e [t [0 [0 [0 0
31, New JEersey ......coceeveevenieenienienns

32. New Mexico

33, New YOrK ..coocvriiiieiieneeiceies

34. North Carolina

35. North Dakota

36.  ONIO .oovveiiiieiie i

37. Oklahoma ...

38, Oregon ....ccoevriiiiiiiiineeeees

39. Pennsylvania ..............c.cccceuennn.. PA [ | et [oe et (V1 (V1 (V1 0
40. Rhode Island .........cccovivieiereenne RI [ e | e e [V [V [V 0
41.  South Carolina ..........c.cccoeveveveneee. SC eres ceviee| et [eeeae e [V [V [V 0
42.  South Dakota .........ccccceeererenenene SD [ et | e et [V [V [V 0
43, TennesSee ......ccccovveevevevereverennn TN oot crieies] ettt e [eenene e (V1 [V [V 0
44, TEXAS cuoeeieeieieeeeeneneninneeeenes TX [ e | e [ [V [V [V 0
45, UtAN e UT i ] s [t (V1 (V1 [V 0
46, VerMONt ...ocveveveeeeeeeeeeeeeeeeeee VT i i e ot [V [V [V 0
A7, Virginia ...oooooeeeeeeeeeeeee PLEDGED FOR THE PROTECTION OF POLICYHOLDERS |........cccocueereinnne (V1 [0 205,239 |.............. 204,295
48.  Washington ..........cceevrvvrnennnn.

49. West Virginia

50.  WISCONSIN ....ccuveiiiiiiiieieeieees

51. WYoming .....cccooceeveeiienienienienns

52, AMErican Samoa ........ccccceveveec AS [oiiit civiis] e [ O e O e [V 0
53, GUAM ..cocvceeeeeeeeeeeeereeeeneneeens QU ot | e eenesesnens [reeeeenenenenenneneees O foonnseeeeenenn O o [V 0
54.  PUEMO RICO ...ovvvievcieieiireee e PR it ] ciiccceseccceeenseeeeeeseieeesssnenees [reeeeerennnneneeeees O foeeeeseeccciene O o [V 0
55.  U.S.Virgin I1SIands .........cooeeeeeee e VI it ] ceeieescceceseseeeeeeeseseeeseeeeseeenesssnnns [reesenenenenenesnssenes O foovsssesencnenn O oo [V 0
56. Northern Mariana ISIands ........ MP | coos] coviininiinccceeeeeseeeeeeeeneesesseeeieeenesnenens [reeeerenenennsneeeees O fooeeeeneeccrenen 0 o [V 0
57. Canada ..........ccccoceeerenrnns 0. ]
58. Aggregate Alien and Other 689,900 695,057
59. Subtotal XXX XXX 3,474,764 3,418,089 75,810,620 74,603,169

DETAILS OF WRITE-INS

5801. U.S. DEPT OF LABOR .....ccceovvrvririrircan e B..... WORKERS ' COMPENSATION ..o [V [ R 689,900 |.............. 695,057

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

689,900

695,057

E29
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