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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 .....ceeiriiietieietiirinitieietsene ettt s 13,307,815 |............. 0.114 |....... 13,307,815 [ooecies [ 13,307,815 |............. 0.116
1.02 All Other GOVEIMMENLS .........cocvvieeeeeieiiieieeeeeeeeeeeee e e 44,024,425 |.............. 0.377 |....... 44,024,425 | e 44,024,425 |............. 0.385
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUATANTEET ...ttt e [V 0.000 [eeeeeeereeeeeeenenes [0 U IS [V 0.000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 108,793,263 |............ 0.931]...... 108,793,263 |....cooeeeeeices o 108,793,263 |............ 0.951
1.06 Industrial and MISCElIANEOUS .............coocueueveeeeecceeieeeeeeeeeeeeee e 2,699,603,416 |........... 23.110 |..2,699,603,416 |.......cccveveennee ..2,699,603,416 |.......... 23.590
1.07 Hybrid SECUMHES ......viierieieiiriccieieines e 10,492,404 |............. 0.090 |....... 10,492,404 |....cooiecs o 10,492,404 |............. 0.092
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens 0 | el (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term boNdS ..........ccceiiiiiiiiieeeeeeeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 79,076,383 |.............. 0.677 |........ 79,076,383 |- o 79,076,383 |............ 0.691
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 [ [ [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 79,076,383 |.............. 0.677 |........ 79,076,383 |....oooeeceeine [ 79,076,383 |............ 0.691
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 481,287,137 |............. 4.120 |...... 481,287 137 [ | 481,287,137 |............. 4.206
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........c.ccooovvrvereeeccc e 15,117,281 |......c... 0.129 |........ 15,117,281 oo [ 15,117,281 |............. 0.132
3.03 Parent, subsidiaries and affiliates Publicly traded ..............ccccooveveveveveren e 19,741,335 |............. 0.169 |........ 19,741,335 | feee 19,741,335 |............. 0.173
3.04 Parent, subsidiaries and affiliates Other ...........cccocoenienienienieneenni e 4,808,426,295 |........... 41.162 |.. 4,789,807,142 |.....coovveiine ..4,789,807,142 |........... 41.855
3.05 MULUAI FUNGAS ..ottt 115,494,887 |............. 0.989 |...... 115,494,887 |....ovoieceies | 115,494,887 |............. 1.009
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [.eeeevverreennes 0 [ [ [V 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [eeeeeeereeeeeeenenes [0 TR IUUR (0 0.000
3.08 Exchange traded fUNAS ...........ccccueveeeueueveiiieieieieieseeeie e e 41,619,032 |............ 0.356 |........ 41,619,032 [ [ 41,619,032 |............ 0.364
3.09 Total COMMON STOCKS .....vvveiecrceeeeirireneseieeee e seseseee e sesesses e eennes ..5,481,685,967 |............ 46.926 |..5,463,066,814 |..........cocoevenee 0.5,463,066,814 |........... 47.738
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueuieeiiereeeeeeeeeeeseseteseseseaesesesssesesesesesss s sesesesesfeeseeeseesenseenenens 0
4.02 Residential mortgages .... .0
4.03 Commercial MOMGAGES .....c.cueveveveeeceeeeeeeeeeeeceeaeeseeesseaesesesesessssesesesesenssaes|eeseeees 53,037,054
4.04 Mezzanine real estate 10ans ...............ccocoiiiiiiiiin e 0
4.05 Total valuation alloWanCe .............ccooeiieiiiieiiieieeieeie e e
4.06 Total MOrtgage l0aNS .............ccceueviiiiiieiiereeirieeeie e e 53,037,054
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY .........c.ccooerereirieeieieieiieeeee e e 23,040,112 |............. 0.197 |........ 23,040,113 oo [ 23,040,113 |............. 0.201
5.02 Properties held for production of iNCOME ..............cocveverereeereeeeeiereeeee e 495,766 |............. 0.004 |............. 495,766 |- [ 495,766 |............. 0.004
5.03 Properties Neld fOr SAIE ............ccocveuieierieieriiireeceeseee e e (O ([0 0 oo [ [0 I 0.000
5.04 Total real @SEALE ........oocueeeeeeeicciceeeeee et e 23,535,878 |............. 0.201 |........ 23,535,879 |..eoeecceiene [ — 23,535,879 |...coenve 0.206
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccocerrriinnrnineeesseneseseeeeeseseeseseees e (21,054,026)............ (0.180)]......(21,054,027)].....cvvueeeeerneens feenee (21,054,027)|........... (0.184)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 147,143,399 |............. 1.260 |...... 147,143,399 | o 147,143,399 |............. 1.286
6.03 Short-term investments (Schedule DA) ...........ccccooveveveveecceeeeeeeeeeeeee e 6,687,605 |............. 0.057 |......... 6,687,606 |......cooveeeeeeeeies [oeeeenn 6,687,606 |............. 0.058
6.04 Total cash, cash equivalents and short-term investments .....................}...... 132,776,978 |............. 1.137 |...... 132,776,978 |....oeee 0. 132,776,978 |............. 1.160
7. CONTACE I0BNS ....eeeeeiececieeeeeiee ettt s e s s ee s snsesesesennas fcias 142,837,949 |............. 1.223 |...... 142,837,949 | e 142,837,949 |............. 1.248
8.  Derivatives (SChedUIE DB) .........cccceurueuiiiiieieieieieeeeesteeieeee e et [V 0.000 [.eeeevverreennes 0 [ e [V 0.000
9. Other invested assets (Schedule BA) ...........ccoceueeveerceeeeeeeeeeeeeeeeeeeneeeas - .2,759,387,481 |............ 23.622 |..2,540,162,823 |.....cococveeee ..2,540,162,823 |.......... 22.197
10.  Receivables for SECUMHES .........cccoiiiriririiicicc s 171,025 |............. 0.001
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, Line 11) .....ccoiiiiiiiiiiiieiieeeeeeeeees
13. Total invested assets 11,681,653, 157 100.000 | 11,443,809,348 0 [ 11,443,809,348 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 24,998,721
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 Q) ..........c.ouiuiiiiieieieeeeeecee ettt sens seeeesereseiraeaea 2,154,942 .. 2,154,942
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 (105S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........cuiuiiiiiceceete e et et e et eeeeecae et e s eesssaeteteseesasaesesesesssssastasesessssssesesasessssesesasasassssstesesasanssssaetesassnsnas febesesasseaesesaninas 124,825
Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 15 ..........cc.coiiiiuiiietieietiee et et ettt et ettt ete et te et et et et e s et essesese st eae st esssseseesete et esesebessesensesensasessstess Seseseeseseeseseanenen 469,365

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 3,273,242

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 3,273,242
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 23,535,881
[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 23,535,881

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PrIOT YEAT .......c.c.eiririeieieieeeieeeieie ettt <eeeeeeeesennas 54,658,507
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........oiiiiiieee ettt a e sa e sa e e sbeeae eebeebeaeeaasaeeabe e s beeabe e oeseeseeseeaeeseeenaeaanens 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 ...........c.cccoeeveveeviennnne 1,578,847
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 TOtalS, PArt 3, COIUMN M0 ......vovitieieieiieeeeieeetetce ettt ettt e e sttt eseaese s eses e s e b et et ese s s eses et esesesessss s ss s e s et ebesessas s et et ases et seebebebebeeeet et ne e e 42,604 . 42,604
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 53,037,056
el €= Y= TV Lo IR [ o 1= T g Lo OO
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 53,037,056
[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 53,037,056
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YEAI ..........cceueuiriiriiirieieteteteteet st st sttt et se st b bt e sese st sessesese b et esese e se s s e b ebesesere e e ssesesesesesenenes <eeseseanans 2,677,006,551
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMIN 8) ............cuiuiueueueriiiierisiee ettt sttt et st se s s sesese e se s et sesesesesese s eesesnenenenas 163,910,350

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiiiieieieeeececcee ettt eaeas seebereeneeaens 458,168,498 ............... 622,078,848

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ..oiiieieciieiececee ettt ss st s s s st s s 2es sttt s sttt n s s s sttt 1,092,038

5.2 TOUAIS, Pt 3, COIUMN 9 .....oieiiieiieeiiee ittt ee e es s e e8 b8 b8 b8 88828 bbbt h bbbt e (850,648) ... 241,390
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ..........c..cciiuiuiiiitiiiteeitet sttt st ete et ete et et e et et et et essstess st ess st ese st etessese et ebessesessasessssessssesessesessesesass ceesensesennane 499,057,601
Deduct amortization of PremMium ANA AEPIECIAtION ............cccueueueiiceceeeeeeeeeeeecaeteteteeeseaeeeteseeessassesessesssasssseses s sssssssesasasssassssesassssssssssesasssssssssesassssanssas <eetatscseeesesasasacaes 50,635

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 ee bbbt e bbbt e b b £ et b b bttt E bbbt sttt e ensn s et et an s 40,635,790

10.2 TOLaIS, PArt 3, COIUMN M1 ..ottt ettt ettt ettt et a e se e e st e s e b e s e s e ss e es e s es e s b e s e s san s s e s s e s e s et esess s s et as et et et eh bbb ee et et neneee 195,522 ..o 40,831,312
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) ........cceierrriririririririetetereeese sttt teres e ss st se e s esesesesen <eeseseanans 2,759,387,481
Deduct total NONAAMITEEA BMOUNTS ..............iiiieriitriitrieete ettt st eete et et ete e ses e se s ses s se s S ee 82 ees a5 ens 5 ses 5 ses £ ses e se s se s S st ens s e s s e s s et ens e ens s ensebns fesnicinieias 219,224,658
Statement value at end of current period (LINE 11 MINUS LINE 12) ......ccuiiiiiiiiiiiieieieteriet ettt ettt sttt ese e s s b b esese e e ssesebebesesesese e se st e sesesens oeseeesenenn 2,540,162,823

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAT ..........c.ovcuovecueeeeeeeeeeeceeeeeeeeeeeeeeeeeeseee s eee s tee s aes s aesssaes s aes s aes e aes s eeessessseeesaes s esssaansseenasaanans Sesaseesases 8,294,923,89%
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ocuiiiiuiiieeeeiiete sttt et et et et et eae et eae st ese st ese et et et et et et eaeeseasaaessssesessese s ese s ebessebessebensatessssessssesesseseenesenenes 898,226,885
ACCTUAL OF QISCOUNL ..ottt ceceeee ettt s s s s s s s s e s st s st s s s 2202 e 082 s a2 s s st eSS eSS a8 2 22802 s st s sttt n s s s s bbb nies 1,596,569
Unrealized valuation increase/(decrease):

AP 1, COIUMN 12 .ot e et e e e e e e ee e ee e en e en st en s en st enseeenseeenseeens st enseeens et enseeenseeenseeensseensneana e b et e b et aniennees 596,269

4.2. Part 2, SECHON 1, COUMN 15 ..ottt ettt s et a et s bbb et s b eb e e ta e s b e b ettt s bt et et sacaebebets Shetetasaninnnsntasas (661,333)

4.3, Part 2, SECHON 2, COIUMN 13 .......oviieieeeieie ettt snas Soessetsseseenees 88,119,650

4.4, Pt 4, COIUMN T Lottt s te et b s £s b8 h 28 h 8 h 8 £8 8 £ 8 h 8 £8 b8 b e h £ s b e s b s b e b e e (27,426,309) ....cocvvnee 60,628,277
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns 39,225,028
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coiuiuiiieuiieeeeeeeeeeeete et et ea et e et s et e s e s e et ese et ese s eseaseseasesesenesennane 703,387,865
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 4,022,880

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0
8.2. Part 2, SECHON 1, COIMN 19 ...ttt ettt eeaes ....0
..(939,049)

8.3. Part 2, Section 2, Column 16

SR e T S o] T T T RSO SO 87,959 . (851,090)
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b bt e b bbb eo b b8 LR b £t e b E bt et E b bt h bbb aemensns e b et e s enen e eteta 6,875

9.2. Part 2, SECHON 1, COIUMN 17 ...ttt e et s a2 s e e s s 2 s e s s 22 s s 2 s s s s s s s s s s s s e s eeenas febsschesacaesecenes 147,068

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt st bttt bbb e et s bt ettt s b et et ennas 2eemeninsnaetasas 15,721,161

9.4, PArt 4, COIUMN 13 ...oeeieieieieeeee ettt ettt ettt ae et et et e te s et e s e s ese s es s s e s e b e b et es s et sses s s a2 et et et e s esesseseses et e s et esesesseses s e s et et eseas st es s s et eb ek ebee et et neea et ettt netae e 0 e 15,875,104
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........coouiiiiiiiiniiiiiniie s e (556,827)
Book/adjusted carrying value at end of current period (LInes 1+2+3+4+5-8-7+8-9+10) ........cevrurrrurrereeeeceeeeeeeceeeeeeeesteesaessaeseseesseessaesstessaessesnanan feseeesases 8,569,906,890
Deduct total NONAAMITEEA GIMOUNLS ..........c.iuetiiriieteetetiere sttt tee et ts bbb et es e et e eee b eb s ese e e b e b b e e eE e b e b e eE £ o eE b e b e e et et E b e b e e et s bbbttt s bbbt et 2msmsnansnsnsnas 18,619,153
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 8,551,287,737

SI103



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 13,307,815 | 13,033,008 |................. 13,295,882 |.....cooee.. 13,310,602
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 44,024,426 34,777,238 44,104,285 45,590,000
by governments) 4. Totals 57,332,241 47,810,246 57,400, 167 58,900,602
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
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 108,793,263 101,976,252 109,375,707 107,360,611
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 2,421,797 115 |............ 2,253,008,848 |........... 2,444 152,956 |............ 2,344,709,179
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 102,298,774 |...coovenee 99,515,687 |................ 103,961,357 |..cevvnnee 99,699,499
Loans, Unaffilated Cortiieates of 10._ Other Countries 318,923,051 313,000,862 322,530,968 314,707,000
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,843,018,940 2,665,615,397 2,870,645,281 2,759,115,678
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 3,009, 144,444 2,815,401,895 3,037,421,155 2,925,376,891
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 79,076,382 |....ccoovneve 79,076,382 |................. 79,384,306
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 79,076,382 79,076,382 79,384,306
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 79,076,382 79,076,382 79,384,306
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ..624,674,715 |.. ..624 674,715 |.. ..381,084, 181
Industrial and Miscellaneous 21, CANAAA ..o e 19,632,325 |.cooeceie 19,632,325 |.coovceie 16,342,379
(unaffiliated), Mutual Funds, Unit 22. Other Countries 9,211,294 9,211,294 7,627,443
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 653,518,334 653,518,334 405,054,003
Parent, Subsidiaries and Affiliates 24. Totals 4,828,167,630 4,828,167,630 3,959,385,804
25.  Total Common Stocks 5,481,685,964 5,481,685,964 4,364,439,807
26. Total Stocks 5,560,762,346 5,560,762,346 4,443,824,113
27. Total Bonds and Stocks 8,569,906,790 8,376,164 ,241 7,481,245,268
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 2,240,075 |.oeennee 8,265,250 |............... 2,736,651
1.2NAIC 2 ..

T3NAIC 3 e
TANAICA ..
1.5NAICS ..
TBNAIC G ..o

1.7 Totals 2,240,075 8,265,250 2,736,651 65,839 13,307,815 20,165,100 13,307,815

2. All Other Governments
2ANAIC T e O e O e O e O 12,583,373
2.2NAIC 2 i O e 0 4,881,020 | O 16,538,588
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

12,583,378 | 0.4 .. 19,235,633 | 0.6 | 6,201,535 |...ccoccvnes 6,381,838
21,420,108 | T 29,090,592 | .0 16,538,588 |............. 4,881,520
10,020,945 .o < 2N 13,078,274

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

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

5ANAIC T oo frneennn...0,388,682 |l 21,967,702 . 15,853,614 |.............38,056,344 |............ 15,001,132 [ XXX oo 97,267 474 [ 822 o 94,007,208 |...cocvcciciennn 3.2 [ 92,267,474

52NAIC2 .. B 148,780 | O [ 6,377,009 |........... XXX.ooovorirs |oeveeennnn. 10,525,789 i 0.3 [ 6,193,381 |.... .10,525,789 |..

53NAIC3 e O 0 [0 T | B ST 0 oo XK e 0 e 000 0 oo 000 [ 0.

5.4 NAIC4 .. .0 0 e 0. . 0.

BENAICS ...ooieieeceeeeseereneiseeseeseessenssend|eeseisssnsessenienneens 0 foocieciicins 1,000,000 f...oconiicinns [OOSR 0 e XXX s [ 1,000,000 o000 [ 1,000,000 ..o 020 o [ S 1,000,000

5.6 NAIC 6 0 0 0 0 0

5.7 Totals 6,388,682 22,967,702 20,002,394 38,056,344 21,378,141 XXX 108,793,263 3:5 101,200,589 3:4 102,793,263 6,000,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 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 .| 65,765,351 |.......... 170,827,377 177,142,516 |........... 438,210,739 |........... 621,677,785 |............ D,0,0. TN RO 1,473,623,768 |.....oocvceerenne 47.9 |........ 1,373,064,865 |....cocveverinnne 46.3 |........ 1,100,271,781 |........... 373,351,987
6.2NAIC 2 .. ....14,894,915 |... ...83,682,243 |.... 207,353,349 .. 332,314,593 |.. .537,130,490 |... 1,235,375,590 |.. ..1,167,061,374 |.... ...919,420,089 |.. .315,955,501
B.3NAIC 3 . 089,032 | 8,123,354 |........... 15,976,761 |............... 3,757,397 | 11,667,184 | XX K [ 40,109,728 50,180,457 oo 17 o 34,236,148 |.............. 5,873,580
B.ANAIC A e e O 10,178,675 [ [V 0 | 1,874,192 [ XXX e oo 12,052,867 . 15,059,785 |.....covoveereeen 0.5 [ 10,928,456 |.............. 1,124,411
B.5NAICS ... 000,000 | 5,500,000 [.oveeereeeririeicieiens [V [V R [ I D.9, 0. RN T 6,000,000 [....ooovererecererenee 0.2 [ 5,500,000 |veeeeeeerererrnnenn 022 i [V 6,000,000
6.6 NAIC 6 0 0 0 4 XXX 4 0.0 4 0 4
6.7 Totals 278,311,649 400,472,626 774,282,729 1,172,349,655 XXX 2,767,161,957 89.9 2,610,866,485 2,064,856,474 702,305,483
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..

7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

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

............. 48,593,192

..34,864,165 |....
..49,465,762 |....

............. 48,593,192

.34,864,165 |..
.49,465,762 |..

...50,200,000 |....
.100,908,000 |....

............. 48,593,192

.34,864,165 |..
.49,465,762 |..

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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

15.3 NAIC 3
15.4 NAIC 4

15.2NAIC 2.

15.5NAIC 5.
15.6 NAIC 6 .
15.7 Totals ..
15.8 Line 15.7asa % of Col. 7 ......ccceeeuvrnenen.
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

....61,192,882 |...

..45,865,414

....67,070,885 |..

. .15.804.5%5
.............. 1124 411
............... 7,000,000

...320,837,021 |..

.359,953,499 |....

o.19.506.263 .

............... 1124702 [ 00

.............. 6.500.000 ... 0.2
4

1 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)
12. Total Bonds Current Year
12ANAICT e (D) s 74,394,108 |.......... 201,060,329 195,732,781 |........... 476,332,922 |........... 649,262,290 |............. 48,593,192 |........ 1,645,375,622 |...oovveeeeeeeee 535 [ XK e XXX e o 1,260,641,797 |........... 384,733,825
122NAIC 2 e (D) e 74,894,915 |... ...86,185,542 |.... 221,418,233 .. 333,392,775 |.. .561,922,426 |... ..34,864,165 |........1,312,678,056 |. ...991,841,035 |.. . 320,837,021
123 NAIC 3 e (D) e 585,082 |..coovureenne 8,123,354 |........... 15,976,761 |............. 13,778,342 |............ 11,667,184 |.............49,465,762 |............. 99,596,435 [...ooviiieieieeeeeen 3.2 e XX e XXX e fo 83,701,910 |............. 15,894,525
124 NAIC 4 i (D) s 0 [ 10,178,675 [ [V 0 [ 1,874,192 | O 12,052,867 |...oveeeeeeeieee 004 [ XX e XXX e e 10,928,456 |.............. 1,124,411
125 NAICS e (D) e 500,000 |......c........ 6,500,000 [...oovvrrerereieicnne (V1 A 0 [ O o 01]() oo 7,000,000 |- 0.2 [ XK foveeee et XXX e oo () S 7,000,000
12.6 NAIC 6 ... 0 0 0 0 0](c) 4 0 4
12.7 TOtalS .o 150,374,055 |........... 312,047,900 |.......... 433,127,775 |.......... 823,504,039 |........ 1,224,726,09 |........... 132,923,119 [(b) 3,076,702,984 |....oevveeveeeees 1000 o XXX o XK [ 2,347,113,198 |.......... 729,589,786
12.8 Line 12.7 as a % of Col. 7 4.9 10.1 14.1 26.8 39.8 4.3 100.0 76.3 23.7
13. Total Bonds Prior Year
13ANAIC T e 26,800,733 |........... 269,814,464 |........... 246,237,588 |........... 442,216,467 |........... 521,403,554 |...ooovieiiiicne 0 [ XXX oo XXX e o 1,506,472,806 |.......ccvvvennnne 50.8 |....... 1,135,263,269 |........... 371,209,537
132NAIC 2 ottt 129,426,747 |........... 102,362,253 |........... 213,025,800 |........... 287,779,938 |.......... 489,877,843 |............. 50,200,000 |............ XXX.ooovoveves oo XK [ 1,272,672,581 |..ovec 4209(.... 912,719,082 |........... 359,953,499
13.3NAIC 3 e 60,114 |... ...10,220,945 |.............20,805,500 |..... ... 13,461,604 |.. 100,908,000 |............ XXXeovvevee oo XK [ 164,166,731 |.... ... 144,660,468 |.. ...19,506,263
134 NAIC4 ... 17,846 |... ...10,118,064 |..............3,048,674 |......cevevrrrrrnne. 0 [ 1,875,201 oo 0 oo XXX e e X oo 15,059,785 |.... .13,935,083 |.............. 1,124,702
13.5NAICS ... 0. ... 6,500,000 oo O o 0. .0 [(c R 6,500,000 |...oooovoverereienene 0.2 o 0 [ 6,500,000
13.6 NAIC6 ... 0 0 0 0 0 (c) 4 . 0 4
13.7 TOtalS .o e 156,305,440 |........... 399,015,726 |........... 483,117,562 |........... 743,458,009 |........ 1,031,867,170 |.......... 151,108,000 (b) 2,964,871,907 |....c.oocvriecrnee 100.0 |........ 2,206,577,902 |........... 758,294,005
13.8 Line 13.7 as a % of Col. 9 5.3 13.5 16.3 25.1 34.8 5.1 100.0 XXX 74.4 25.6
14. Total Publicly Traded Bonds
T4ANAIC T e 26,584,454 |.......... 132,478,275 |........... 102,295,786 |........... 381,790,331 |........... 568,899,759 |............. 48,593,192 |........ 1,260,641,797 |.ooovvccne 41.0 |........ 1,135,263,269 |......cocvcvrrene 38.3 ... 1,260,641,797
14.2NAIC 2 ... ....13,702,033 |... ...68,658,974 |.... 175,552,819 |..... ..266,321,890 |.. 432,741,154 |... ..34,864,165 |...........991,841,035 |. 912,719,082 |.... ...991,841,035 |.
T43NAIC 3 et 585,082 |...ccccuenve 7,439,207 14,082,761 |....cocvveee 461,964 |.. ...11,667,184 |... 49,465,762 |............. 83,701,910 |.. 144,660,468 |.... ....83,701,910 |..
T4ANAIC 4 oo 0. 9,615,675 oo (V1) A 0. J1,312,781 | 0. .10,928,456 |.. ...13,935,083 |.... .10,928,456 |..
TAE5NAIC S oo (11 A [V (V1) A (1 (V1 A [V 0 [ 020 | 0 [ 020 | 0
T4B NAIC B ..o 0 0 0 0 0 0 0 0 0
14.7 TOtalS .o e 40,871,519 |........... 218,192,131 |........... 291,931,366 |........... 648,574,185 |........ 1,014,620,878 |........... 132,923,119 |........ 2,347,113,198 |...ovovvvee 76,3 | 2,206,577,902 |.....covvvvevr 744 | 2,347,113,198
14.8 Line14.7asa % of Col. 7 ...ccoevvevvevvncifors 17 | 9.3 | 124 | P 3.2 | [T 100.0 [ XX o XXX oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.3 7.1 9.5 21.1 33.0 4.3 76.3 XXX XXX XXX 76.3 XXX
15. Total Privately Placed Bonds
151 NAIC T e 47,809,654 |.............68,582,054 |............. 93,436,995 |............ 94,542,591 |.............80,362,531 |.corrriccenn O e 384,733,825 | 125 | 371,209,537 384,733,825

.320,837,021
............. 15,894,525
.............. 1,124,411
............... 7,000,000

Section 12 3.6 3.1 4.6 5.7 6.8 0.0 23.7 XXX XXX XXX XXX 23.7
(@) Includes $ 685,642,204 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 $  ........coeceeueurrinenecnnas 0 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 $  ooeeeiiens 7,000,000 currentyear,$ ....cocoooerenene 6,500,000 prior year of bonds with 5GI designations and $ .........ccccoceeeeurueerrenenns 4 currentyear,$ oo 4 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: NAIC 1 $§

.......... 10,698,113 ; NAIC2 $

.......... 56,860,428 ; NAIC3 $....cccccovvccvccencee. 3 NAIC 4 $ceicivicicccvccceeee. ; NAIC 5 $ocivcivicviccee. 5 NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
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 ...........ccccoveeeieieeeeeeeeeeeeeens [ 2,008,871 |............... 7,731,512 | 2,487,000 [ooooveeeeeiieieeieee O e O e XK e o 12,227,383 | 004 | 18,881,853 e 006 [ 12,227,383

1.02 Residential Mortgage-Backed Securities ...

1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

0

.............. 1,062,480 |.

0

R 1,250,108
0

e 0.0 |

0

. ... 17,953 .
............ 1,062,480

2,736,651

13,307,816

20,165,099

13,307,816

N

. All Other Governments

2.01 Issuer Obligations ............c.c.......

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

.............. 4,881,520

w

. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations .....................

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals

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

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

4.02 Residential Mortgage-Backed Securities ...

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

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0

4.05 Totals 0 0 0 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ............ccccoeivieiinciennicinciee [ [V 10,910,000 |.............. 4,586,379 |....ccvenee 6,524,863 |......cenenvee 211,868 |.....ooooe. XXX o 22,233,110 [ooooeiiciees 0.7 [ooeireens 9,809,651 |..c.cvvrrvieen 0.3 o 19,233,110

5.02 Residential Mortgage-Backed Securities ... 3,700,019 |. .10,217,829 |.. .10,144,795 |.. 12,275,840 |... 3,574,467 |.... .39,912,950 |.. 44,972,216 |... ..39,912,950 |.

5.03 Commercial Mortgage-Backed Securities .......... |.o.cccoceevvevrvennnn. [0 [0 R [0 [0 T (V1 PSRN ¢ ¢ R RS 0 O | 0 e 000 oo 0

5.04 Other Loan-Backed and Structured Securities ... 2,688,664 1,839,872 5,271,220 19,255,641 17,591,807 46,647,204 1.5 46,418,722 43,647,204 3,000,000

5.05 Totals 6,388,683 22,967,701 20,002, 3% 38,056,344 21,378,142 XXX 108,793,264 5 101,200,589 102,793,264 6,000,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccoevreereinenierecnseees fevreiinns 109,536,461 |........... 259,800,421 |........... 382,576,240 |........... 733,972,177 |........ 1,161,099,179 |............ XXX [ 2,646,984,478 |....coovvveeere 86.0 |........ 2,468,847,553 |....coiveiee 83.3 |....... 2,025,916,902 |........... 621,067,576

6.02 Residential Mortgage-Backed Securities ... [ A 2,252,795 |..ooveeenne 6,326,466 |.............. 8,375,645 |............. 32,950,688 |............ 11,250,471 |............ XXX e 61,156,065 |.....coovvveverercinne 2.0 | 64,321,116 [...oooiieices 2.2 | 25,219,634 |............. 35,936,431

6.03 Commercial Mortgage-Backed Securities .......... [o.ccocceiieennn. 2,489 |............ 11,794,166 |.............. 9,162,897 |..cveveeiiine 0 [ [ SO XXX e 20,959,552 |..coiiiiieiiene 0.7 |ooeeeiens 21,105,567 [oooooveiiciieee 0.7 [ooeiieie 6,719,939 |............. 14,239,613

6.04 Other Loan-Backed and Structured Securities ... 29,953,554 390,59 357,844 7,359,865 4 XXX 38,061,862 1.2 56,592,255 1.9 6,999,999 31,061,863

6.05 Totals 141,745,299 278,311,648 400,472,626 774,282,730 1,172,349,654 XXX 2,767,161,957 89.9 2,610,866,485 88.1 2,064,856,474 702,305,483
7. Hybrid Securities

7.01 Issuer Obligations ..........cccccreeirieeineineineieeeies [oeieieeiieesee e [V SRR | B R 5,034,584 |.............. 1,078,182 |.ooveeeee 1,876,339 [..cooooo . XXX o 7,989,105 |.cooeeviiviieeen 0.3 [ 17,620,873 | 0.6 [ 7,989,105

7.02 Residential Mortgage-Backed Securities ... L0

7.03 Commercial Mortgage-Backed Securities .. B 0 . .

7.04 Other Loan-Backed and Structured Securities ... 0 2,503,299 0 0 0 XXX 2,503,299 0.1 2,506,360 0.1 2,503,299 0

7.05 Totals 0 2,503,299 5,034,584 1,078,182 1,876,339 XXX 10,492,404 0.3 20,127,233 0.7 10,492,404 0
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0

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 The Western and Southern Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
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 132,923,118 132,923,118 4.3 151, 108,000 5.1 132,923,118 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 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 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 ............cccoeevreennenncnncens o 111,545,332 |............. 278,441,933 |............. 399,565,723 |............ 751,596,167 |.......... 1,192,309,347 |....c.e XXX oo 2,733,458,502 XXX [ XXX oo 2,088,106,623 |............. 645,351,879

12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 5,959,652 |.......cc..... 16,555,410 |....cvneeee 18,520,440 |.......c.c.... 45,226,528 |.............. 14,824,938 |............ D.9.0 SR R 101,086,968 D.9,0 SN XXX ovvvieiee [ 65,150,537 |.....cenvne 35,936,431

12.03 Commercial Mortgage-Backed Securities ........ .... 12,316,789 ....9,412,548 22,022,082 Jeeeeeeieeieeieenne 007 [ XXX e e XXX [ 7,782,419 .o 14,239,613

12.04 Other Loan-Backed and Structured Securities . |- ...4,733,766 . .. 87,212,365 |. ..53,150,502 |.............. 34,061,863

12.05 SVO Identified Funds .132,923,118 |. 0

12.06 Affiliated Bank LO@NS ..........cccoeveveveenenenenenes Joeeeneneneieneeeeen 0 o0 o0 0 0 e XK i o0 o000 e XK o XXX i o0 e 0

12.07 Unaffiliated Bank LOANS ..........ccccevoeenieenieeneenin foovnnnind0 0 [0 o0 et 0 e XXX e el O fe 000 | XXX e XXX i o0 s 0

12.08 Unaffiliated Certificates of Deposit 0

12.09 Totals 312,047,898 |............. 433,127,775 |ocvevenn 823,504,040 |.......... 1,224,726,096 |............. 132,923,118 |.......... 3,076,702,985 |.......cccoveveeeeen 100.0 [ XXX [t XK o 2,347,113,199 |............. 729,589,786

12.10 Line 12.09 as a % of Col. 7 10.1 14.1 26.8 39.8 4.3 100.0 XXX XXX 76.3 23.7
13. Total Bonds Prior Year

13.01 Issuer Obligations ...........cccoovririnininiiiicnee 323,251,070 |............. 443,908,266 |............. 664,120,687 |......... 1,000,124,389 |............ D.9,0 S D.9,0 SN XXXoovieine e 2,576,564,430 |.....coecevvrveennenn. 86.9 [ 1,928,254,361 |............. 648,310,069

13.02 Residential Mortgage-Backed Securities .......... .8,120,760 |... . 19,866,379 |.. .. 15,363,614 52,568,397 |.. . 13,407,320 [ XXX [ XXX e XXX e 109,326,470 |. . 72,926,460 |.. .. 36,400,010

13.03 Commercial Mortgage-Backed Securities ........ . .261,508 |... . 14,265,319 ..22,355,669 |. ...8,063,99% 14,291,673

13.04 Other Loan-Backed and Structured Securities . |. ,763,152 105,517,337 |. 46,225,082 59,292,255

13.05 SVO Identified Funds 151,108,000 |. 151,108,000 |.eveveerereeeeeene 0

13.06 Affiliated Bank LO@ns ..........cccoceeieneeneenieeneens foevnniid0 0 et 0 et 0 e XXX e e XXX o XXX i s 0 oo 000 e 0. .0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee 0 Joeeereereerrereeneeeeens 0 o0 o0 O e O XX i e XK [ XXX e 0 forreiiiiiiiee 020 [ [V S, 0

13.08 Unaffiliated Certificates of Deposi 0 0 0 0

13.09 Totals ... [ 156,305,438 |............. 399,015,727 |............ 483,117,562 |............. 743,458,009 |.......... 1,031,867,170 |............. 151,108,000 |.........cc. XXX oeoireen frverereeene XXX o 2,964,871,906 |.......occovevenene. 10010 oo 2,206,577,899 |............. 758,294,007

13.10 Line 13.09 as a % of Col. 9 5.3 13.5 16.3 25.1 34.8 100.0 74.4 25.6
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........cccccovviiniinncincinne 192,538,200 |............. 272,819,594 |............. 606,088,236 |............. 984,204,133 |......c..... XXX oo 2,088,106,622 |.........cccevvnnnee 67.9 | 1,928,254,361 |.....ceovevieenn 65,0 [ 2,088, 106,622

14.02 Residential Mortgage-Backed Securities , . . 15,068,196 |.. 13,590,901 16,164,470 |.. .. 14,824,938 .. 65,150,537 |. . . 72,926,460 |. . 65,150,537 |..

14.03 Commercial Mortgage-Backed Securities ........ [..cccooeneenee. 224,367 |ccveerene 7,242,562 oo 249,657 [ 85,839 0 [ XXX e 7,782,419 [ 0.3 s 8,063,996 |......oceveviienennnn 0.3 o 7,782,419

14.04 Other Loan-Backed and Structured Securities . |................2,688,664 |................ 3,343,171 53,150,503 46,225,082 |...coeveveenrecneen 1.6 | 53,150,503

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

.132,923,118 |.

151,108,000 |.

132,923,118 |..

............. 218,192,129
......................... 9.3

Section 12 1.3 7.1 9.5 21.1 33.0 4.3 76.3 XXX XXX XXX 76.3 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 79,088,873 |.............. 85,903,733 |...cceeneens 126,746,129 ...645,351,880 |.....ccooiiinn 21.0 ....648,310,069 |......ccceieeeee 219 s D, 0.0 G S 645,351,880
15.02 Residential Mortgage-Backed Securities .......... |.oociiennee. 457,620 |.ooveeennnen. 1,487,214 .o 4,929,539 35,936,431 36,400,010 35,936,431
15.03 Commercial Mortgage-Backed Securities ........ |..cccocooicnne. 2,489 |t 5,074,227 .9, 162,897 14,239,613 14,291,673 14,239,613
15.04 Other Loan-Backed and Structured Securities . |. 1,390,595 .357,844 .. 34,061,862 |. ..59,292,255 |. 34,061,862

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
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
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, DECEMDET 31 Of PrIOT YEAI ..........ccviiiiiiiieieieieieiisieie ettt ettt e st e sttt ses e e e e st e s et e s eseae e s st et et esesese s s st esesesesene e [eseeeeemeies et [0 T [0 T [0 R [0 R 0
2. Cost Of ShOM-termM INVESIMENTS BCGUITET ..........c.ciiiiieietetceceeee ettt ettt ettt asse s e sttt e s et e s sa s s st s es et et essas s sttt esesessssss s s sesesesessssasssessssesesessanasansns |eeeseseseaeneanneesenenes 18,674,208 |.....covvviiiine 18,674,208 |.....oveicccecreriiins [ |
3. ACCIUAI OF GISCOUNL ...ttt b b £ o2 h e b E e b b E b bbbt E e bt h b E e b h b h bbb b bbb b e b s bbb bbb eis [srnees e s 0 e 0 ot ettt ettt
4. Unrealized valuation INCIEASE/(AECTEASE) .......ccuuiitieiieeiietiate ettt ettt et e st e bt e bt e et eaeeeaeeeaeeeheeabe e bt ea st em st ea st eaeeeaeeeheeab e e b e e et e ab e emeeemseeheesheeebeeebe e bt enseanseannesnneann [reenseenssatensesnte st e et e et e eaeeens [OOSR 0 [ oo [
LT e e T F= I (o XSS e g e [T oo LT OO PP KOOt [0 T 0 [ eeeeeeceeeeeeeeeees o [
6. Deduct consideration reCeIVEA ON QISPOSAIS .............cccveviiiiiueuetctieiiee et e te e tetetesee et et et et et eaeseasse s et et et esesessssss s ssesesesesesessss s esesesesesessssss s esasesesesesesnasasssesesesesesnsnans |ooeseseseaensannennenenes 11,986,603 |....ccoovvvvene 11,986,603 ... [ [t
7.  Deduct amOrtiZation OFf PIEIMIUM ..........ccuiiiiiieiieeie sttt et e st e e bt e s bt e bt e teesaeessesseeeseesbeeabeeaseeaseemseesseeseeeaseeheeebe e beenseenseenseenseeseeeseeeseeseenseenseenseensesnnesnes |seneessessanensestestessaesaaesaeesaes [0 R [0 O OO RSSO
8. Total foreign exchange change in book/adjusted CArTYING VAIUE ..........cc.couiiiiiiiiiiiieiiee ettt ettt b e ettt e aeesheesbeeebeebeenbeenseennesneesneesneesaeensees |onennsenisennte et e et e et e e e e e aes [OOSR 0 [ oo [
9. Deduct current year’s other-than-temporary impairMmeENnt FECOGNIZEM ...........iiiiiiiiiiii ittt ettt b e bttt bttt ebe e bt bt ebe e bt ebeebeabeabeebeebeane et [seeesam st e et e sa e st et et et e saenaenaeaes [0 T 0 [ eeeeeeceeeeeeeeeees o [
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) .........cocueueuiuiiiiieieieteeeeeee ettt ettt s s se s essas s en s s sess [oesesenereneneeseseeeaeaen 6,687,605 |.....coooicirnnd 6,687,605 |.....cooeieeeieicee [OOSR 0 [ 0
{0 B B T=To I8 Tox @ (o] =T W T qE=To T q a1t LT =T g g T U] g P ST 0 s 0 oottt einereees eeeeere e nneies [orrres et
12.  Statement value at end of current period (Line 10 minus Line 11) 6,687,605 6,687,605 0 0 0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 186,741,946 |............... 120,604,890 |......co.cec.... 66,137,056 |..ecvvvececeereeeeeceeaeae 0

2. Cost of cash equivalents aCqUIred ...............cccueuevevceceueeeeeeeeeceeeeeeeeseeeeeaenas [ 13,410,973,407 |......... 11,019,558,345 |............ 2,391,415,062 |...cvovoveiciereeeeeieine

3. ACCIUAI Of GISCOUNE ..ottt [oessessessesse e 210 oo 210 oo (N

4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN (1 R

5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 173 [ 173 [ ({0 R

6. Deduct consideration received on diSPOSalS ...............ccceveveveeeeecuererereeeeeaens oo 13,450,572,337 |......... 11,079,292,683 |........... 2,371,279,654 |....ooovveieeece

7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN (1 R

9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [0 O
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oot [ennsninins 147,143,399 |..........c..... 60,870,935 |....coco...... 86,272,464 |.......oveeeeene 0

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ 0 [ e

12. Statement value at end of current period (Line 10 minus Line 11) 147,143,399 60,870,935 86,272,464 0

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 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,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred

400 Broadway COmplex ..........eeeeeeeeeeeeeeeemmmenennnnns [eeeeeeeenns Cincinnati L 01/01/71901 L. |oeeeeees e [ 56,229,071 |eoeeeeeieiiiiiiiiinn i 15,411,255 |........... 16,562,000 [.......eeee. 2,589,179 |oeeeiiiiiiiiiin e [ (2,589,179).cceeiieiiiiiiiiiiiiiiins [ 8,090,066 |............. 4,273,857
Woodford Land -424 E. 4th St. . .|Cincinnati ... . 06/18/1960 .. |.. ..2,797,227 |.. 515,619 (93,709)f....
Guilford Building .|Cincinnati ... . 11/03/1992 .. . 13,025,598 |.. ... 3,793,293 ... (460,063)]....
425 Arch Street Land . . |Cincinnati ... . 07/17/1990 .. ....234,854 e .
Broadway Garage ........ .|Cincinnati . 01/01/1950 .. .. 6,257,511 .748,513 |.. ..(60,710)[. . 1,251,255 |..
421-23 Arch Street Land .|Cincinnati . 01/14/1997 .. ..756,784 .603,223 |.. .0 0.
420 E. Fourth Land .... .|Cincinnati . 06/05/1990 .. .. 3,666,391 1,381,383 |.. ..(16,537)[. .. 0.
318 Broadway Building ... . |.eeeeee. [ Cincinnati ... . 06/05/1990 .. |.. .. 1,004,697 |.. e | 351,972 e S (22,782).... s .100,072 |..
0299999. Property occupied by the reporting entity - Administrative 84,131,168 0 23,040,112 3,242,980 0 0 (3,242,980) 0 10,558,811
0399999. Total Property occupied by the reporting entity 84,131,168 0 23,040,112 26,308,720 3,242,980 0 0 (3,242,980) 0 10,558,811 5,489,477
1324 Walnut . .|Cincinnati ... l 08/27/1997 .. l 09/30/2023 .. |... .262,144 ...409,508 |. ..(17,226)].... 38,118 |.. ... 71,855
314 Broadway Building ... . -|Cincinnati ... . 01/31/2002 .. |. 12/15/2020 .. |... ....233,622 ..425,000 |. (13,036)].... ....58,134
0499999. Properties held for the production of income 495,766 834,508 0 (30,262) 129,989

0699999 - Totals

85,209,515

23,535,878

27,143,228

3,273,242

(3,273,242)

10,596,929

5,619,466
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year
1 4 5 6 7 8 9
Location

2 3 Additional

Actual Cost Book/Adjusted Investment

Date at Time of Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
1324 WalnUt .oeeeeei i Cincinnati ...oocevvvneviiiiiiiiinnniiiieeceee | O [0 0872771997 Various cor e [ 262,144 [ 53,753
400 Broadway Complex . Cincinnati w..oeeeeeeeenniineeeiieeeeeeeeeeesieeenees [OHec e fenn. 0170171901 L Various N 1,889,425
Broadway Garage . Cincinnati w..oveveevevnnvennienniennneniseeneeennee [ OHe e [ 0170171950 L Various N 15,463
Gui I ford Building Cincinnati .....ooeeeeneeneeneenneeeeeeneeneenieeneene | OHeeiiiiiecicieeeeeeel el 11703/1992 Various vee . 196,301
0 2,154,942

0199999. Acquired by Purchase

0 0 20,215,205 2,154,942

0399999 - Totals



€03

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Florence Mall Qutparcel ............ Florence ......ccoooeeiiiiiiins forinnnnnnns | L. 04/22/2024 .| i | 404,541 |oveveiiiiiiiiiins e 454 | i Lo Lo, [0 PPN FPPPPOOY 344,541 ......... 469,365 |...ovviiiiiiiiiins et 124,825 |......... 124,825 [ foiinnnnnnn, 3,330
0199999. Property Disposed 404,541 0 344,541 0 0 0 0 0 344,541 469, 365 0 124,825 124,825 0 3,330

0399999 Totals 404,541 0 344,541 0 0

0 0 0 344,541 469,365 0 124,825 124,825 0 3,330
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
NORTH CHARLESTON ....10/28/2016 ...[..eeeniiiiiiinnnne 3.900 10,080,279 |.. 22,400,000 |...08/31/2016 ...
NORTH CHARLESTON o ... 1170172016 Lofeeeneiiiiiiiiiin, 3.900 [cuvvvnnnnnnnnnnnns 1,395,731 .. 22,400,000 |...08/31/2016 ...
SAN JOSE ..o A ... 12/0172017 Lofe e 40350 [ 4,459,177 |.. 11,260,000 |...09/12/2017 ...
MILTON ....10/17/2018 ...|. 20,848,664 |.. ...35,400,000 |...08/02/2018 ...
CINCINNATI ... OH... .. |....07/01/2019 ... 10,151,223 |.. 15,300,000 |... 05/09/2019 ...
LADY LAKE oooeieieieieiiieeeeeeeeeeeeeeeeeeeeeee PPN e ....02/20/2020 .|, 3.700 [ovvnnnnnnnnnnnnns 6,101,980 11,100,000 |...01/31/2020 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 53,037,054 0 0 0 0 0 117,860,000 XXX
0899999. Total Mortgages in good standing 53,037,054 0 0 0 0 0 117,860,000 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 53,037,054 0 0 0 0 0 117,860,000 XXX
General Interrogatory:
1. Mortgages in good standing $

unpaid taxes $ interest due and unpaid.

2. Restructured mortgages $ - unpaid taxes § - interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP unpaid taxes $ e interest due and unpaid.
4. Mortgages in process of foreclosure $ oo unpaid taxes $ interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
44882 ..o CINCINNATI v o, L P F 12/0172011 .....]...... 04/01/2024 .....|ocevvnnnnnnne 18,568 [.vvvvvvvvvvvvvnnnnnn O el O 0 [ O L 0 0 e 18,222 |cevvveieinnns 18,222 |oooeieiieieis [V (U 0
892 v CINCINNATI evvvviiiiiiiiiiiiiiiiiiiciccieees o, OH.evvveeeiiiiiees Joeeeeees vvviiins foeees 12/01/2011 .....|...... 05/29/2024 ..... .coveeennnns 43,170 |oeeeeeeeeeeeeeeen O v O o 42,604 | 0 e (42,604) ] O L 566 [....oovnnninnnnnnns [V [\ 0
0199999. Mortgages closed by repayment 61,738 18,788 18,788 0 0 0
A4BB2 .., CINCINNATL vvviiiiiiiiiiiiicecceeeeeeeeeees feneniiininenes OHes s s [ 12/0172011 oo e e 18,568 [..evvvvevvvvvnnnnnnn O feiiiicd O e 0 e O e 0 0 e 45 | 345

NORTH CHARLESTON
. [NORTH CHARLESTON ..

..... 10/28/2016
... 11/01/2016 ..
... 12/0172017 ..
... 10717/2018 ..
.. 07/01/2019 ..

10,493,209 |....
.. 1,452,906 |.
..4,708,977 |.
... 21,210,526 |.

412,930 [.vvveennnnn 412,930
....57,175 |... 57,175 |..
.. 249,799 |...
.. 361,861 |...

. | CINCINNATI

. ... 10,336,665 |. .. 185,441 |... ... 185,441 |..
LADY LAKE .... .. 02/20/2020 [P R 6,394,488 |.... .. 292,508 |............ 292,508
0299999. Mortgages with partial repayments 54,615,339 0 0 0 0 0 0 1,560,059 1,560,059 0 0 0

0599999 - Totals 54,677,077 0 0 42,604 0 (42,604) 0 1,578,84 1,578,847 0 0 0




203

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
First Eagle Direct Lending Fund I11, LLC|
000000-00-0 . [First Eagle Direct Lending Fund 111, LLC ..... |.......... BOSTON ..ovivvvvnnniiiiinniniinees oo MA e ] e [ 2.AFE ... 11/18/2016 ... |eeeeen v i 598,024 |.......... 748,655 |.......... 748,65 |.......... (78,672).ceeeiiiinnnnns foveenniiiiinninns fovennniiiiiiinns oo oo 259,546 |..... 3,950,788 |...... 1.560
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 598,024 748,655 748,655 (73,672) 0 0 0 0 259,546 3,050,788 | XXX
FT Washington Strategic Income Strategic FT Washington Strategic Income Strategic
34921#-10-1 .. [ Income LLC ... CINCINNATI ... Income LLC ... ...04/17/2001 ...|. 25,000,000 |...... 30,519,440 |...... 30,519,440 |........1,967,336 |...
FT WASHINGTON FT WASHINGTON
34918@-10-8 .. [ Income LLC CINCINNATI ... Fixed Income LLC ....09/27/2007 ...|. 220,192,79% |..... 199,013,664 |..... 199,013,664 |..
81375P-10-1 .. [Securities Lending Fund, LLC ... ceee | eeeeeeeen. [CINCINNATI ... e feene OHL .| Securities Lending Fund, LLC ... ...05/07/2024 ... |. 29,858,278 |...... 29,858,278 |...... 29,858,278 |.. cee | I
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 275,051,073 259,391,382 259,391,382 8,212,575 0 0 0 0 0 0
000000-00-0 . [ABRY ADVANCED SECURITIES FUND IV . CAYMAN I'SLANDS .. . [ABRY ADVANCED SECURITIES FUND IV . .02/20/2019 .. 2 . 12,904,591 |. 14,551,047 .1,759,5% ..651,996 |....13,116,796
000000-00-0 . [Ares Capital Europe Il ........... CAYMAN I SLANDS . [Ares Capital Europe Il .......... L08/27/2013 . feeeeins e e TR | [ AR | i R . 3,600,588
000000-00-0 . [Audax Direct Lending Solutions D . WILMINGTON Audax Direct Lending Solutions D . .|....10/24/2018 ... ). Tooii]oennn 3,577,647 |........ 3,899,631 |...
000000-00-0 . [AUDAX MEZZANINE IV WILMINGTON AUDAX MEZZANINE IV .|-...09/30/2016 ...{...... 1ooii]oennn. 9,011,604 |........ 8,967,145 |...
000000-00-0 . [ABRY ADVANCED SECURITIES FUND |1 LP .. CAYMAN I'SLANDS .. ABRY ADVANCED SECURITIES FUND 11 LP .... .|....05/04/2011 ... {...... 2
000000-00-0 . [ABRY ADVANCED SECURITIES FUND 111 .. CAYMAN I SLANDS ABRY ADVANCED SECURITIES FUND |11 .|-...06/04/2014 ... {|...... 2
000000-00-0 . [ABRY ADVANCED SECURITIES FUND LP .... CAYMAN I SLANDS ABRY ADVANCED SECURITIES FUND LP ........ .|....08/01/2008 ...{[...... 2
000000-00-0 . [ABRY SENIOR EQUITY III LP .... BOSTON ... ABRY SENIOR EQUITY 111 LP . .|....08/09/2010 ... |[. 3.
000000-00-0 . [ABRY SENIOR EQUITY IV LP BOSTON ... ABRY SENIOR EQUITY IV LP .. . ... 12/28/2012 ... |.
Benefit Street Partners Debt Fund IV LP
000000-00-0 . [Benefit Street Partners Debt Fund IV LP ...... WILMINGTON ... .|....01/24/2017 ... |........ooiiil ).l 3,958,507 |.......... 3,892,028 |........3,892,923 [.......... 332,634 |.....ooeiiiiiiis [oriiiinns e s |02 409,700 . 1,632,575 |...... 0.370
000000-00-0 . [CHAMBERS Energy Capital Il LP .....ccovvuenneeens CHAMBERS Energy Capital |1 LP . ...07/06/2012 ... | 20ceeineennnnn... 769,889 |....... 1,601,265 [....... 1,601,265 [....cceeee (74,708)]ceeveeneeeeennn foeemmnneeeeeennn Joemmmieeeeeennnn feemmeeeeeeeni Jeeneeeeeeeei [ 3,286 |...... 0.010
CONGRUENT CREDIT STRATEGIES Oppor tunities Fund CONGRUENT CREDIT STRATEGIES
000000-00-0 . Il DALLAS Opportunities Fund 111 .. .|-...08/30/2013 ... foeeiiie i |t 984,500 |........ 1,121,550 [........ 1,121,550 [.....cceut 87,598 [ooeeeieiiiiieiis [ e e |eeeen.. 80,260 ... 2,029,399 |...... 5.510
000000-00-0 . [ENERGY FUND XV . LOS ANGELES ... ENERGY FUND XV .|....12/10/2010 ... |[...... 2.......)........ 1,229,730 |.......... 907,666 |.......... 907,666 [......... (478,954)|.....ccvvvvirrics [oorvrmmnininiins foevrnniiiniiiiins v feeveviiinieinns foeee 2,287,132 |...... 1.050
000000-00-0 . MIAMI .|....06/17/2008 ...|[. veveen 1,683,606 |......eeee (85,399)..eeieiiiiiins [ o e e s 4,933,581 |...... 0.830
000000-00-0 . [MCP PRIVATE CAPITAL FUND II .... CAYMAN I'SLANDS .. MCP PRIVATE CAPITAL FUND II .... .]....09/30/2014 ... [|...........oit ]l 5,062,298 .. 5,614,518 |........5,614,518 [.......... 450,421 [....ccovverriins [oorviiniiiiniins Joevviiiiiiiens Jevieiieeiiiens e 168,010 | 2,337,433 |...... 2.290
000000-00-0 . [PROVIDENCE DEBT OPPS II1 L.P. .. PROVIDENCE ... PROVIDENCE DEBT OPPS |11 L.P. . ....09/16/2013 ... |...cevvvevnnns|ennnnn. 1,706,864 |........ 1,699,199 |...
000000-00-0 . [ROYALTY OPPORTUNITIES ... LUXEMBOURG . . |ROYALTY OPPORTUNITIES ... .08/30/2011 .. 1,014,666
000000-00-0 . [Summit Partners Il LP CAYMAN I SLANDS . [Summit Partners I LP .11/25/2014 .. .3,630,023 . 1,655,511
000000-00-0 . [TCW Direct Lending LLC .. LOS ANGELES .| TCW Direct Lending LLC .03/31/2015 .. .1,391,356 . 2,532,941
000000-00-0 . [WATERFALL EDEN FUND LP .. WATERFALL EDEN FUND LP .. 170172017 e e s 20,479
000000-00-0 . [WATERFALL VICTORIA FUND LTD ....oevvvvivvnnnnnnns |nneeeeees NEW YORK ..oovvvveeniiiiiiininines WATERFALL VICTORIA FUND LTD ..eeevvnvvvnne fovneeenne eeveeennnnfons .02/01/2023 ... foeeeeie i o 3,633,652 |........ 3,649,726 L L O S T T Tl T T
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 51,110,448 54,214,784 54,214,784 502,312 0 2,269,500 0 0 2,203,086 | 47,427,119
000000-00-0 . |57 STARS Global Opportunity Fund 3 . WASHINGTON . 57 STARS Global Opportunity Fund 3 ..... .|....06/04/2013 ... . 12,011,933 [...... 11,004,913 |...... 11,094,913 |.. 1,400,551 |...
000000-00-0 . [ABRY VI LP ABRY VI LP |++--03/26/2008 ... [.ccooiiiiiiiis e e 2,086 [...coeeeenen 2,066 |..
000000-00-0 . [APAX EUROPE VII LONDON ... APAX EUROPE VI .|....06/25/2007 ...
000000-00-0 . [Astor Place Holdings FUND | . NEW YORK . Astor Place Holdings FUND | . .|....06/26/2007 ...
000000-00-0 . [AUDAX [I1 PRIVATE EQUITY FUND . WILMINGTON ... ....[AUDAX 11 PRIVATE EQUITY FUND . .|....11/14/2007 ...|. FE N
000000-00-0 . [BRIDGE GROWTH PARTNERS LP . | BRIDGE GROWTH PARTNERS LP .|....07/14/2014 ... |. P 1,806,799 |....
000000-00-0 . [Canapi Ventures FUND I . Canapi Ventures FUND I . .|....08/26/2022 ... |.
000000-00-0 . [C/R ENERGY JADE LLC C/R ENERGY JADE LLC 4220871272007 [ B e 446,621 oLl 446,621 [0 208,315 [ e e [ [ e 1,642 |.... 10.000
000000-00-0 . [CARLYLE/RIVERSTONE Il L.P. . WASHINGTON ... CARLYLE/RIVERSTONE 11 L.P. . ....04/03/2006 ...|. 418,932 |...... 0.080
000000-00-0 . [CINCYTECH FUND IV .............. CINCINNATI . .| CINCYTECH FUND IV ....eeeeneenee .04/27/2016 .. ..500,000 |. 1,050,467 . 1,050,467 .. (252,397)
000000-00-0 . [CINTRIFUSE Syndicate Fund | LLC .. R CINCINNATI ... CINTRIFUSE Syndicate Fund | LLC .. . . 1273172012 ... ...4,048,215 |........ 6,912,590 |........6,912,590 |.. .. (31,936)f...
Cintrifuse Syndicate Fund |1 Syndicate Fund Il Cintrifuse Syndicate Fund |1 Syndicate
000000-00-0 . [LLC CINCINNATI ... Fund Il LLC ....09/18/2017 ...|. 4767479 . 5,456,187 |... .. (239,072)f... 241123 |...... 8.920
000000-00-0 . [CINTRIFUSE Fund |11 CINCINNATI . .| CINTRIFUSE Fund |11 .12/01/2023 .. 2,076,824 |. 1,947,972 ..(128,852) eee |-....30.260
000000-00-0 . [Core Innovation Capital Ill LP LOS ANGELES .| Core Innovation Capital 111 LP ... .07/29/2019 .. 6,585,835 |. .9,531,337 .. (983,994) .627,781
000000-00-0 . [CORSAIR 111 FS CAPITAL PARTNERS LP .... NEW YORK CORSAIR |11 FS CAPITAL PARTNERS LP ..... ...06/29/2007 ... |. ...2,658,115 |........ 2,567,152 |... ... (88,225)|... 318,038 |...... 1.120
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [CORSAIR IV FS CAPITAL PARTNERS LP ......ccccvvnn |euniennes NEW YORK -.eeeeeeeeeeeeieeeeeeen feeeeeees NY.ooeeene CORSAIR IV FS CAPITAL PARTNERS LP .......foeeeveees vovrvvnnnn ...06/20/2011 .. foeeeiin e | 3,455,779 |........ 2,838,480 |........ 2,838,480 |......... (410,083)]-+vveeeeeemennn foemmeeeeemmeies femeeeeeemeies [ e [ 1,748,187 |...... 1.180
DECHENG CAPITAL CHINA MGT Life Sciences Fund | DECHENG CAPITAL CHINA MGT Life Sciences
000000-00-0 . [LP +eeeeereieeeeeeeee e eeee e e eeee e eennnes | e CAYMAN ISLANDS .....eevveeneeeeenn feeeeeees CYM........ FUnd | LP e [ e .01/26/2012 L. feeeeiin i o 7,426,107 |........ 7,287,371 |........ 7,237,311 |......... (582,801 -veeeeeemmmns fermmeeeeemenes [ o o [ 7.680
DRAPER FISHER JURVETSON FUND IX PARTNERS
000000-00-0 . [ .eeevvuueniiriirininiieririin e eeeneeeees | e CAYMAN ISLANDS ......ccvvvennnnes L.P ...04/12/2007 ...{...... | DUUUUN IR 4,134,559 |...... 16,073,601 |...... 16,073,601 |........ 4,469,566
000000-00-0 . CAYMAN I'SLANDS .. .|....07/12/2007 ...|. ...2,657,952 |........ 9,572,181 |....... 2,716,804 |...
000000-00-0 . [eGateway Capital Partners . COVINGTON ... .| eGateway Capital Partners . ....08/29/2023 .. .. 513,391 |. 472,703 . 472,703 . 17,230 .486,609
000000-00-0 . [EnCap Energy Capital Fund IX ... HOUSTON .| EnCap Energy Capital Fund IX L...01/18/2013 .| e 544,010 . 544,010 210,901 [enieeees [ [ e [ 119,897 [
000000-00-0 . [EUROPEAN STRATEGIC PARTNERS | LP .. LONDON ... EUROPEAN STRATEGIC PARTNERS | LP .. .|....05/04/2000 ... eeeennn.. 43,636 ... e (5,504 e [ [ e 216,561
000000-00-0 . [FTV Capital IV .... SAN FRANCISCO ... FTV Capital IV ... 1272772018 el ]l .5,391,404 ). 6,213,064 |........6,213,064 |........2,148,697 |...ccovveueereeen [oeeee 1,120,280 |oeeeeenieiieiinn Joeemnnieeeeeenen Jeeeiieeeeeeenn Jeeenenns 132,998
000000-00-0 . [FTV Capital VII .. SAN FRANCISCO ... FTV Capital VII .. .01/14/2022 L |l 4,043,304 . 4,318,028 |........4,318,028 [.......... 440,690 [......cevvvvrvenn [oovvrmnniniiiins Jooviiniiiiiins fvveviiiniieiens e 56,383 | 964,337
Further Global Capital Further Global Capital Further Global Capital Further Global
000000-00-0 . [ eeeeerueeeeeeeiiieee et | NEW YORK ©.oevvveeecviiieeecens o NY.ones Capital ..oooovvvvniiiiiiiiiiinniciiiees frreeeeee e ..10/728/2019 .. feeeeeee e 9,826,924 |...... 12,603,817 |...... 12,603,817 |........ 1,594,287 |....oviiiiinnnns forrnnnnniiinnnns foreeniiviininns feeeeniinvinnnnns [0 282,019 [aLLoone 845,277
Goldman Sachs LP WEST STREET GLOBAL GROWTH Goldman Sachs LP WEST STREET GLOBAL
000000-00-0 . [PART ...evvvrrnniiiiiiinineierirnineeeernnieeeeeeens | ieeeeeens WILMINGTON ... GROWTH PART .. ccccviiis frreeeees eeeeeiians 0772172022 .. e ]l 3,487,910 . 3,742,843 |........3,742,843 |....eet . 284,733 |eevnnniiiiininnn fernnnnieciinin fennniiennins [ e e 1,375,000
000000-00-0 . [HITECVISION VI oeeerreeeeeeeennieeeeeeeneeeeeeen | e HITECVISION VI . F 21271672011 L[ el 2,954,212 | 3,523,320 |........3,523,320 |........2,349,964 |..........ccceenn |2enn 3,704,080 |oeeevennneieeennn Joeemnnnieeeeeennn |oeenn... 435,248 | 1,042,559
HITECVISION VI HitecVision SpringPoint
000000-00-0 . [HITECVISION VI HitecVision SpringPoint LP .... |.......... GUERNSEY ..eeeeeeee e LP e e e 21073172028 [ e e O e 0 [0 299,21 | e e e e 192,120 [oeeeeeiiiies
000000-00-0 . [Hither Creek Venture QIV LLC ... NEW YORK .... Hither Creek Venture QIV LLC ... .|....06/30/2021 ... . 819,376 |....
000000-00-0 . [Hither Creek Venture QIV2 LLC .. NEW YORK .... Hither Creek Venture QIV2 LLC . . ...01/31/2024 ... |. 303,000 |....
Liberty 77 Fund International Liberty 77 Fund Liberty 77 Fund International Liberty 77|
000000-00-0 . |[International .........cceeeeereeemmmniinreeemnninnes |oinieenens WASHINGTON ...eeeeeeee e [ OC......... Fund International .........ccoovviiiiieennns fooeinnnn v fenn .03/25/2022 ... [ ccooviiiiiiii e 51,763,953 |...... 69,076,702 |...... 69,076,702 |...... 18,159,740 [....ceevermmmnaes fooneereemmniaies oo oo foel ... 38,221,763
Liberty 77 Fund International Liberty 77 ZIM Liberty 77 Fund International Liberty 77|
000000-00-0 . [CO INVEST ..eeeernieeeeeeenieeeeeeeene e eeeenies | ieeeeens WASHINGTON ZIM CO INVEST e eeeeenies feeeeeeeee cvvvevnian e .07/20/2022 ... [oceeiie i e 10,151,920 |...... 10,669,516 |...... 10,669,516 |.......... 597,266 |...cevvuereeernn Joevmmmnnnneeennn Joermmmeneeeeennn Joemmmieeeeeennnn Jeemeiieeeecnnenn Jeeeennns 276,197
000000-00-0 . [MPC NC 2017 Energy LP ... ATLANTA .. MPC NC 2017 Energy LP ... .|....10/01/2014 ... |.
000000-00-0 . [Portag3 Mowat L.P. ....... TORONTO .. Portag3 Mowat L.P. ....... .|....02/04/2022 ... |. ... (52,339)|...
000000-00-0 . [OAK INVESTMENT PARTNERS L.P. ... WILMINGTON OAK' INVESTMENT PARTNERS L.P. ... ....00/23/2004 ... .. (13,456)[... 1
000000-00-0 . [OCM EUROPEAN OPP FUND I LP . CAYMAN I SLANDS . [ OCM EUROPEAN OPP FUND I LP . .10/09/2008 .. N ]
000000-00-0 . [Portag3 L.P. . TORONTO ..[Portag3 L.P. ... .09/23/2019 .. .. 6,866,750 |. 12,628,523 .317,205
000000-00-0 . [Portag3 Ventures I11 L.P. . TORONTO .. ..|Portag3 Ventures |11 L.P .07/23/2021 .. 6,223,637 |. . 3,992,792
000000-00-0 . |[Private Equity Investors IV LP WILMINGTON . .|Private Equity Investors IV LP ....12/29/2023 ..
000000-00-0 . [PROVIDENCE EQUITY PARTNERS VII L.P. PROVIDENCE . .| PROVIDENCE EQUITY PARTNERS VII L.P. ....03/04/2013 .. .657,624
000000-00-0 . [PROVIDENCE EQUITY PRTNS V L.P PROVIDENCE ... PROVIDENCE EQUITY PRTNS V L.P o ]2..04/05/2005 ... [ e [ 548 [ B8 10809 [ e e [ [ [ 441,340
000000-00-0 . [PROVIDENCE EQUITY PRTNS VI L.P. .. PROVIDENCE ... PROVIDENCE EQUITY PRTNS VI L.P. .. .|....03/16/2007 ...|[. I, . . PR (<1 2 V4] IR KT AR RRPRPR NPT R 487,352
000000-00-0 . [QCA FIRST FUND V CINCINNATI ... QCA FIRST FUND V ..|....03/31/2016 ...|. .. 219,233 |.......... 863,579 |... 863,579 [oeeiiin 83,946 [ [ [ [ [l 75,000 e
000000-00-0 . [REFINERY VENTURE FUND 11 LP ...cevvrreneeeeeinnin | s CINCINNATL e REFINERY VENTURE FUND 11 LP ..oeveeriiies foieiees e ....09/20/2021 ... |oeeiien e | 1,419,944 |........ 1,431,596 |........ 1,431,596 |.eevnneee 26,680 [eeeeeeeeennni fermmeeeeemnnes feeeeeeeeenies [ e [t 280,000
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . | Innovation Fund C-1 .......cceevmmeeiieeicniiiieeee | Arlington ..ooeeevmeieiiiiiieeees [ VAcoeeeens Innovation Fund C-1 ..ooeerveiiiiiiiiiies v s ....06/29/2017 ... |oeiiien i | 5,540,692 |........ 6,025,447 |........ 6,025,447 |........ 3,160,951 [oeeeeieeinine fennnn 4,219,660 |....ocevemenaees foeeeieeiis et 637,429 |........ 532,979
000000-00-0 . [Sands Capital Private Growth F | BYWU ......... | e Arlington ..oooovvvveinniiiiiiinnnees [ VA eens Sands Capital Private Growth F | BYJU . [occcceeee woeiiiiiis ....10/01/2020 ... |oeeeeen e | 5,000,000 [-oeevvvevneniiiiinn foevernnnnniiiiinen foveens (K0 7010 ) ] AR FOPPRR AP RO R RN
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . [ Innovation Fund 1 ......cccevvveniiiiiiinnnnnninnns | eeeeeeeens Arlington ..oooovvvveinniiiiiiinnnees [ VA eens Innovation Fund T1 ..oooovviiiiiiiiiiiiins s e ....06/06/2021 ... foeeeees e | 4,270,323 |........ 4,800,735 |........ 4,800,735 [ouvunnnnnn [CLUZR: 72 TN P AU RPN R R 310,001 |........ 431,048
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . [ Innovation Fund 11 = AN ....ccovivvnnniiiiiinnnns | ieeeeeens Arlington ..oooovvvveinniiiiiiinnnees [ VA eens Innovation Fund 1 = AN L.ooiiiiiiiiiiis s s ....08/02/2024 ... |eeeeeer e | 428,571 |ouuennnnn. 428,571 |ouuennnnnn 428,571 |ovvveeeiiiiiiinns o o e [ [ [
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . [ Innovation Fund I1-GST .........ccevvvvvrviinnnnnns |aeeennens Arlington ..oooovvvveinniiiiiiinnnees [ VA eens Innovation Fund T1-GST ......coovviiiiiinns Jevnnnes e L 1171672021 e e 1,926,693 |........ 1,975,824 |........ 1,975,824 |........... 1T < R O R R N R 9.590
Sands Capital Private Growth F Global Sands Capital Private Growth F Global
000000-00-0 . | Innovation Fund I1-KLV .........ovvviinnnnnnnnnns Arlington ..oooovvvviiiiiiiiiiinnnees [ VA Innovation Fund I1-KLV ..|....07/72172021 ... |. 1,000,000 |....... 1,068,000 |....... 1,068,000 |........... 251 R O R R N R 3.990
Sands Capital Private Growth F Global Venture Sands Capital Private Growth F Global
000000-00-0 . [Fund | ...ccovvveniiiiiiiiniiiiiiiiiniiiiiininieeees | eieeeeeens Arlington .ooovvvvveininiiiiniinnnnns foenennis VA......... Venture Fund | ...oooovvvvviniiiiiiniinnnins foveeeeees oeeiiiinns ....06/28/2017 ... | 10,493,882 |...... 10,262,289 |...... 10,262,289 |......... (563,951)].evvvvnnniiiinns fovvennnnniiiinns Jovvennnniiriinns Joinnniniinnns Joeennns 126,818 ......... 30,582 |...... 8.050
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SVO Value Unrealized or Impair- | Deferred for Percen-
CuUsIP Admini- Date Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
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Sands Capital Private Growth F Global Venture Sands Capital Private Growth F Global
000000-00-0 . [Fund I1 = SLX ..evvveeiiiiiiiiiiieeiiieeeeeenee Arlington ..oooovvviniiiiiiiiiinnns Venture Fund 11 = SLX .oovvvviiiiiiiiiiiinn foreeeeees i ..04/09/2024 ...|....... .......].eoeen. 2,000,000 |....... 2,085,000 |....... 2,085,000 85,000 [ovveunvivirnnnnns freeernirnnins foeeennniiii fe [ [ 45.450
Sands Capital Private Growth F Global Venture Sands Capital Private Growth F Global
000000-00-0 . [Fund TT1 .oevvveeniiiiiiiiiieiciii e Arlington ..oooovvviniiiiiiiiiinnns Venture Fund 111 .ooooiiiiiiiiiiiiiiiiinnns foeeeeee s 1271572021 . feeeeeen il ]l 3,033,029 . 3,427,5% |........ 3,427,5% 318,816 [ oo [ [ e 1,767,212 |......2.480
Sands Capital Private Growth F Global Venture Sands Capital Private Growth F Global
000000-00-0 . [Fund TTI=SFR ....cvvmunniiiiiiiiniiiiiiiiee e Arlington ..oooovvvvniiiiiiiiiinnns Venture Fund T11-SFR .....oocvvviiiiiiiiiinn fooeeeeee s 1172172028 el ]l 2,000,000 . 2,850,000 |....... 2,850,000 850,000 [onvvervvnnnnins fooreiiiiniiiis foei o [ [ 24.690
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 . [Pulse Fund | .....couvvnviiiiiniiiiiiiiiiieeiennnnn Arlington ..oooovvviniiiiiiiiiinnns Sciences Pulse Fund | L 12/23/2019 L)l 3,183,458 . 3,190,403 |........ 3,190,403 370,017 [ooeeeiiiiiiinns [ 2,514,250 |.eevvnniiiiiiinnn feneninniiiiii fereiiini [ 23.360
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 . [Pulse Fund Tl ....coovvvniiiiiinniniiiiiiiineieeens Arlington ..oooovvviniiiiiiiiiinnns Sciences Pulse Fund Il .......oovvviiiinnis fooeeeenns ceieiiiins ...08/20/2021 ... feeeeeen it ]l 9,369,907 ..l 10,503,382 |...... 10,503,382 LR LR MO FONRPRR RN RN PR R 5,791,310
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 . [Pulse Fund Il . Arlington ... Sciences Pulse Fund |1 ... ... 12/31/72024 ... . ... 575,366 |... ... 14,424,634
Sands Capital Private Growt
000000-00-0 . [Sands Capital Private Growth F | Uhnder ...... ArTington coveveevveinneiieies fe VA ] e [ e .06/28/2017 ... feeeeeen ciiei et 10,000 Joeenniennnes 5,000 [ovevneeennn5,000 [orenniiniiiiiiiie Jorieiiieiineen fernriiinieineen Jererenereeeees e e e
000000-00-0 . [SILVER LAKE PARTNERS Il WILMINGTON ... SILVER LAKE PARTNERS |11 .|....08/30/2007 ... 180,201 [ 180,291 [t (10,053) e Jeeeeeieeeeeenen Jeerenieeeeeeeeen Jeeeenieeeeeeeenn Jeeeennn. 18,820 | 238,211
000000-00-0 . [SILVER LAKE PARTNERS L.P WILMINGTON ... SILVER LAKE PARTNERS L.P .|....04/30/2019 ... ... 372,086 |.......... 372,086 |.......... 285,882 |.....ooviiiiinnn foernnnnniniinnns Jovnninnniiinnns Jeveennnneennnns Joeen.. 189,685 [t
000000-00-0 . [SixThirty Il LP .... ST LOUIS ... SixThirty 111 LP .... ....10/21/2021 ...|. 708,158
000000-00-0 . [SNOW PHIPPS 11 LP NEW YORK . .| SNOW PHIPPS I LP .08/11/2010 .. .. 45,485
000000-00-0 . [SNOW PHIPPS I11 LP .... NEW YORK . .| SNOW PHIPPS [I] LP ... .01/19/2017 .. .534,813
000000-00-0 . [SOLAMERE CAPITAL FUND Fund I1 A BOSTON . .| SOLAMERE CAPITAL FUND Fund 11 A .06/20/2014 .. 10,807,440 ..... 1,351,203
000000-00-0 . [SOLAMERE CAPITAL FUND Fund 111 ... BOSTON ... SOLAMERE CAPITAL FUND Fund 111 ... ...11/20/2018 ... |.......oeiiiin |-l 18,081,482 |...... 24,979,099 |...... 24,979,099 |........2,363,499 |..ooeeeiiiiiiinnn Joemnnieeeeemnnnn Joerneeeeeene [ fe 127,452 [ 4,065,300
SOLAMERE CAPITAL FUND Fund 111 Co-
000000-00-0 . [SOLAMERE CAPITAL FUND Fund |11 Co-Investment BOSTON ..eeeeeeeee e Investment .......coommiiiiiiiiiiieeei e e e .04/29/2019 ... [oceeiiiiiiiiin |oeeennn 2,493,966 |........ 3,356,229 |........ 3,356,229 [.....eeenn 822,777 [oeeeeiiiieieeen foeeeemnieeeeeeen Joeeemeiiieeeeeenn Joeeeeiieeeceennn Joeennn. 185,663 | 0
SOLAMERE CAPITAL FUND Il A Co-Investment
000000-00-0 . [SOLAMERE CAPITAL FUND Il A Co-Investment ..... BOSTON ..eeeeeeeeeeeeemnieeeeee feeeeees Mo [ e e 11/03/2014 ... |eeeven e [ 655,473 [l 1,220,464 |........ 1,220,464 L7 I (53 I R FSURRRRR IOTRRTPURRRRRU SRR RTRI 292,6% |..... 1,159,859
SOLAMERE CAPITAL FUND Solamere Series IV SOLAMERE CAPITAL FUND Solamere Series IV
000000-00-0 . [FIagship «eeevvuueeeeemmiieeeeeenie e e eeeeie e BOSTON ..eeeeeeeee e FIagship woveeeeeeieeeeeeieiee e eeeeees foeeieeeee v o .06/28/2023 ... |.....ooviiiiin el 7,190,228 ... 6,923,253 |........ 6,923,253 (T7,800) e [ o [ ol ... 19,955,010
SOLAMERE CAPITAL FUND Series IV Flagship SOLAMERE CAPITAL FUND Series IV Flagship|
000000-00-0 . [ Investments .. BOSTON . .| Investments . .03/28/2024 .. ... 955,185 . 955,185 4,262
000000-00-0 . [Trilantic Capital Partners VII LP NEW YORK . .|Trilantic Capital Partners VII LP .03/25/2024 .. 10,124,956 10,124,956 515,823 .382,274
000000-00-0 . [TRUARC PARTNERS TruArc Partners LP . NEW YORK . .| TRUARC PARTNERS TruArc Partners LP . .04/07/2023 .. 4,911,387 4,911,387 545,936 1,312,867
Vestigo Ventures LP Vestigo Ventures
000000-00-0 . [Vestigo Ventures LP Vestigo Ventures Fund | . BOSTON ..eeeeeeeee e FUNd | e [ e [ .01/18/2018 ... [.cccceeoiiiiii |- 4,397,265 ... 7,170,09 |....... 7,170,096 (819,523)]ceevvvneeeeenn fevmmmmneeeemnnn Joermmnineeeeennnn feemeeeeeeenii Joeenee e [
Vestigo Ventures LP Vestigo Ventures Fund |1 Vestigo Ventures LP Vestigo Ventures
000000-00-0 . fLP iierreiieiiiiiie e e e e e e BOSTON ...eeiieiiinieeeeeinniiaees Fund 11 LP oo eciieeeeeceieeeeee fooeiiiins cvvviinn s 10/22/2020 ... |eeeeenvennnnsfennnnn 3,183,751 [LLL s 3,141,286 |........ 3,141,286 (30,349) e evvnnereernnnn Jennnnareernnnnn Jornnnnereernnnnns fonnanreernnnnns foonaareernnnnnnes foenns 1,750,000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 355,365,354 355,365,354 40,389,821 0| 12,958,771 0 5,460,604 | 115,184,590
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY IV L.P. ......... CINCINNATI ... FT. WASHINGTON PRIVATE EQUITY IV L.P. . ...12/08/2000 ...|. ... 536,890 |... 536,890 [..nneeeeen (55,660 eeeeeeeeeeee oo oo o e s 1,489,110
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . [FUND T1 LP ..ieeeeeeieeeeeieee e CINCINNATL e OPPORTUNITIES FUND I LP woveeeeeeceiiis [ v e .11/29/2004 ... ... oo e 115,994 |l 971,671 |.......... 971,671 (203,850) - +vveeeeememns frmmeeeeemmnnns fermeeeeeemeiees feeeeeeeeeiees [ e 1,657,776
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . (FUND I LP .. CINCINNATI ... OPPORTUNITIES FUND II1 LP ... ...07/14/2014 ... ... 482,208 |... . 482,208 |........... 63,783 [... 916,499
FT. WASHINGTON FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . (FUND I11-B LP CINCINNATL e OPPORTUNITIES FUND T11-B LP weeeeeeeeeinn [ e fens .07/14/2014 ... |...... 2.......]........2,319,910 |........ 2,405,354 |........ 2,405,354 251,386 |-evvneeeeeennnnn fornneeeeeennns feeeeeeeeneies fereeeeeeeee e 388,155 |..... 4,654,187 82.890
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . [FUND IV LP ..ieeeeeeieeieeieie e CINCINNATL e OPPORTUNITIES FUND IV LP wovveieeeiiiis [ v e .06/28/2021 ... [occeeeiiiiiiii |oeeenn. 2,146,610 ... 2,456,470 |........ 2,456,470 286,959 [.eeeeeeieeeeeen foeeermnneeeeeenn feeeeeeeeeeenen feeeerieeeeeeeen feeeees 35,953 |........ 140,250 |......2.540
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY
000000-00-0 . [FUND IV-B LP CINCINNATI ... OPPORTUNITIES FUND IV-B LP .|....12/28/2020 ...{..............]-...... 9,000,000 |........ 9,547,881 |........9,547,881 [ 775,964 [oooeeeneneeeees [oeeeimniieeeeees oo Jeeeeeeeeeeeeeenn Joeeee...225,000 ... 5,700,001 99.390
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY V L.P. . CINCINNATI ... . WASHINGTON PRIVATE EQUITY V L.P. .. ..|....05/15/2006 ...{...... 3.......]........6,604,390 |........ 9,129,839 |... T O ) R R RN 2,755,461 36.910
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY VI L.P. ......... CINCINNATI ... . WASHINGTON PRIVATE EQUITY VI L.P. . .|-...10/25/2007 ...|...... 3.......]........6,122,874 |....... 6,070,496 |....... 6,070,496 |.......... 192,924 [o..oooeimmiiiins oo o e e s 6,464,926 24.590
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY VII L.P. ....... CINCINNATI ... . WASHINGTON PRIVATE EQUITY VII L.P. ...07/23/2010 ... |...... 3...oin)oeeen. 14,191,858 ... 13,691,622 |...... 13,691,622 |......... (315,458) e [ [ o e [ 7,469,251 28.650
. WASHINGTON PRIVATE EQUITY VIII L.P.
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY VIII L.P. CINCINNATI ... e 1172572014 3 35,759,690 43,845,683 |...... 43,845,683 |........5,931,182 |... R 5,784,853 |..... 1,710,449 |.....24.780
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY IX L.P. .. CINCINNATI ... . WASHINGTON PRIVATE EQUITY IX L.P. . 071772007 o fee .. 3,193,008 ). 4,720,657 |........ 4,720,657 |.......... 154,743 |... i PP 319,628 |..... 1,153,875 |......2.180
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000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY X L.P. cccceeee [eereeinns CINCINNATI e OH......... FT. WASHINGTON PRIVATE EQUITY X L.P. .. [oceuein ceeeeenn ....05/07/2021 ... | e e 5,614,380 |....... 8,116,837 |....... 8,116,837 |.......... 785,981 |oeeeeeiieiiiiins [ o o e e 2,377,620 |...... 3.420
FT. WASHINGTON PRIVATE EQUITY VII1-B
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY VIII-B L.P. ... [..ccceins CINCINNATI e OH......... P [ ... 12/17/2013 ... |...... FC TN 17,888,180 |...... 19,641,489 |...... 19,641,489 |........ 2,657,729 [cuevnniiiiniininn fooeeeeiiiiiiins e e e 1,886,930 |..... 7,653,750 |..... 99.480
FT. WASHINGTON PRIVATE EQUITY IX-B L.P.
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY IX-B L.P. ..ccc. [ceeeeennn CINCINNATI e (0 Y N RN ....06/10/2016 ... [cccoeevernnns fennne 49,639,630 |...... 95,719,189 |...... 95,719,189 |........ 2,373,464 |..oovennniiiiinnn oo e e e . 11,351,245 |.... 25,907,678 |..... 99.490
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY X-B L.P. ..ccco. [eeeeeeins CINCINNATI e [0/, R FT. WASHINGTON PRIVATE EQUITY X-B L.P. [eeeeeeees werrennins LG 11723/2018 L 70,212,800 |...... 97,985,741 |...... 97,985,741 |........ T O ) A RN 5,712,800 |....27,500,000 |..... 99.490
FT. WASHINGTON PRIVATE EQUITY Small Market 11 FT. WASHINGTON PRIVATE EQUITY Small
000000-00-0 . |L.P. teovueeeriierceeisceeieeeieieneeenseieieienne [ ceveieees CINCINNATI oo OHvvnene Market 11 L.P. oo |oeveeens eveieeees ..05/08/2023 ... |ocuue e frrn 792,000 |....... 1,102,714 |....... 1,102,714 |ovoenve LRT A% ISR RUUUTIRRN RUUTUUIURIR RUURSIRRIRIN RUPPITIRRIRIN RO 1,608,000 |...... 9.210
FT. WASHINGTON PRIVATE EQUITY Small Market FT. WASHINGTON PRIVATE EQUITY Small
000000-00-0 . [II-BL.P. wooeeeeeieii CINCINNATI ... Market 11-B L.P. ..ooovvviviiiiiiiiiiiinnns o[----08/01/2022 ... |-eeeeesinnnnn ). 15,004,973 | 19,551,881 |...... 19,551,881 |.. 1,516,760 |... ....22,079,336 |..... 99.500
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY XI L.P. CINCINNATI ... FT. WASHINGTON PRIVATE EQUITY XI ...05/16/2023 ... [..ouuneeeens fennn 1,138,500 |........ 1,264,731 |........ 1,264,731 |oeveeee s 121,567 [ o foe e e o 2,610,000 |...... 3.520
FT. WASHINGTON PRIVATE EQUITY XI-i
000000-00-0 . [FT. WASHINGTON PRIVATE EQUITY XI-B L.P. ... [.eeeennns CINCINNATI oo e O ] s [ ceeeeeeen | .03/01/2022 ... f.ccen e o, 16,568,176 |...... 18,609,385 |...... 18,609,385 |....... 1,476,037 |.ooovvveeeeiennns fovnnnnniinninnns fooveeiiiiiiiiinss e e o ..20,347,515 |..... 97.720
2099999. Joint Venture Interests - Common Stock - Affiliated 256,444,564 355,850,738 355,850,738 24,881,394 0 0 0 0 25,704,564 | 144,195,684 | XXX
000000-00-0 . [RealTerm Logistics Fund IV, LP Annapol is ... Real Term .... o|-...02/28/2022 ... |. 11,001,661 |.......... 352,905 |.ccoeeeiiiiiiians fooreeiiiiiiiiinns [ foenneeiiiiiieiens fo s 9,085,876 |...... 3.140
000000-00-0 . [309 Holding LLC Cincinnati . CITY CLUB .... -|--..08/02/2016 ...|. .
000000-00-0 . [EQT Exeter Industrial Core Plus Fund IV ...... Conshohocken .. EQT Exeter oo 1270872021 e ] 2,921,006 |....l2,921,096 |...lli2,921,006 [oaeeeiiinnn 37,755 [ e e [ [ 33,923 L 2,040,000 |...... 0.160
000000-00-0 . [Pretium SFR FUND 1 LP ....oovvvnnniininiininnnnnns New York PRETIUM PARTNERS LLC .. o[---.06/30/2017 . |eeeeeie e e 0 | 27,608,344 | 27,698,344 .l (2,042,405) i e | [ [ | 1,099,389 [...... 3.590
000000-00-0 . [Cabot Industrial Value Fund V, L.P. .. Boston . CABOT PROPERTIES ... .|-...08/22/2017 ...|. .. R R R RO 8 -ic() N A N 2.620
000000-00-0 . [Cabot Industrial Value Fund VII, L.P. Boston . CABOT PROPERTIES ... o|---0772772022 .. |eeeeees il )l 35,208,500 .. 32,164,188 |...... 32,164,188 |...... (1,319,705)]... ....29,125,500 |...... 4.240
000000-00-0 . [Cincinnati Equity Fund, LLC Cincinnati .... CINCINNATI EQUITY FUND LTD .. o|--..04/2471997 L eeeiiis i e 1,218,658 | 1,287,999 |........1,294,308 |............. 8,547 |... .
000000-00-0 . [Cincinnati Equity Fund II, LLC .. Cincinnati .... ....10/14/2018 ... |.........eeeefonnns 1,120,000 |........ 1,259,431 |........1,266,505 |........... 14,978 |... POV 1.100
000000-00-0 . [TruAmerica Workforce Housing Fund I-A, LP ... [.......... Los Angeles TruAmerica Multifamily ..oooeeeennnnnnnns foviinnn o .06/25/2021 ... [ i [, 2,165,772 |....... 4,670,112 ....... 4,670,112 ........ 3,192,689 [......ouvveennnnn fooveeiiiiiiinnnns oy feeveeiiiiiieienns foociiiiiiiiiiii o 269,097 |...... 1.340
2199999. Joint Venture Interests - Real Estate - Unaffiliated 53,538,923 81,002,831 81,016,209 244,764 0 660 0 0 170,289 | 41,619,862 | XXX
000000-00-0 . [W8S Real Estate Holdings LLC ... Cincinnati .... .|-...12/01/2006 ...|. .. 1,272,300,664 |.. 1,426,670,572 |.. 1,339,407,497 |..... (81,022,654)|... .. 18,896,652 |... ...81,550,417 |.. 138,789, 181 |... 100.000
000000-00-0 . [Queen City Square, LLC Cincinnati .... INTERNAL TRANSFER .. o[----06/08/2004 ... |ceeeeir i e e 146,512,427 |....ovvnnnnnnnnnne [N o A R RO F PP N 99.750
000000-00-0 . [Chestnut Healthcare Partners, L.P. .... Chattanooga ... CHESTNUT HEALTHCARE GP, LLC .... L. 1271472018 L[ s [ 3,014,998 |........ 3,014,998 |...... (2,355,426)|..ccceveeeeiinnns fornnnininniiiiens fos e el 72,378 e [ 21.360
000000-00-0 . [Chestnut Healthcare Partners II, L.P. Chat tanooga .| CHESTNUT HEALTHCARE GP, LLC . .09/28/2021 .. . 18,861,748 |. 17,011,589 17,011,589 .. (1,376,223) .5,375,000 |..... 42.300
000000-00-0 . [Al. Neyer Industrial Fund I1-Q, LLC .. Cincinnati . .| Al. Neyer . .08/12/2022 .. . 10,086,368 |. 10,434,623 10,434,624 788,905 7,899,513 |..... 11.920
000000-00-0 . [The Cincinnati Equity Fund III, LLC .......... .. [Cincinnati .... ...01/05/2023 ... |. ...3,350,000 |........ 3,394,511 |........3,416,333 |........... 55,127 |... cooe feveennn.. 14,575 ... 1,650,000 |.... 16.190
2299999. Joint Venture Interests - Real Estate - Affiliated 1,304,598,780 [ 1,607,038,720 | 1,373,285,041 (83,910,271) 0 18,896,652 0 0 153,713,694 | XXX
000000-00-0 . [Gerber Life Agency, LLC CINCINNATI ... .| Gerber Life Agency, LLC ....07/07/2005 .. .... 55,251,758 |...... 31,737,341 |...... 31,737,341 |...... LR | O O A N
000000-00-0 . [W & S Investment Holdings LLC .... CINCINNATI ... W & S Investment Holdings LLC .... ...12/01/2006 ... |....cccveeeen|oneens 77,137,504 |..... 180,742,693 |..... 180,742,693 |...... 16,470,772 |... .. ... |....20,000,000 |....
2699999. Joint Venture Interests - Other - Affiliated 132,389,262 212,480,034 212,480,034 7,184,176 0 0 0 0| 20,000,000
GUARDIAN LIFE INSURANCE 7 3/8% Due 9/30/2039 GUARDIAN LIFE INSURANCE 7 3/8% Due
401378-AA-2 .. [MS30 ...eevveeniiiiiiiiinirccei e [ [ e [ 9/30/2039 MS30 ......cvvvvveniiiiiiiiinnieies fens 1.0 i |oe .01/01/2015 . feeeen e e 1,070,660 |........ 1,099,988 |........ 1,061,338 |ovvveviiiiiiiiiinns feveeeees [ 74 O P F P A, FEIR AV R R
GUARDIAN LIFE INSURANCE 4 7/8% Due 6/19/2064 GUARDIAN LIFE INSURANCE 4 7/8% Due
401378-AB-0 .. [JD19 ..eiiiiiiiiiiiii e [ [ e [ 6/19/2064 D19 ...oovvvniiiiiiiiieeeiinn [ 1.0 i |oe .01/01/2015 ... feeeeeee et 10,172,776 |........ 7,724,185 |...... 10,139,079 | | (O O AP X I (VN R R
NEW YORK LIFE 6 3/4% Due 11/15/2039
64952G-AF-5 .. [NEW YORK LIFE 6 3/4% Due 11/15/2039 MN1S ... [.eoeeeeeis [ oo oINS 1.0 i fene .01/01/2015 ... [.eeuenveeee fonn. 1,680,681 |....... 1,650,836 |........ L7 B VN U R (1K) AU IO R RN (1[) 170 A RN
NORTHWESTERN MUT LIFE 6.063% Due 3/30/2040 NORTHWESTERN MUT LIFE 6.063% Due
668131-AA-3 .. | MS30 .... | 3/30/2040 MS30 ....01/01/2015 ... [eeeeenn e [l 11,217,440 ...l 11,283,361 .
878091-BC-0 .. [ TIAA 6.85% Due 12/16/2039 JD16 .| TIAA 6.85% Due 12/16/2039 JD16 .01/01/2011 .. 6,126,798 ..(10,467)|..
878091-BD-8 .. [TIAA 4.9% Due 9/15/2044 NS15 | TIAA 4.9% Due 9/15/2044 MS15 ... ...09/15/2014 ... |..............|........9,279,069 |........ 7,799,102 ... cee fereeens (14,059)].. .
2799999. Surplus Debentures, etc - Unaffiliate: 35,684,260 0 (50,395) 0f XXX
000000-00-0 . |0TR HOUSING ASSOCIATES L.P. ..ooevveeeeeeeeennn | .......... |C|NCINNATI .......................... | .......... OH......... |0TH HOUSING ASSOCIATES L.P. ....oeeeeennnn | ................... |....11/27/1991 | ...................... 5,224,278 |........ 5,913,536 |........ 2,258,514 |.......... (73,659)]. oo Jeveeeiieiieieiees foviiniiiiiiinins fooniiiiiiiiiiiiss o v, 198,000 |.... 98.000
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 5,224,278 5,913,536 2,258,514 (73,659) 0 0 0 0 0 198,000 | XXX
Fort Washington 20212A FIlIA CLO 2021-2A SUB | | Fort Washington 20212A FWIA CLO 2021-2A ‘ ‘
34918T-AC-0 .. [Adj % Due 10/20/2034 JAJO20 .......ccceeeeieiacan [eereennnns CINCINNATI oo v OH......... SUB Adj % Due 10/20/2034 JAJO20 ......... | ceeeeenn s 09/15/2021 ... ]eeeees i oo 33,453,039 |...... 25,850,448 |...... 25,850,448 |........ 3,734,598 [....ouuneniiinnnn o 6,510,207 [..ovvvvvnnnnnnnnn fooniiiiiiiiiii o 6,745,192 |..oovvveeeiieeens fornnnnnnnnns
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 33,453,039 25,850,448 25,850,448 3,734,598 0 6,510,207 0 0 6,745,192 0] XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
6099999. Total - Unaffiliated 421,760,481 527,015,884 530,271,328 41,063,225 (50,395)] 15,228,931 0 0 10,274,182 | 208,182,359 | XXX
6199999. Total - Affiliated 2,007,160,996 | 2,466,524,858 | 2,229,116,157 (39,971,187) 0 25,406,859 0 0| 134,087,121 | 298,107,378 | XXX
6299999 - Totals 2,428,921,477 | 2,993,540,742 | 2,759,387,485 1,092,038 (50,395)] 40,635,790 0 0| 144,361,303 | 506,289,737 [ XXX
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A . . . . 29,858,278
1B . 5 . WS
1C .0
1D
1E
1F




803

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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 ......... Pear Imark Mezz Realty Partners V-WS, LP ......c..ieeuuiiieuiiieiieieiieeiieeeeieeeeieeeaieeeannaes ChiCAGO wunrrrneereeeeieeeeeeeeaeeeaeeenaaenns foreeennns IL......... PEAT | MATK ...eeniseeeee e ettt et et et et e e et e e e e e e eaeeaeee e ennann 1270272021 o e e e e 11,922,500 foeeneeneeneeneeneeeeeeneens Jeeeeeieinanns 95.000
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 0 11,922,500 0 XXX
000000-00-0 ......... |First Eagle Direct Lending Fund 111, LLC ....ooevieiiiiiiiiiiiiiiiiieee e |BOSTON ............................................. | ......... VA......... |First Eagle Direct Lending Fund 111, LLC .....oeveiiiiiiiiiiiiiiiiiieee e ...11/18/2016 | .................................................................. T1,874 [ [ 1.560
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 71,874 0 XXX
81375P-10-1 ... ..|Securities Lending Fund, LLC |CINCINNATI .. ...05/07/2024 .. .... 1,410,533 |.. ...200,285,901 |....
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 1,410,533 200,285,901
000000-00-0 ......... ABRY ADVANCED SECURITIES FUND 1V ..eeeeiiiiiiee e CAYMAN ISLANDS .....ooeriiiiiieee i ABRY ADVANCED SECURITIES FUND 1V ..eveeiiiiiie e ....02/20/2019 ...
000000-00-0 ......... AUDAX MEZZANINE IV . [WILMINGTON .. .| AUDAX MEZZANINE 1V ....09/30/2016 ...
000000-00-0 . ..| ABRY SENIOR EQUITY IV LP . BOSTON ........ ABRY SENIOR EQUITY IV LP ....12/28/2012 .. R
000000-00-0 .........|Sumit Partners Il LP .. oo | CAYMAN ISLANDS ...ooiicuvviiieiiiiiiiiieiianes . | Summi t Partners Il LP .... ... 11/25/2014 ... i 214,431 |....
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 3,313,344 0 XXX
000000-00-0 ......... 57 STARS Global Opportunity Fund 3 ... WASHINGTON .. .|57 STARS Global Opportunity Fund 3 .. ....06/04/2013 ..
000000-00-0 . ..| ABRY VI LP BOSTON ABRY VI LP ....03/26/2008 ..
000000-00-0 Astor Place Holdings FUND | ... NEW YORK .. ...|Astor Place Holdings FUND | .. ....06/26/2007 ...
000000-00-0 ......... BRIDGE GROWTH PARTNERS LP ... ... | CHICAGO ... | BRIDGE GROWTH PARTNERS LP .. ....07/14/2014 ...
000000-00-0 ......... Canapi Ventures FUND |1 veor | WILMINGTON .. ...|Canapi Ventures FUND || ....08/26/2022 ...
000000-00-0 Cintrifuse Syndicate Fund |1 Syndicate Fund Il LLC ... | CINCINNATI .|Cintrifuse Syndicate Fund 11 Syndicate Fund |1 LLC . ....00/18/2017 ...
000000-00-0 . ..|Core Innovation Capital 111 LP ........ . |LOS ANGELES . Core Innovation Capital Il LP ....... ....07/29/2019 ..
000000-00-0 . ..| CORSAIR 111 FS CAPITAL PARTNERS LP . [NEW YORK .. CORSAIR |11 FS CAPITAL PARTNERS LP .. ....06/29/2007 ..
000000-00-0 . ..|CORSAIR IV FS CAPITAL PARTNERS LP . .| NEW YORK .. CORSAIR 1V FS CAPITAL PARTNERS LP ....06/20/2011 ..
000000-00-0 . ..|eGateway Capital Partners ... COVINGTON . eGateway Capital Partners ..... ....08/29/2023 ..
000000-00-0 . ..|EnCap Energy Capital Fund IX . | HOUSTON ... EnCap Energy Capital Fund IX . ....01/18/2013 ..
000000-00-0 FTV Capital VII .| SAN FRANCISCO .. ...|FTV Capital VII ....01/14/2022 ...
000000-00-0 Further Global Capital Further Global Capital ... NEW YORK .|Further Global Capital Further Global Capital ....10/28/2019 ...
000000-00-0 . ..| Goldman Sachs LP WEST STREET GLOBAL GROWTH PART . WILMINGTON Goldman Sachs LP WEST STREET GLOBAL GROWTH PART ....07/21/2022 ..
000000-00-0 . ..|HITECVISION VI ... GUERNSEY .. HITECVISION VI .. ....12/16/2011 ..
000000-00-0 . ..|HITECVISION VI HitecVision SpringPoint LP . | GUERNSEY .. HITECVISION VI HitecVision SpringPoint LP . ....10/31/2023 ..
000000-00-0 . Hither Creek Venture QIV2 LLC .... . | NEW YORK .. Hither Creek Venture QIV2 LLC ... ....01/31/2024 ... .303,000
000000-00-0 . ..|Liberty 77 Fund International Liberty 77 Fund International . | WASHINGTON Liberty 77 Fund International Liberty 77 Fund International . ....03/25/2022 ..
000000-00-0 Portagd L.P. oo ..... | TORONTO ... Portagd L.P. oo ....09/23/2019 ...
000000-00-0 Portag3 Ventures Il1 L.P. ............ . | TORONTO ... Portag3 Ventures Il1 L.P. ........... ....07/23/2021 ...
000000-00-0 . ..| PROVIDENCE EQUITY PARTNERS VII L.P. PROVIDENCE PROVIDENCE EQUITY PARTNERS VII L.P ....03/04/2013 ..
000000-00-0 PROVIDENCE EQUITY PRTNS V L.P .| PROVIDENCE ... ... | PROVIDENCE EQUITY PRINS V L.P ....04/05/2005 ...
000000-00-0 ......... REFINERY VENTURE FUND I LP CINCINNATI .. ... | REFINERY VENTURE FUND |1 LP ....09/20/2021 ...
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund C-1 .. . |Arlington .... ...|Sands Capital Private Growth F Global Innovation Fund C-1 . ....06/29/2017 ...
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund I1 Arlington .... ...|Sands Capital Private Growth F Global Innovation Fund I1 ....05/06/2021 ...
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund Il - AN ... . |Arlington .... ...|Sands Capital Private Growth F Global Innovation Fund Il - AN .. ....08/02/2024 ..
000000-00-0 ......... Sands Capital Private Growth F Global Venture Fund | Arlington .... .|Sands Capital Private Growth F Global Venture Fund | ....06/28/2017 .. ..
000000-00-0 . ..|Sands Capital Private Growth F Global Venture Fund Il - SLX . |Arlington . Sands Capital Private Growth F Global Venture Fund Il - SLX . ....04/09/2024 .. . 2,000,000
000000-00-0 . ..|Sands Capital Private Growth F Global Venture Fund I11 ... . |Arlington . Sands Capital Private Growth F Global Venture Fund 111 .. ....12/15/2021 ..
000000-00-0 . ..|Sands Capital Private Growth F Life Sciences Pulse Fund | . |Arlington . Sands Capital Private Growth F Life Sciences Pulse Fund | . ....12/23/2019 ..
000000-00-0 Sands Capital Private Growth F Life Sciences Pulse Fund |1 . Arlington .... ..|Sands Capital Private Growth F Life Sciences Pulse Fund |1 .. ....08/20/2021 ... o
000000-00-0 Sands Capital Private Growth F Life Sciences Pulse Fund Il .. Arlington .... .|Sands Capital Private Growth F Life Sciences Pulse Fund |11 .... ....12/31/2024 ... ....575,366 |..
000000-00-0 . ..|SILVER LAKE PARTNERS 11 ... WILMINGTON SILVER LAKE PARTNERS |11 ... ....08/30/2007 ..
000000-00-0 SILVER LAKE PARTNERS L.P .... WILMINGTON ... | SILVER LAKE PARTNERS L.P ... ....04/30/2019 ...
000000-00-0 ......... SixThirty 111 LP ... ...|SixThirty I11 LP ....10/21/2021 ...
000000-00-0 ......... SNOW PHIPPS [ LP .. ... | SNOW PHIPPS |1 LP .... ....08/11/2010 ...
000000-00-0 ......... SNOW PHIPPS I11 LP ... | SNOW PHIPPS 111 LP ....01/19/2017 ...
000000-00-0 ......... SOLAVERE CAPITAL FUND Fund 11 A .... ... | SOLAVERE CAPITAL FUND Fund I1 A ... ....06/20/2014 ...
000000-00-0 SOLAVERE CAPITAL FUND Fund 111 .| SOLAMERE CAPITAL FUND Fund |11 ....11/20/2018 ...
000000-00-0 . ..| SOLAMERE CAPITAL FUND Fund I 11 Co-Investment BOSTON .. SOLAVERE CAPITAL FUND Fund 111 Co-Investment ....04/29/2019 ..
000000-00-0 . ..| SOLAMERE CAPITAL FUND Solamere Series IV Flagship . . | BOSTON .. SOLAMERE CAPITAL FUND Solamere Series IV Flagship ....06/28/2023 .. K
000000-00-0 . ..| SOLAMERE CAPITAL FUND Series IV Flagship Investments . | BOSTON .. SOLANERE CAPITAL FUND Series IV Flagship Investments ....03/28/2024 .. ..361,694 |.
000000-00-0 . ..|Trilantic Capital Partners VII LP .... NEW YORK Trilantic Capital Partners VII LP ... ....03/25/2024 ... .. 9,609,132 |.
000000-00-0 TRUARC PARTNERS TruArc Partners LP ... NEW YORK .| TRUARC PARTNERS TruArc Partners LP .. ...04/07/2023 ... 843,535 |....
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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 ......... Vestigo Ventures LP Vestigo Ventures Fund | ....oooeeiiiiimmmiiiiiiiiie e BOSTON ..eeeeeeeee e e eeeeee e e e eeeee e e eennen [oeeeeenns VA......... Vestigo Ventures LP Vestigo Ventures Fund | .........oovveeiinniiiiiecnnnnns 0171872018 L[ s e 150,000 [+oeeeemnneeeeeemeeeeeeeeee fereeeeeeis 8.490
000000-00-0 ......... Vestigo Ventures LP Vestigo Ventures Fund 11 LP ...icvuiiieiiinniiiiiiiiiiiiiiniiiiiniiines BOSTON .iiveiiiiiiniiirineiinnerinerinrennnes forneennns MA....coens Vestigo Ventures LP Vestigo Ventures Fund I1 LP ...occeiviieniiinnniinnnnes L 10/22/2020 L[ L e 1,000,000 fioevuiiinniiiiiiiiniiiiiniens forniiiiiiiinnns 4.270
1999999. Joint Venture Interests - Common Stock - Unaffiliated 4,056,937 57,657,772
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY X L.P. ... ... [CINCINNATI .. ...|FT. WASHINGTON PRIVATE EQUITY X L.P. ..... ....05/07/2021 ... 439,560 |....
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY X-B L.P. ... | CINCINNATI .. ...|FT. WASHINGTON PRIVATE EQUITY X-B L.P. .. ....11/23/2018 ... ..5,000,000 |....
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY Small Market I1-B L.P. .. . | CINCINNATI .. ...|FT. WASHINGTON PRIVATE EQUITY Small Market I1-B L.P. .... ....03/01/2022 ...
000000-00-0 .........[FT. WASHINGTON PRIVATE EQUITY XI-B L.P. ....ccevvuunaeeeees CINCINNATI .. . |FT. WASHINGTON PRIVATE EQUITY XI-B L.P. ..coeieiiiiiinees ...03/01/2022 ...
2099999. Joint Venture Interests - Common Stock - Affiliated
000000-00-0 ......... RealTerm Logistics FUNA [V, LP ooeeeeieeieei e e ANNapolis ..eeeeeeiee e [ WD......... REI TOIM e ieeeeeee e et e e e e e e e eene 1 02/28/2022 ... [ s e 5,804,252
000000-00-0 ......... Cabot Industrial Value Fund VII, L.P. ..... Boston veveenn.. | CABOT PROPERTIES .. ....07/21/2022 ... .... 26,772,500 |....
000000-00-0 ......... EQT Exeter Industrial Core Plus Fund IV .. . |Los ANgeles .....ccoeviiiiiiiiiiiieeeeeinieeeee feeees CA......... | EQT Exeter 1270872021 L[ e e 1,937,000 |....
000000-00-0 ......... 309 Holding LLC . |Cincinnati .[CITY CLUB .. ....08/02/2016 ...
000000-00-0 .........[ TruAmerica Workforce Housing Fund I-A, LP ... Los Angeles .... ...06/25/2021 ... ... .. 346, ..
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 34,861,170 0 XXX
000000-00-0 ......... W&S Real Estate Holdings LLC .....coeveueeieimiiieeeeeieie e e e eeee e e e e e e e e e e eeees Cincinnati O LG et e e ....12/01/2006 ... [.coooeeiiiiiis o 158,442,880 |........coennnnn 133,057,402 |-eveeeeeeeenieeeeeeenieees eeeennineees 100.000
000000-00-0 ......... Chestnut Healthcare Partners II, L.P. .. . | Chattanooga . ...|Chestnut Healthcare Il GP, LLC .... ....09/28/2021 ... 875,000 |.... ..42.280
000000-00-0 .........[Al. Neyer Industrial Fund II-Q, LLC .... . |Cincinnati .. . |Al. Neyer ...08/12/2022 ... |.ceiiiiinnns - .. 1,125,000 |....
2299999. Joint Venture Interests - Real Estate - Affiliated 158,442,880 135,057,402
000000-00-0 ......... [Pear Inark ez Realty Partners 6P V, LLC ..o.oveuereesessereesessessseseseesesseeseeseeses R | L......... T P N R 243,000
2599999. Joint Venture Interests - Other - Unaffiliated 0 243,000
000000-00-0 ......... [OTR HOUSing ASSOCIZLES, LP ..voerreeserserseseessseseeseesnesessessessessessessessessssseaseas [CinCinnati cooeeeeeeeesreereersreseesreseeseeseas | H.oovee. [OTR HOUSING ASSOCIATES L.P. ..veveeereresessessessesssseseeseseseoseseesesseseens R A D 49,500
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0 49,500
6099999. Total - Unaffiliated 4,056,937 108,069, 660
6199999. Total - Affiliated 159,853,413 350,098,838

6299999 - Totals

163,910,350

458,168,498




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |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 ..... Pear Imark Mezz Realty Partners V-WS, LP ..... ChiCag0 ..ueeererrnireeeeenniinaees Jornnnnnns || Cash Return Distribution .....cc.ccceeeeees . 12/02/2021 ..|. 07/01/2024 ..|... 17,367,475 |..eevvvuaeniinn fooinareeeinnans foeeeees 159,388 |.....oevvvenaes Joeees (159,388) ... eveeeeenns foeeenes 29,130,587 |....... 29,130,587 |.evvuneieeiinnn foorieiiiiiiis e [V
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 17,367,475 0 0 159,388 0 (159, 388) 0 29,130,587 29,130,587 0 0 0 0
First Eagle Direct Lending Fund 111, LLC‘ |
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... |BOSTON ......cccvvuuniiiiiiunnnninnes foorennnns MA e ] e . 11/18/2016 ... 02/15/2024 .......... 82,456 |.uuiiiiiiinins fovvvinniiniiins foveiniiiiiiiinns fovvieiiiniiiins fooeiiiiiiiinnns [ R FETTTTT 82,456 |............ 82,456 |..ievvvniiiiins foveiiiiiiiiiiins [ [U]
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 82,456 0 0 0 0 0 0 82,456 82,456 0 0 0 0
34920#-10-2 ..... FORT WASHINGTON HIGH YIELD INV LLC ........... CINCINNATI e v [0, R FORT WASHINGTON HIGH YIELD INV LLC ..... . 04/17/2000 ..|. 05/31/2024 ..|.... 6,206,399 |........ FC T E T PO R R RN LGS T P RN 6,285,151 |........ 6,285,151 [oveniiiiiiiins Joovveniiiniiiins foreeiiiiiiinnns (U O
FT WASHINGTON FIXED INCOME LLC Core Plus FT WASHINGTON FIXED INCOME LLC Core Plus
34918@-10-8 ..... Fixed Income LLC . CINCINNATI . .|Fixed Income LLC .... . 09/27/2007 ..|. 11/20/2024 ..|... 25,000,000 25,000,000 |....... 25,000,000
81375P-10-1 ..... Securities Lendlng Fun , . [CINCINNATI . Securities Lending Fund, . |- 05/07/2024 ..). 12/31/2024 ..|..171,838,156 |.. ceee e P 71,838,156 |...... 171,838, 156 |... ..
1699999. Joint Venture Interests - Fixed Income - - Affiliated 203,044,555 78,753 0 0 0 78,753 0 203,123,307 203,123,307 0 0 0
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND IV .. . | CAYMAN ISLANDS . ABRY ADVANCED SECURITIES FUND IV . . 02/20/2019 ..|. 02/01/2024 ..|.... 3,118,073 |..ceevrreeireeer Joemmeeeeemnnns foeeeemmnineeeee fomeeeeeeenes om0 e oo 3,118,073 |........ 3,118,073 |...

. 10/24/2018 ..|. 02/12/2024 ..
. 09/30/2016 ..|. 01/10/2024 ..
. 06/04/2014 ..|. 08/30/2024 ..
. 07/27/2006 ..|. 12/27/2024 ..
. 12/28/2012 ..|. 01/22/2024 ..

000000-00-0 ..... Audax Direct Lending Solutions D
000000-00-0 ..... AUDAX MEZZANINE IV ...ocorieninnns
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND I11 .
000000-00-0 ..... ABRY SENIOR EQUITY |1 LP .
000000-00-0 ..... ABRY SENIOR EQUITY IV LP ....

WILMINGTON .
WILMINGTON .
CAYMAN SLANDS .
BOSTON
. | BOSTON ...

. 4,577,199
. 4,884,257
. 8,083,274
27,426
..104,601 |..

. |Audax Direct Lending Solutions D .
.| AUDAX MEZZANINE 1V ......oeeennnnee
.| ABRY ADVANCED SECURITIES FUND 111
.| ABRY SENIOR EQUITY Il LP .
ABRY SENIOR EQUITY IV LP
Benefit Street Partners Debt Fund IV LP

. 4,577,199 |..
. 4,884,257 |..
. 8,083,274 |..

4,577,199
4,884,257
8,083,274
. 28,178
...104,601 |...

000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... [WILMINGTON . Y . 01/24/2017 ..|. 01/25/2024 ..[.......616,711 .616,711 |.. 616,711

000000-00-0 ..... CHAMBERS Energy Capital Il LP .................. HOUSTON CHA nerg . 07/06/2012 ..|. 03/18/2024 ..[....... 119,104 |.. ..119,104 ..119,104 |...
CONGRUENT CREDIT STRATEGIES Oppor tunities CONGRUENT CREDIT STHATEGIES

000000-00-0 ..... Fund 111 ... | DALLAS -|Opportunities Fund |11 . 08/30/2013 ..[. 01/31/2024 ..[.... 1,901,714 [oooooiiiiiiis [ o e o0 e s 1,101,714 [........ 1,101,714 |...

. 09/30/2014 ..|. 01/24/2024 ..
. 09/16/2013 ..|. 01/30/2024 ..
. 07/15/2011 ..|. 06/17/2024 ..
. 08/30/2011 ..|. 12/06/2024 ..

. |MCP PRIVATE CAPITAL FUND I .
.| PROVIDENCE DEBT OPPS |11 L.P.
.| REGIMENT CAPITAL SSF V LP .
. | ROYALTY OPPORTUNITIES ...

000000-00-0 ..... MCP PRIVATE CAPITAL FUND 11

000000-00-0 ..... PROVIDENCE DEBT OPPS |11 L.P
000000-00-0 ..... REGIMENT CAPITAL SSF V LP
000000-00-0 ..... ROYALTY OPPORTUNITIES ..

CAYMAN ISLANDS .
PROVIDENCE .
BOSTON ...
LUXEMBOURG .

.. 149,643
.. 744,241
..8,039
.. 373,968

. 149,643 |.. ... 149,643
. 744,241 744,241

~(8,029)].

cooooo

000000-00-0 ..... Summit Partners |1 LP ... | CAYMAN ISLANDS . Summit Partners Il LP ... .| 11/25/2014 ..|. 06/13/2024 ..

000000-00-0 ..... TCW Direct Lending LLC .....evvvvvvvvennnnnnnnnees LOS ANGELES .......cevvvvevennnnens TCW Direct Lending LLC .........c.eeeeeeeee . 03/31/2015 ..|. 03/15/2024 ..|........ 86,915 [.....ovvvevnnnne Jovvvvnnninnnnnns Jooeeeenns foviiiiiiiiiiees fovnvnnnennnnn O v o 86,915 [ 86,915 [ o o, 0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 24,209,586 (7,287) 24,202,299 24,202,299 0 0

000000-00-0 ..... 57 STARS Global Opportunity Fund 3 WASHINGTON . .DC.. .| 57 STARS Global Opportunity Fund 3 . . 06/04/2013 ..[. 01/12/2024 ..|.... 2,542,370 K . 2,542,370 |.. 2,542,370

000000-00-0 ..... ABRY VI LP weveiiiiiiiiiiiiinnns BOSTON ... SJABRY VILP v, . 03/26/2008 ..[. 10/18/2024 .. ... 15,107 .. 15,107 |.. . 15,107

000000-00-0 ..... BRIDGE GROWTH PARTNERS LP CHICAGO . | BRIDGE GROWTH PARTNERS LP . . 07/14/2014 ..|. 12/06/2024 ..[.... 4,101,975 . 4,101,975 |.. 4,101,975

000000-00-0 ..... C/R ENERGY JADE LLC ..... .. [GOLIAD .| C/R ENERGY JADE LLC . . 03/12/2007 ..|. 08/13/2024 ..|....... 220,554 .220,554 |.. 220,554

000000-00-0 ..... CARLYLE/RIVERSTONE 111 L. WASHINGTON . .| CARLYLE/RIVERSTONE III . . 04/03/2006 ..|. 08/13/2024 .. ..7,356 ... 7,356 |.. 7,356
000000-00-0 ..... CORSAIR |11 FS CAPITAL PAHTNEHS LP NEW YORK .| CORSAIR 111 FS CAPITAL PARTNERS LP . . 06/29/2007 ..|. 09/20/2024 .. 11,415 . 11,415 (.. . 11,415
000000-00-0 ..... CORSAIR 1V FS CAPITAL PARTNERS LP . NEW YORK .| CORSAIR 1V FS CAPITAL PARTNERS LP . 06/20/2011 ..|. 05/01/2024 ..|....... 276,235 .276,23 |.. 276,235

cooooooo oolo

000000-00-0 ..... Innovation Fund C-1

000000-00-0 ..... EnCap Energy Capital Fund IX ... |HOUSTON EnCap Energy Capital Fund IX ............. . 01/18/2013 ..|. 01/10/2024 ..[....... 383,711 [.. .. 383,711 ...383,711 |...
000000-00-0 ..... FTV Capital 1V ... . | SAN FRANCISCO ... FTV Capital IV .... .. |- 12/27/2013 ..|. 06/10/2024 ..|.... 1,730,793 [c.ceeeiiuiiinns foumeeiiiiiiis o o o0 e s 1,730,793
000000-00-0 ..... FTV Capital VII . .. [ SAN FRANCISCO ... FTV Capital VII .. .. |- 01/14/2022 ..|. 08/01/2024 . [........ 56,383 [..oeeeiiiiiiins foreiieiiiiiins o e 0 e 56,383
Further Global Capital Further Global Further Global Capital Further Global
000000-00-0 ..... Capital ..oooovviiiiiiiiiiiiie s NEW YORK i feeeeene Y. Capital .ooevveiiiiiiiiiieiiiiee s . 10/28/2019 ..|. 02/15/2024 ..|.... 1,585,814 [...coooicuninnns [orneeniiiis o o o0 i s 1,555,814 |........ 1,655,814 [oooveeeiiiiins o o (VN
000000-00-0 ..... HITECVISION VI e GUERNSEY .ceieee e [eeeeeae GBR........ HITECVISION VI .o . 12/16/2011 ..|. 01/19/2024 ..|.... 1,445,469 |........ccovees [oummeiriiiiis o o o0 e s 1,445,469 |........ 1,445,469 |..oooooiiins o o [N
HITECVISION VI HitecVision SpringPoint
000000-00-0 ..... HITECVISION VI HitecVision SpringPoint LP .. [GUERNSEY ... LP e . 10/31/2023 ..|. 03/01/2024 ..[.... 1,385,461 [...cooooumeinns foumeeiiiiiis o o o0 e s 1,385,461 0.
000000-00-0 ..... PROVIDENCE EQUITY PARTNERS VII L.P. . ... | PROVIDENCE . .| PROVIDENCE EQUITY PARTNERS VII L.P. . 03/04/2013 ..[. 05/07/2024 ..|.... 4,360,690 . 4,360,690 |.. 0
000000-00-0 ..... PROVIDENCE EQUITY PRTNS V L.P . PROV IDENCE . .| PROVIDENCE EQUITY PRTNS V L.P .. . 04/05/2005 ..[. 12/13/2024 .. 0
000000-00-0 ..... PROVIDENCE EQUITY PRTNS VI L.P. PROVIDENCE . .| PROVIDENCE EQUITY PRTNS VI L.P. . 03/16/2007 ..[. 06/18/2024 .. 0
000000-00-0 ..... QCA FIRST FUND V .. [CINCINNATI .... QCA FIRST FUND V . 03/31/2016 ..[. 05/20/2024 .. 0.
Sands Capital Private Growth F Global Sands Capital Private Growth F Global

. |Arlington Innovation Fund C-1 ... . 06/29/2017 ..|. 03/14/2024 ..|.... 4,181,623 [...oooeeuniiins [ormenaiis s e o0 el s 4,181,628 |........ 4,181,623 |...

Sands Capital Private Grow Sands Capital Private Grow

000000-00-0 ..... Innovation Fund |1 ......oocvveiiiiiiiiiiiee Arlington Innovation Fund 11 ......cccovveeiiiiiinnnns . 05/06/2021 ..|. 06/25/2024 .[....... 443,129 [eeeeeeiiiies o o i e (1N FUROURRURRTOR RO 43,129 |........... 443,129
Sands Capital Private Growth F Global Sands Capital Private Growth F Global

000000-00-0 ..... Venture Fund | ... . |Arlington Venture Fund | . ... |- 06/28/2017 ..|. 02/27/2024 ......... 339,050 |.. ... 339,050 ...339,050 |...
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |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
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 ..... Pulse Fund | ...ooooeeiiniiiii Arlington ....eevvvviiiiiiiiiiiiiins | VAo Sciences Pulse Fund | ...................... . 12/23/2019 ..|. 03/28/2024 . [....... B0 O P U N (VN O 348,707 |........... K7 (V7 FOUUUUU AR A, [V
Sands Capital Private Growth F Life Sciences Sands Capital Private Growth F Life
000000-00-0 ..... Pulse Fund I . Arlington .. .|Sciences Pulse Fund |1 .. . 08/20/2021 ..[. 01/26/2024 ..|.... 2,572,908 . 2,572,908 |.. 2,572,908

000000-00-0 ..... SILVER LAKE PARTN WILMINGTON . .| SILVER LAKE PARTNERS 11 . 08/30/2007 ..|. 11/01/2024 .. ..4,381 ... 4,381 .. 4,381

000000-00-0 ..... SILVER LAKE PARTNERS L. P WILMINGTON . .| SILVER LAKE PARTNERS L.P . 04/30/2019 ..|. 01/23/2024 ..|....... 183,772 183,772 |.. 183,772

000000-00-0 ..... SixThirty 111 LP ... ST LOUIS .|SixThirty 111 LP ... . 10/21/2021 .|. 08/22/2024 .. 4,176 . 4,176 |.. .. 4,176

000000-00-0 ..... SNOW PHIPPS I11 LP ... NEW YORK .| SNOW PHIPPS I11 LP .. . 01/19/2017 ..|. 04/08/2024 .. 75,042 75,042 . 75,042

000000-00-0 ..... SOLAVERE CAPITAL FUND Fun . BOSTON ... .| SOLAMERE CAPITAL FUND Fun . 06/20/2014 . |. 06/25/2024 .|.... 3,093,093 X . 3,093,093 |.. ,093,093

000000-00-0 ..... SOLAMERE CAPITAL FUND Fund 111 . BOSTON ... R R SOLAMERE CAPITAL FUND Fund Il1 ... . 11/20/2018 ..|. 06/27/2024 ..[....... QETONCI0L: 2 PP FORPPPUUR RN R R ) A RN 180,508 |........... 180,508 |...
SOLAMERE CAPITAL FUND Fund 111 Co Investment SOLAMERE CAPITAL FUND Fund 111 Co-

000000-00-0 ... | weerurereureeeree et BOSTON ...eeeeeeeiiiiieeceeiiiiiees [ VA......... Investment .........cccieiiiiiiiiiiinin, . 04/29/2019 ..|. 08/15/2024 ..[....... 217,801 [ooeeeiiiiiiens [ o o o (V8 FUR R 217,501 | A0 T U FO I (VN

SOLAMERE CAPITAL FUND 11 A Co-Investment

000000-00-0 ..... SOLAMERE CAPITAL FUND |1 A Co-Investment ... [BOSTON ..........cccooerriiiiiuinnns foereennne MAL e . 11/03/2014 . [. 02/23/2024 . [....... RNV U RO RO R (V8 FUR R 730,590 |.oovreenns R U U A F U ISP (VN
SOLAVERE CAPITAL FUND Solamere Series IV SOLAMERE CAPITAL FUND Solamere Series IV

000000-00-0 ..... Flagship wooooeviiiiiiiiiiiie e BOSTON ...oeeeeeiiiiiieeeeeiiiicees feeeeene VA......... Flagship weoeeeeiiiiiiiiiiiiiiiiec e . 06/28/2023 ..|. 08/26/2024 ..[....... [T P RSO ROPRRRI R R (V8 FUR R 923,529 |........... 923,529 .oooiiiiiiiinns feeniieiiiiiins o (VN
SOLAVERE CAPITAL FUND Series IV Flagship SOLAMERE CAPITAL FUND Series IV Flagship

000000-00-0 ..... Investments ... | BOSTON Investments ........ccccveiiiiiiiiiinnnnnnn, . 03/28/2024 ..|. 11/01/2024 ..[....... 160,771 |.. ....160,771 ...160,771 |...

000000-00-0 ..... TRUARC PARTNERS TruArc Partners LP . NEW YORK ... UV R TRUARC PARTNERS TruArc Partners LP ...... . 04/07/2023 ..|. 01/18/2024 ..[....... 147,674 |.. .. 147,674 .. 147,674 |...
Vestigo Ventures LP Vestigo Ventures Fund | Vestigo Ventures LP Vestigo Ventures

000000-00-0 ... | eeiiiiiiiiiiii it BOSTON ..o oo VA......... Fund | i . 01/18/2018 . [. 12/19/2024 ..|....... 378,087 [ feoneeiiiiiiiins Lo e e [ FOTOOTRTOR RO 378,087 |........... 378,087 [ foeieeiiiiiiins [, [ P

1999999. Joint Venture Interests - Common Stock - Unaffiliated 32,185,558 0 0 0 0 0 0 32,185,558 32,185,558 0 0 0 0

000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY 111 LP ...... CINCINNATL o feeeeeee OH......... FT. WASHINGTON PRIVATE EQUITY 111 LP |. 12/23/1999 ..|. 12/26/2024 ..|....... 939,962 |...... (939,962)|...cceeeeiiins fereeeieiiiiins o e (939,962)|...cceeeeiiins forremeeeeeiiiiiies e [ e e [N
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY

000000-00-0 ..... FUND 1T LP e CINCINNATL o feeeeeee OH......... OPPORTUNITIES FUND 111 LP ..eovviennnneee . 07/14/2014 . |. 02/29/2024 . [....... 597,488 |..eeeieeeiiis Jereiiiieeeees [ [ e (1N FUROURUURRIOR RO 597,488 |........... 597,488 |...eeeeeeeies [eeeeiiiieeees [ [N
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY

000000-00-0 ..... FUND THT-B LP i CINCINNATL o feeeeeee OH......... OPPORTUNITIES FUND I11-B LP ............... . 07/14/2014 .|. 02/29/2024 ..[.... 2,650,681 |....coocuuenrnns foureeiiiiiis o o s (1N FUURRRTO T 2,650,681 |........ 2,650,681 [....ooeeriiinn oiiiiieeiiiis oo [N
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY

000000-00-0 ..... FUND IV LP CINCINNATI ... OPPORTUNITIES FUND IV LP .. . 06/28/2021 ..|. 03/27/2024 .. ...361,827 ...361,827 |...
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FT. WASHINGTON PRIVATE EQUITY

000000-00-0 ..... FUND IV-B LP CINCINNATI ... OPPORTUNITIES FUND IV-B LP ......ccvneieee . 12/28/2020 ..|. 03/22/2024 .. ...525,000 ...525,000 |...

000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY V L.P. CINCINNATI . .|FT. WASHINGTON PRIVATE EQUITY V L.P. . 05/15/2006 ..|. 02/29/2024 .. . .900,000 |..

. 900,000
WASHINGTON PRIVATE EQUITY VI L.P. . |. 10/25/2007 ..|. 04/17/2024 ..

-1,102.500

000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VI L.P. . CINCINNATI . -|FT. K .1,102,500 |.. 1,102,500
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VIT L.P. ...... [CINCINNATI .... . WASHINGTON PRIVATE EQUITY VIT L.P. . 07/23/2010 ..[. 03/29/2024 ..].... 2,101,520 |..cccmrriirinns fouremnninninnns foeneeeiiiinnes fonnenninnnns fo 0 [ s 2,101,520 |........ 2,101,520 |...
. WASHINGTON PRIVATE EQUITY VIII L.P.
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VITI L.P. .... [CINCINNATI .... O O N . 11/25/2014 ..[. 03/29/2024 ..[.... 7,628,525 .....evvvvvvnnnn Jovvvvrnnninninns Joeneeneeninnnnns Lo o0 s s 7,628,525 7,628,525 |...
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY IX L.P. ....... CINCINNATI ... . WASHINGTON PRIVATE EQUITY IX L.P. . |.07/17/2017 ... 03/25/2024 ..|....... 656,125 | oo [ e o0 e e 656,125 |........... 656,125 |...
. WASHINGTON PRIVATE EQUITY VIII-B
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VII1-B L.P. .. [CINCINNATI . 12/17/2013 ..|. 03/22/2024 ..|.... 3,847,500 |....coeeuureeens feumeenniiis o o o (VN FURRURUURR R 3,847,500 |........ 3,847,500 [..vveeeeeeeiis o |, (VN R,

000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY IX-B L.P. CINCINNATI ... . 06/10/2016 ..|. 03/20/2024 ..|... 11,463,588 |..

. 12/18/2006 ..|. 04/30/2024 ..[......... 1,180 |..

000000-00-0 ..... TRI-STATE GROWTH CAPITAL FND 1 .............. CINCINNATI ...
TRI-STATE FUND || GROWTH CAPITAL FUND Il LP

TRI-STATE GROWTH CAPITAL FND 1 .
TRI-STATE FUND |1 GROWTH CAPITAL FUND II

000000-00-0 ..... CINCINNATI ... LP . 11/30/2001 ..|. 04/30/2024 .. (3,738)f... PR (3,738) .0 ..
000000-00-0 ..... WSL PARTNERS L.P. CINCINNATI . T R WSL PARTNERS L.P. ... |- 11/14/2003 ..|. 02/01/2024 .. (13,353)]... ceee e P o eennnns (13,353) o eeennnn.... 423,200 .0 |..
2099999. Joint Venture Interests Common Stock - Aff|||ated 33 216,187 (958,233) 0 0 0 (958,233) 0 32,257,954 32 257,954 0 0 0

000000-00-0 ..... EQT Exeter Industrial Core Plus Fund IV ..... Conshohocken ... . [Cash Return Distribution ‘ 12/03/2021 | 10/31/2024 . .| , . .0
000000-00-0 ..... TruAmerica Workforce Housing Fund I-A, LP .. [Los Angeles I T Cash Return Distribution ... |. 06/25/2021 ..|. 07/01/2024 ..|... 47,773,898 |.. .0 ..
2199999. Joint Venture Interests - Real Estate - Unafflllated 48,759,143 46,682,137 46,682,137 0 0 0

000000-00-0 ..... W&S REAL ESTATE HOLDINGS, LLC CINCINNATI . Cash Return Distribution . 12/01/2006 ..|. 12/19/2024 ..|1,255,817,612 .. P 107,991,002 |[...... 107,991,002 ... .0 ..
000000-00-0 ..... Chestnut Heal thcare Partners I1, L.P. Chattanooga .| Cash Return Distribution .. . 09/28/2021 ..|. 12/11/2024 ..[... 17,909, 145 N .... 396,333 |.. ... 396,333 0

000000-00-0 ..... Al. Neyer Industrial Fund 11-Q, LLC . .. |CINCINNATI . Cash Return Distribution ... |. 08/12/2022 ..|. 09/03/2024 ..|... 10,754,439 |. ceen e [P PP 2,233,719 2,233,719 |... .0 .. .
2299999. Joint Venture Interests - Real Estate Afflllated 1,284,481,196 0 0 0 0 0 0 110,621,144 110,621,144 0 0 0 0

000000-00-0 ..... [Pear Imark Mezz Realty Partners GP V, LLC ... [CRICAGO ..ovooeereeeeccreenne | L [Cash Return Distribution ................. [. 1270272021 . ]. 07/01/2024 .]....... 529,174 |........ 36,119 | [ 36,134 [ [ [R)] O PPrrren 772,159 | 772,159 | e e [V P
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |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
2599999. Joint Venture Interests - Other - Unaffiliated 529,174 36,119 0 36,134 0 (15) 0 772,159 772,159 0 0 0 0
000000-00-0 ..... [W & S Investment Holdings LLC . JCINCINNATT e oo OH......... [W &S Investment Holdings LLC ............ [. 12/01/2006 ..J. 10/29/2024 ..]... 20,000,000 ....0 20,000,000 |....... 20,000,000 ceen e cee e .0 .
2699999. Joint Venture Interests - Other - Affiliated 20,000,000 0 0 0 0 0 0 20,000,000 20,000,000 0 0 0 0
6099999. Total - Unaffiliated 123,133,392 28,832 0 195,522 0 (166,690); 0 133,055, 196 133,055, 196 0 0 0 0
6199999. Total - Affiliated 1,540,741,938 (879,480), 0 0 0 (879,480), 0 366,002,405 366,002,405 0 0 0 0
6299999 - Totals 1,663,875, 330 (850,648), 0 195,522 0 (1,046, 170) 0 499,057,601 499,057,601 0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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
690353-4D-6 ..... DFC AGENCY DEBENTURES .........ccvvvuiirivrmnnnninnninnns fon oee A . 100.0000 |.......eennnns 4,051,000 [oeeurierennnnn 4,051,000 |....ccvvunnnns VS I (V[V I R | FOPRPN | Y R | N RPN | I R 5.500 |...... 5.532 | JAJO ... feeeiiiiiinnnn. 44,439 |l 109,540 |....05/22/2024 ...|....01/20/2035 ...
690353-4li-4 ... DFC AGENCY DEBENTURES A . 100.0000 |....ccvvennnns 2,316,667 |.... 2,316,811 [0 e 144 0 [0 e 4.280 |...... 5.278 [MJSD ... 92,252 |....05/09/2024 ...|....06/20/2027 ...
912828-3II-8 ..... U S TREASLRY .. SD.. A ...95.4920 |.......oennnns 4,774,609 |.... ....5,007,865 e (2,409) 0 [0 2.750 |...... 2.697 [FA ...... .. 137,500 |....02/28/2019 ...|....02/15/2028 ...
912828-77-8 ..... U S TREASURY NOTES .... .. SD.. A ...94.5700 |... .. 47,285 |.... o218 [0 0 [ 1.500 |...... 1.961 ...03/11/2022 ...|....01/31/2027 ...
912820-AJ-0 ..... US TREASURY A ...97.4020 |... 349,502 a0 e T8 0 [0 0.250 |...... 0.466 ....10/18/2022 ...|....08/31/2025 ...
91282C-AN-3 ..... US TREASLRY ... A ...97.0740 |... 851,878 |0 o439 0 0 0.250 |...... 0.347 ...10/07/2020 ...|....09/30/2025 ...
91282C-AN-3 ... US TREASLRY . [ TR AL 970740 [ 77T 800 i 799 o0 o 0 0 ) 0.250 |...... 0.347 ...10/07/2020 ... |....09/30/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations XXX XXX XXX XXX XXX
36202K-W-5 ... G2 G2 8696 ......evunniiiiiiiiie e [ e A 169 1...99.4560 |....oovnnnvvrivnnnnnn 163 [ 164 163 0 L 0 [0 4.625 |...... 6.774 ....06/13/2003 ...|....09/20/2025 ...
36207N-D4-3 ... GNVA GN 436723 A L 100.1320 [oeeeenieeeeeeee 4787 e T3 788 0 e (BD) [0 o0 e 7.500 |...... 5.849 ...08/01/2001 ...|....11/15/2026 ...
36210E-7C-7 ..... GNMA 30 YR GN 490591 .... . A . 100.9050 |......oeveeeennnn 10,562 |ouenniiiinnnnnn 10,468 |ooeiiininnnnnnn 10,657 foeenniiiiinnnnl0 o (51 el [0 7.000 |...... 5.794 ....08/01/2001 ...|....09/15/2028 ...
36225C-EV-4 ... GNVMA ARM G2 80147 ..oeveeeeeieiinieeeeennnineeeeennnnns foen vee [ ennnnes |4 covnnins [onen 1A s 2,456 [...99.4410 |..ooiiiiinneeen e 2,378 i 2,386 | 2,346 [0 | 1 [0 0 [ 4.000 |...... 5.056 ...06/13/2008 ... |[....12/20/2027 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe!

Securities 18,248 [ XXX 17,835 17,749 17,954 0 (74) 0 0 XXX XXX XXX 100 1,187 XXX XXX
38373V-N8-9 ..... GNMA = CMO 2002-81 Z ...eevvniiiiiiinieeceiiieeeeeens feen e ‘ ....... ‘4 ............. TA s 273,212 (. 100.7440 |.....cevvvnnnnnns 278,156 |evvenneeeennnn 276,102 [cooeeieirinnnnnns 275,028 |..oiiiivnnnnnnn (V) IO [ZL51:) ) 0 foorriiiiiinns 0 |..... 6.112 |...... 0.094 [MON ..... [oevevrenniinnnns 1,406 |..oovvvennnnnns 16,875 |....11/29/2002 ... |[....09/16/2042 ...
38373Y-62-2 ..... GNMA = CMO 2003-16 Z .eeeeeeeieinnineeeeenninneeeennns foe vee | nnnees 4 s | 1A e 768,254 |...96.3220 [.......coennnnnns 766,801 [..ooieeeennnnnnns 796,084 [.....coevnnnnnnns 787,451 [ [V 363 |eeeiiiieeennnnd (U [ 5.632 ... 0.307 JMON .oeve Jovennaiiennnnnnns 3,787 |oeeiaeeaeenes 45,094 |....02/04/2008 ... |....02/16/2044 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 1,041,466 [ XXX 1,044,957 1,072,186 1,062,479 0 5,143 61,969 XXX XXX
0109999999. Total - U.S. Government Bonds 13,295,882 [ XXX 13,033,008 13,310,602 13,307,815 0 105,765 405,206 XXX XXX
085209-AH-7 ..... GOVT OF BERMUDA SOVEREIGN ... |- 1LFFE L .. 6,420,000 |...66.3230 |..eeeunnnnnnnn 3,979,359 |.... ....6,381,838 0 . ... 73,688 |... ..202,500 |....01/11/2021 ...|....08/20/2050 ...
168863-D0-8 ..... REPUBLIC OF CHILE SOVEREIGN . | 1R FE L ...59.0030 |......oeunnnns 1,180,050 |.... .... 1,993,081 0. ... 27,383 ... .. 62,000 |....01/19/2021 ...|....01/22/2061 ...
445545-AQ-9 REPUBLIC OF HUNGARY SOVEREIGN ... . |--2.BFE ..|... ...95.3140 |...coonnnnnnns 4,765,694 |.... .... 4,881,520 0 . .. 11,458 |... ....06/08/2022 ...|....06/16/2034 ...
455780-CE-4 . REPUBLIC OF INDONESIA SOVEREIGN ..2.BFE .. ...83.8440 |. ..4,192,216 |. . 4,963,977 |.. .0 102,708 ...12/04/2017 .. 01/11/2048
46513J-B4-2 ..... [STATE OF ISRAEL SOVEREIGN . .. 1.F FE .. ...70.6380 |. .. 4,238,260 |. . 4,208,454 |.. .0 114,958 ....10/25/2024 .. 07/03/2050
636203-AA-9 ..... [NATIONAL GAS CO ............. .3.BFE .. . 10,112,655 |...91.3790 |. ..8,763,271 |. 10,020,945 |.. .0 267,534 ....06/10/2021 .. 01/15/2036 ...
698299-BH-6 ..... REPUBLIC OF PANAMA SOVEREIGN .. o |--2.CFE ... .. 8,961,210 |.. 61.8610 |.eeevennnneens 5,567,498 |.... ....8,964,921 0 . ... 84,375 |... ...04/09/2018 ...|....04/16/2050 ...
698299-8S-2 ... REPUBLIC OF PANAMA SOVEREIGN |- 2.CFE ... 1,642,000 |...58.6610 |... .... 1,648,873 0. .... 40,500 |... ....06/07/2022 ...|....01/19/2063 ...
760942-BA-9 ..... REPUBLICA ORIENT URUGUAY SOVEREIGN ......eeeeeeevvnnnsfonn e D...... ..2.BFE ..|... .. 955,000 |...91.7670 |... 0 . .. o0 enn.5.100 ..l 5.390 (D il feieieeiiiinnns 1,842 |... ...07/29/2015 ...|....06/18/2050 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 44,104,285 | XXX 34,777,238 44,024,425 0 (17,954) 0 0 [ XXX XXX XXX 724,446 1,883,195 XXX XXX
0309999999. Total - All Other Government Bonds 44,104,285 [ XXX 34,777,238 44,024,425 0 (17,954) 0 0 XXX XXX XXX 724,446 1,883, 195 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 0 0 0 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds of XXX 0 0 0 0 0 0 XXX XXX
150105-AX-2 ..... CEDAR CLIFF OHIO LOC SCH DIST ..oevvveniiiiiiiiinneeees foun e .. 1.DFE ..|... .. 7,910,000 |. 103.0100 |.............. 8,148,105 |.... ....7,910,000 0. . 477,764 |....04/16/2010 ...|....12/01/2026 ...
19648G-JV-5 ..... COLORADO ST HSG & FIN AUTH SF SINGLE FAMILY HSG . 1AFE .. 5,270,000 |...98.9790 |. ..5,216,181 |. .5,270,000 |.. .0 114,755 |....05/16/2024 .. 11/01/2044
45471C-CK-2 . INDIANA ST FIN AUTH HLTH FAC R MEDICAL .... .2.CFE .. 1,046,310 |. 103.7430 |. 1,037,429 |. 1,043,667 |.. .0 . 18,486 |....04/18/2024 .. 03/01/2044 ...
45471C-CL-0 ..... INDIANA ST FIN AUTH HLTH FAC R MEDICAL .... o |--2.CFE ... .. 3,111,510 |. 103.2670 |.............. 3,097,996 |.... ....3,105,113 0 . . 57,979 |....04/18/2024 ...|....03/01/2054 ...
626300-NY-9 ..... TXBL MUNI FUNDING TRUST VARIOU GENERAL .... .- LEFE ... .. 1,500,000 |. 100.0000 |.............. 1,500,000 |.... .... 1,500,000 0. . 19,106 |....10/02/2024 ...|....09/21/2026 ...
626300-PD-3 ..... TXBL MUNI FUNDING TRUST VARIOU GENERAL .... |- LEFE L. .. 1,500,000 |. 100.0000 |.............. 1,500,000 |.... . s .. .... 1,500,000 0 . . 40,704 |....07/02/2024 ...|....06/30/2028 ...
915137-5R-0 ... UNIVERSITY OF TEXAS ..ievvveniiiiiininnneiieninnnneennns fooe ven | oneeens | e LAFE e 1,856,440 |...94.8970 |.............. 1,897,949 |.ennnnnns 2,000,000 |..eeeunnnnnns 1,904,329 [.ooiiiiinnnnnnn 0 fooeeeenenn 4678 v o0 | 4794 0060200 [FA L i 36,221 [ 95,880 |....11/09/2010 ...|....08/15/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 22,194,260 [ XXX 22,397,660 22,180,000 22,233,109 0 824,674 XXX XXX
3128\T-PK-8 ..... FGCI FG HO1326 ... B L . 101.7920 |... ...91,362 |.... ...89,754 |.. 0. 4,936 |....08/05/2005 ...|....08/01/2035 ...
3128PR-LS-6 ..... FG FG J12137 ...99.7380 |... ....6,005 |.. 0 . ....04/29/2010 ...|....05/01/2025 ...
3132G7-H3-2 ... FG FG U80250 ...95.9120 |... ..643,8% |.. 0. . ....056/30/2013 ...}|....03/01/2033 ...
3136A3-EE-7 ..... FNR 2011-143 PZ .. ...96.7670 |... .3,625,193 |.. .... 3,768,307 0. .. 163,134 |....06/26/2012 ... |....01/25/2042 ...
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3136A5-32-7 ..... FNR 2012-51 TP weeniiiiiiiiiiiciiiin v foee ven | s 4 s LA ...98.9420 |......iiennn 563,520 |......evunienns 569,547 |oevvviiiiiiinnnn 572,316 [cooeieiiinnnnnnn (O PO (I 3 T RN | N AR | B RN 3.500 |...... 2.854 ....05/31/2012 ... [....03/25/2041 ...
3136AH-VS-6 ..... FNR 2013-136 CZ .. LA ...91.1490 |...coonnennnns 1,741,656 |.... .1,910,785 |.. ....1,746,012 O [ 418 |0 0 e 3.500 |...... 5.151 ....12/06/2013 ...|....01/25/2044 ...
3136AU-09-5 ..... FNR 2016-98 BZ ... LA ...80.6150 |......ouunnnns 9,277,622 |.... 11,508,514 |.. O R (007N N | I RPN | ) A 4.000 |...... 3.898 ...12/01/2024 ...|....01/25/2057 ...
313745-Y4-7 ... FNVA FN 323031 ... LA . 100.9390 |... ...37,761 |.... O e (M) 0 o0 6.000 |...... 5.203 ....04/30/2003 ...|....04/01/2028 ...
3137A6-65-6 ..... FHR FHR 3798 AY .. LA ...99.3000 |... ...31,058 |.... O e (M) 0 [0 e 3.500 |...... 2.411 ....06/15/2012 ...|....01/15/2026 ...
3137B3-KM-9 ..... FHR FHR 4223 CL LA ...87.6220 |....covunnnnns 2,876,282 |.... ... 3,266,395 0 e 811 |0 0 e 3.000 |...... 3.081 ...06/04/2014 ...|....07/15/2043 ...
3137BC-6T-0 ..... FHR FHR 4361 WV LA ...95.6740 |.....counnnnns 1,138,988 |.... ....1,185,763 O e 183 |0 [0 e 3.500 |...... 3.611 ....06/24/2014 ...|....05/15/2044 ...
3137F3-KA-1 ..... FHR FHR 4768 20 .. 1A ...92.5450 |... ..3,184,769 |.... ... 3,482,542 JLO I O (11 FORRRRRPRt | B IUUUPURPRRRIN | B FOU 4.000 |...... 3.815 ...02/20/2018 ...|....10/15/2047 ...
3138E0-YE-3 ..... FN FN AJ7908 ... 1.4 .. ...98.3250 |. ..274,413 | ..279,087 .276,200 |.. .0 .3.000 |......3.878 ....11/15/2011 .. 01/01/2027
313819-Jv-3 . FN FN AS0275 ... 1.A .. ...94.2250 |. .. 1,418,759 |. . 1,505,706 . 1,503,476 |.. .0 .3.000 |...... 3.003 ....10/04/2013 .. 08/01/2033
31392J-TL-3 . FNR 2003-20 MZ 1.4 .. . 101.9950 |. 1,135,939 |. 1,113,717 1,094,211 |.. .0 ......5.750 |......6.325 ....05/04/2016 .. 03/25/2033 ...
31393U-A6-0 ..... FNW 2003-W19 1A7 . LA . 101.1020 |... 865,274 |.... 886,065 0 e (2,837) |0 o0 e 5.620 |...... 4.658 ...12/10/2009 ...|....11/25/2033 ...
31393U-AK-9 ..... FNW 2003-W17 1A7 ... LA . 100.0940 |........eenn.. 2,234,310 |.... ... 2,392,830 O 42,382 |0 [0 5.750 |...... 4.781 |MON ..... .. 128,352 |....12/04/2009 ...|....08/25/2033 ...
31394R-VIi-6 ..... FHLMC FHR 2758 Z6G .. LA . 101.8320 |....coennnnnns 1,233,931 |.... ....1,196,634 O [ 474 |0 0 e 5.500 |...... 5.930 [MON ..... .. 66,645 |....03/19/2004 ...|....03/15/2034 ...
313970-3L-0 ..... FNR 2010-149 ZC .. LA ...98.1820 |... ....5,245,730 JLOJ R [+ N N | I RPN | ) AN 4.500 |...... 3.506 [MON ..... ...08/21/2014 ...|....01/25/2041 ...
31398R-CD-5 ..... FNR 2010-43 BM ... LA ...99.4290 |... 0 e B3 0 o0 e 3.500 |...... 4.787 |MON ..... ...04/21/2010 ...|....05/25/2025 ...
314128-D3-6 ..... FN FN 933122 ... LA . 101.6170 |... LU R (N PO | I RN | ) AN 5.500 |...... 4.758 [MON ..... ....01/09/2009 ...|....01/01/2038 ...
31417C-0F-5 ..... FN FN AB5853 ... B 1AL ...94.7950 |... . ....759,744 0 e 208 |0 o0 e 3.000 |...... 3. 112 [MON ..... ...08/06/2013 ...|....08/01/2032 ...
31417V-RS+4 ..... FNMA FN ACB596 .......euvnviiiivvnnnniiiiiininiiiiinninnnns foee ven | nnnens 4. LA . 100.0000 [..oeevvenineennnen 2,943 | 2983 2,043 | 0 fooeeriivnenn il 0 s 4.000 |...... 3.576 [ MON ..... ...01/04/2010 ...|....01/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 40,360,441 | XXX 35,964,255 39,394,035 39,912,950 0 XXX XXX XXX 136,000 1,622,187 XXX XXX
072024-YC-0 ..... BAY AREA CA TOLL AUTH TOLL BRI TRANSPORTATION ..... [oce veu]veennes 2 e L ADFE e 6,750,000 |...77.8230 |eeeuunnnnnnnn 5,253,081 |..cevvrnnnnnns 6,750,000 |eevvunnnnnenn 6,750,000 |-evveuneeeeennnn 0 fooeereeemnieend0 o0 0 e 3.176 |...... TR V(-] - P IO 53,595 [....ccevnnnnns 214,380 |....12/09/2021 ... |....04/01/2041 ...
13079P-XC-2 ..... CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY HSG ....[... ... I L .. 2.AFE ..|... 2,500,000 |. 100.0000 |... ..2,500,000 |.... ....2,500,000 LU RN | N | RPN | ) SN 4.650 |...... 4.693 . 80,194 |....05/09/2024 ...|....03/01/2057 ...
19625A-AG-7 ..... COLONY TX LOCAL DEV CORP SALES .........ccevvuunnns 4 .1.BFE .. .. 980,460 |...91.5670 |. ..915,665 |. .983,619 |.. .0 .4.881 |......5.002 ....08/27/2014 .. 10/01/2047
546475-VT-8 ..... LOUISIANA ST GAS & FUELS TAX R TRANSPORTATION . 4 .1.CFE .. 7,500,000 |...75.3460 |. ..5,650,986 |. .7,500,000 .7,500,000 |.. .0 .0 .2.952 |......2.952 ....01/13/2022 .. 05/01/2041
56052F-BD-6 ..... MAINE ST HSG AUTH MTGE .... 2 .1.BFE .. 950,000 |...88.4150 |. ..839,939 |. ..950,000 .950,000 |.. .0 0] .3.950 |......3.950 ....02/04/2015 .. 11/15/2040
592643-AA-8 . MET WASHINGTON DC ARPTS ....eviivivvvenniereirnninneeeeens foan oe |4 L2.AFE .. 4,053,970 |. 118.4030 |. .. 3,552,009 |. .3,000,000 .3,877,009 |.. .0 .. (21,372) |. .7.462 |......5.201 ....07/31/2014 .. 10/01/2046 ...
626207-YM-0 ..... MEAG TXB PLT weeeeeeeeinennns |4 1.FFE .. . 14,043,000 |. 107.3160 |. .15,070,415 |. 14,043,000 14,043,000 |.. .0 .0 ......6.655 |......6.654 ...03/05/2010 .. 04/01/2057 ...
626300-FV-4 ..... TXBL MUNI FUNDING TRUST VARIOU GENERAL .... 4 [ LEFE L .. 2,000,000 |. 100.0000 |.............. 2,000,000 |.... .2,000,000 |.. ....2,000,000 LU RN | N | RPN | ) SN 4.650 |...... 4.692 ....06/09/2024 ...|....05/15/2056 ...
646108-QL-7 ..... NEW JERSEY ST HSG & MTGE FIN A MULTIFAMILY HSG ....|... ... 4 e 1D FE L .. 4,000,000 |...95.6360 |.............. 3,825,428 |.... ....4,000,000 O [0 0 [0 e 4.272 |...... 4.212 ....08/06/2015 ...|....11/01/2030 ...
792905-DU-2 ..... ST PAUL MN HEALTH PARTNERS .......cccvvvmniiriiinnnnnnns 4 LR FE L .. 2,500,000 |...99.6110 |..eeuunnnnnnns 2,490,284 |.... ....2,500,000 LU RN | N | RN | B SN 3.969 |...... 3.969 ....06/29/2015 ...|....07/01/2025 ...
92812U-M2-1 ..... VASHSG 2013-C A 4 A FE L .. 543,576 |...95.0090 |... ....543,576 O [0 0 [0 e 4.250 |...... 4.271 ...10/18/2013 ...|....10/25/2043 ...
PORTCI-NB-D ..... PORT OF GREATER CINCINNATI DEV BOND .. 4 5B G L ..820,000 |. 100.0000 |... ... 820,000 0. .0 N 0] 0.150 |...... 0.150 ...06/01/2021 ...|....06/01/2026 ...
PORTCI-NN-T ... PORT OF GREATER CINCINNATI DEV NOTE SERIES 2021 ...[......|..eeees 4 . 5B Gl s 180,000 |. 100.0000 |.................180,000 |................ 180,000 [................ 180,000 (U [ (U 0 |...... 0.150 |...... 0.150 ...12/17/2024 ...|....06/01/2026 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and

Structured Securities 46,821,006 | XXX 43,614,337 45,786,576 46,647,204 0 (20,994) 0 0 XXX XXX 496,095 2,119,234 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 109,375,707 [ XXX 101,976, 252 107,360,611 108,793,263 0 (8,011) 0 0 XXX XXX 839,256 4,566,095 XXX XXX
MICRUI-TY-C ..... MICRUITY INC. Convertible Note ... oo |--5.B Gl ... ..500,000 |. 100.0000 |... . 500,000 |.. ... 500,000 O 0 0 [0 11040300 |- 4.300 ... 31,632 |[... ....07/14/2023 ...|....06/30/2025 ...
MICRUI-TY-N ..... MICRUITY INC. Convertible Note ... o .. 5.B Gl ... . 100.0000 |... ... 500,000 O 0 0 [0 000040890 |l 4.890 LG 17,751 ....04/11/2024 ...|....06/30/2026 ...
BEXION-CN-1 ..... Bexion Pharmaceuticals Convertible Note . |- 5.B Gl ..|... s . 100.0000 |... ....5,000,000 O i 0 [0 J.....8.000 |- 8.000 .. 485,479 |... ....10/16/2023 ...|....10/06/2027 ...
00115A-AF-6 ..... AEP TRANSMISSION CO LLC ... 1FFE .. 983,640 |...78.5180 |. ..785,184 |. ....986,174 |.. .0 .4.0% ...3,333 ....06/25/2017 .. 12/01/2046 ...
001192-AH-6 ..... SOUTHERN CO GAS CAPITAL L2.AFE .. 2,994,990 |. 101.0990 |. .. 3,032,962 |. .3,000,000 . 2,995,957 |.. .0 .5.887 .51,8% ....03/16/2011 .. 03/15/2041
001192-AK-9 ..... SOUTHERN CO GAS CAPITAL L2.AFE .. . 11,230,200 |...84.0140 |. .10,081,645 |. 12,000,000 11,348,215 |.. .0 21,510 |. .4.849 . 44,000 ....10/22/2018 .. 06/01/2043
00139P-AA-6 ..... AIG SUNAMERICA GLOBAL .. 1.EFE .. . 28,489,932 |. 108.0160 |. .28,532,478 |. 26,415,000 27,303,173 |.. .0 ..(95,194) |. ......6.310 536,665 ....10/31/2002 .. 03/15/2032 ...
00206R-BA-9 ..... AT&T INC ... 2.BFE ..|... .. 1,986,720 )...97.3710 |..oeoennnnnens 1,047,425 |.... .2,000,000 |.. ... 1,989,992 O 388 0 0000050550 ). 5.59 .. 41,933 ... ...08/15/2011 ...|....08/15/2041 ...
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00206R-DK-5 ..... AT&T INC T L 2BFE | 11,989,200 |...83.0330 |eevunrnnnnns 10,361,647 |..ccevvennnns 12,479,000 |...cevvunnnns 12,052,129 [oiiiinnnnnnn (U 9,195 |ovviiiiiiinnnd 0 foorriiiiiinns 0 |ueen 4.550 |...... 4790 [MS oot oeviiiiins 176,647 |.ovvvvennnnnns 567,795 |....12/20/2016 ... |....03/09/2049 ...
00206R-MM-1 ..... AT&T INC N A |--2.BFE ... . 34,510,317 |...80.5440 |... ....26,209,913 |.... 32,541,000 |.. ...34,009,639 0 [ (154,569) [oeneeeeeeen0 o0 el 2550 | 1.989 [ ....... .... 69,150 |[... ..829,796 |....09/09/2021 ...|....12/01/2033 ...
002819-AC-4 ..... ABBOTT LABORATORIES .. N .. 1.DFE ..|... .. 4,980,000 |. 108.7980 |.............. 5,439,905 |.... .5,000,000 |.. .... 4,986,892 O 832 fennl0 [0 il 60150 |l 6.179 |IN ...... ... 26,479 |... .. 307,500 |....11/06/2007 ...|....11/30/2037 ...
002824-BH-2 ..... ABBOTT LABS . N A .. 1.DFE ..|... ...93.2620 |... .... 13,989,326 |.... 15,000,000 |.. ...15,050,692 O e (1,476) [0 o0 en40900 |- 4.874 [N ...... ... 63,292 |... ..735,000 |....01/12/2017 ...|....11/30/2046 ...
00287Y-AS-8 ..... ABBVIE INC ... N .. 1.G FE ..|... ...88.4260 |.............. 2,652,793 |.... ....2,998,670 O e 3 0 [0 0000040700 . 4.703 [MN ...... .... 18,408 |... .. 141,000 |....05/05/2015 ... |....06/14/2045 ...
00287Y-CA-5 ..... ABBVIE INC ... N A .. 1.G FE ..|... ...85.5060 |........eennnt 4,275,312 |.... ... 4,985,431 O e 891 0 0 ]l 40050 |- 4.076 |IN ...... e 22,500 |... ..202,500 |....11/19/2020 ...|....11/21/2039 ...
00287Y-DB-2 ..... ABBVIE INC ... N .. 1.G FE ..|... ...89.1380 |....covnnnnnns 9,359,531 |[.... . ...10,505,281 0. () [0 04750 4.745 [MS ...... ... 146,854 |... ....11/19/2020 ...|....03/15/2045 ...
00440E-AW-7 ..... ACE INA HOLDINGS INC . N A .. 1.F FE ..|... ...85.2330 |...covrnnnnnns 5,113,967 |.... .6,000,000 |.. ....5,987,437 0 . < <IN PO | R ISP | ) SR < <1 I IO 4.365 vee. 42,050 |... ....10/27/2015 ...|....11/03/2045 ...
007589-AC-8 ..... ADVOCATE HEALTH .. 1 .1.CFE .. ...71.0530 |. .. 3,552,628 |. .5,000,000 .5,000,000 |.. .0 L0 .3.387 . 35,752 ....11/07/2019 .. 10/15/2049
010392-FP-8 ..... ALABAMA POWER CO . 1 1.FFE .. ...82.7590 |. ..1,723,867 |. .2,083,000 .2,381,484 |.. .0 ..(10,015) | .3.341 . 44,536 ....12/04/2019 .. 01/02/2046
01400E-AC-7 ..... ALCON FINANCE CORP . 1 L2.AFE .. ...73.3990 |. .. 7,339,858 |. 10,000,000 . 7,248,982 |.. .0 48,117 |. ......5.935 103,444 ....00/26/2023 .. 09/23/2049 ...
020002-AS-0 ..... ALLSTATE CORPORATION ... N A |- 2.AFE L. . 101.2890 |..ccevnnnnnnns 6,482,507 |.... ....6,400,000 |.. ....6,104,427 0 19,850 [oiieiiinenn0 e l0 1nnll 50550 | 6.158 .... 51,307 |[... ...10/17/2006 ...|....05/09/2035 ...
020002-BG-5 ..... ALLSTATE CORPORATION . N |- 2.AFE L ...75.0540 |......ooennnns 5,243,254 |.... .6,986,000 |.. ....5,504,019 O e 4,081 L0 [0 0000032850 |l 5.421 ... 105,343 |... ....11/08/2024 ...|....08/10/2049 ...
02209S-AV-5 ... ALTRIA GROUP INC N A .. 2.BFE ..|... 72,1790 |t 2,887,159 |.... .4,000,000 |.. ....3,814,723 O e 5141 0 01000080875 | 4.202 .... 45,208 |... ....04/27/2017 ...|....09/16/2046 ...
023135-AP-1 ..... AMAZON.COM INC ... N 1.EFE. ...99.6050 |.........onnns 9,960,537 |.... .. 10,000,000 |.. ...10,063,005 LU Y 12 AR N RPN | ) RO 3¢ - 4[4 I AN 4.717 ... 34,667 |... ...08/05/2015 ...|....12/05/2034 ...
023135-CK-0 ..... AMAZON.COM INC ... N A |- LEFE L. ...78.3840 |...ccovnnnnnns 7,838,361 |.... .. 10,000,000 |.. ....8,384,928 O 928 o0 [0 ll40100 |- 5.068 .... 88,833 [... ....12/05/2024 ...|....04/13/2062 ...
025537-AP-6 ..... AMERICAN ELECTRIC POWER ... N |- 2.BFE ... ...64.3190 |......ooennnns 1,286,373 |.... .... 1,996,869 O i 78 o0 [0 000003250 | 3.259 ... 21,667 |... ... 65,000 |[....03/03/2020 ... |....03/01/2080 ...
025537-AU-5 ... AMERICAN ELECTRIC POWER ... L2 .. |- 2.CFE ..|... ...94.2180 |..eeerrnnnnnns 2,826,538 |.... .... 2,338,967 O e 5,743 |0 k00000082875 | 5.225 .. 43,917 |... .. 116,250 |....06/17/2022 ...|....02/15/2062 ...
026351-AZ-9 ..... AMERICAN GENERAL CORP ... .. 2.BFE ..|... .. 8,028,270 |. 103.9500 |.......evneees 8,315,976 |.... ....8,007,235 JLU S R (I 1o1c) N N N RPN | ) AN - 2 2 T AN 6.597 ..530,000 |....06/19/2002 ...|....02/15/2029 ...
026651-FA-4 ..... AMERICAN HONDA FINANCE 1.G FE . 1,401,540 |...99.9970 |. 1,399,958 |. .1,400,233 |.. .0 .5.680 . 41,150 |....06/20/2024 .. 02/12/2025
026650-FM-8 ..... AMERICAN HONDA FINANCE .. .. 1.G FE .. 1,650,000 |...99.9970 |. .. 1,649,943 |. .1,650,000 |.. .0 .5.882 . 25,087 |....07/10/2024 .. 01/12/2026
03040W-AD-7 ..... AMERICAN WATER CAPITAL . . L2.AFE .. . 13,901,333 |. 110.2040 |. . 15,428,565 |. 13,933,460 |.. .0 .6.647 923,020 |....06/18/2008 .. 10/15/2037
03040W-AM-7 ..... AMERICAN WATER CAPITAL .evvvvnniiiiiniineeeevnnnieeea fean e L2.AFE .. 1,973,680 |...82.0060 |. ..1,640,113 |. 1,978,551 |.. .0 .4.379 . 86,000 |....08/10/2015 .. 09/01/2045 ...
030955-AN-8 ... AMERITECH CAPITAL FUNDING .....cevvvmeereeemnniaeeeeens foen e T .. 2.AFE .. . 103.2820 |. .. 2,065,632 |. .2,010,334 |.. .0 ......6.359 131,000 |....09/10/2002 .. 01/15/2028 ...
031162-BZ-2 ..... AMGEN INC N |- 2.AFE L ...82.7990 |....oovunnnnns 3,601,760 |.... ... 4,172,944 O e 5,098 [0 0 il 40400 |-l 4.713 .. 191,400 |....02/04/2019 ...|....05/01/2045 ...
032177-AJ-6 ..... AMSTED INDUSTRIES N A |- 8.CFE ..|... ...94.0440 |.............. 1,781,186 |.... .. .... 1,894,000 O 0 0 [0 40625 | 4.625 ... 87,598 |....12/09/2019 ...|....05/15/2030 ...
03522A-AJ-9 ... ANHEUSER-BUSCH CO/INBEV ... N | 1.GFE L. ...91.0630 |......ovnnnnns 9,106,323 |.... .. 10,000,000 |.. .... 9,504,553 O e 12,546 [0 [0 0000040900 |- 5.292 ..490,000 |....05/15/2019 ...|....02/01/2046 ...
03523T-BF-4 ..... ANHEUSER-BUSCH ... N A |- 1.GFE L. . 125.5320 |..ceevnnnnnnns 2,510,645 |.... .2,000,000 |.. .... 1,996,094 O e 140 [0 k00002282200 |- 8.223 .. 164,000 |....03/15/2011 ...|....01/15/2039 ...
03523T-BJ-6 ..... ANHEUSER-BUSCH ... N | 1.GFE L. . 124.2560 |.............. 6,212,795 |.... .... 4,968,382 O] 1,046 [0 000228000 .. 8.072 ..400,000 |....03/15/2011 ... |....11/15/2039 ...
035240-AG-5 ..... ANHEUSER-BUSCH INBEV FIN N A .. 1.G FE ..|... . 92,7470 |t 2,782,401 |.... ....3,145,110 O e (5,548) [0 o0 el 4950 |l 4.539 .. 148,500 |....12/16/2016 ...|....01/15/2042 ...
035240-AN-0 . ANHEUSER-BUSCH INBEV 1OR 1 .1.GFE .. 1,988,680 |.. 87.7110 |. 1,754,220 . 1,989,966 |.. .0 .4.635 . 92,000 |....03/20/2018 .. 04/15/2048 ...
036752-AU-7 ..... ELEVANCE HEALTH, INC . 1 L2.AFE .. 2,412,684 |...80.3870 |. 2,441,350 |. .3,037,000 . 2,423,273 |.. .0 .6.073 138,184 |....10/02/2023 .. 05/15/2052
036752-AX-1 ..... ELEVANCE HEALTH, INC . 1 L2.AFE .. 2,721,868 |. 101.2150 |. ..2,783,419 |. .2,750,000 2,722,084 |.. .0 ... 368 |. .6.176 167,750 |....10/02/2023 .. 10/15/2052
036752-BE-2 ..... ELEVANCE HEALTH, INC . 1 L2.AFE .. . 14,917,950 |...96.4350 |. . 14,465,239 |. 15,000,000 14,916,788 |.. .0 (1,162) |. .5.739 .0 [....10/22/2024 .. 02/15/2055
037833-BA-7 ..... APPLE INC .... 1 .1.BFE .. 9,251,950 |...76.5490 |. .. 7,654,904 |. 10,000,000 .9,398,151 |.. .0 19,327 |. ......3.883 ... 11/29/2017 .. 02/09/2045 ...
037833-BX-7 ..... APPLE INC .... N A |- 1.BFE ... 1,988,460 |...91.2860 |........c..... 1,825,719 |.... ....2,000,000 |.. .... 1,990,291 O e 261 o0 [0 el 40650 |- 4.686 . ...02/16/2016 ...|....02/23/2046 ...
037833-CD-0 ..... APPLE INC .... N |- 1B FE ... ...80.4860 |.............. 4,024,287 |.... .5,000,000 |.. .... 4,988,948 O 319 0 [0 0000232850 | 3.865 .. 192,500 |....07/28/2016 ...|....08/04/2046 ...
037833-CH-1 ..... APPLE INC .... N A |- 1.BFE ... ...85.4370 |...ccennnnnnns 2,563,103 |.... .3,000,000 |.. .... 2,994,769 O e 137 0 [0 el 40250 |- 4.262 .. 127,500 |....02/02/2017 ...|....02/09/2047 ...
04352E-AA-3 ..... ASCENSION HEALTH . N |- 1.CFE ... ...89.8760 |... .5,000,000 |.. ....5,000,000 O 0 0 [0 000002532 | 2.532 .. 126,600 |....10/16/2019 ...|....11/15/2029 ...
04650N-AB-0 ..... AT&T INC N A |--2.BFE ... ...96.3520 |... .1,000,000 |.. O e 916 [0 [0 000050350 | 5.576 ... 53,500 |....09/24/2013 ...|....09/01/2040 ...
049560-AN-7 ..... ATMOS ENERGY ... N | LEFE L ...81.4750 |... ....3,000,000 |.. O e (3,272) eeieviinnl0 eiiiil0 el 40125 | 3.891 .. 123,750 |....06/05/2017 ...|....10/15/2044 ...
049560-All-5 ..... ATMOS ENERGY ... 1. |- 1.GFE L. ...60.9240 |... ...10,357,055 |.... .. 17,000,000 |.. ...16,897,759 O 2,451 |0 [0 00020 2.850 |- 2.882 .. 484,500 |....09/21/2021 ...|....02/15/2052 ...
05279%#-AJ-8 ..... AUTOLIV ASP INC PP . 1. .. 2.BFE ..|... ...97.1080 |... .. 3,884,329 |.... .4,000,000 |.. ....4,000,000 O 0 0 [0 il 4440 | 4.440 .. 197,600 |....04/16/2014 ...|....04/23/2029 ...
05351W-AC-7 ..... AVANGRID INC ... 1 .2.BFE .. ...99.4690 |. ..959,872 |. ..965,000 .958,496 |.. .0 ......5.533 . 15,440 |....07/31/2024 .. 04/15/2025 ...
05379B-AK-3 ..... AVISTA CORP ... 1.. .. 1.GFE ..|.. . 106.3150 |.....coeennnns 2,126,303 |.... .2,000,000 |. .... 2,026,238 O e (1,661) |0 i 0).0006.250 .l 6.083 .. 125,000 |....12/20/20065 ...J....12/01/2035 ...
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05526D-BF-1 ..... BAT CAPITAL CORP ...ovvvvvviniiiiiniineeecennieeeevennns oo ven | s T L 2AFE L 3,331,000 |...78.9110 |........eennn. 2,628,533 |...covvunnnnns 3,331,000 |[..ccevvvnnnnns 3,331,000 [.oeeevvunnnnns (VR R | N R | I AR | B SO 38”11 I RN 4540 [FA ....o. |eveinnneennnn 57,130 [oeiiennnnnns 151,227 |....11/23/2018 ...|....08/15/2047 ...
057224-AK-3 ..... BAKER HUGHES INC N A |- 1.GFE L. 9,912,170 . 104.6500 |... .9,000,000 |.. ....9,283,276 0 e (61,281 0 e l0 -l 6.875 | 5.978 [JJ ....... ..618,750 |....02/18/2014 ...|....01/15/2029 ...
059165-DX-5 ..... BALTIMORE GAS & EL CO N | 1.GFE L. .. 882,270 |...97.9920 |... .1,000,000 |.. LU R (1 R N RPN | RN 2004 I AN 6.098 | ....... .. 52,000 |....09/29/2006 ...|....06/15/2033 ...
06051G-HA-O ..... BANK OF AMERICA CORP N A |- 1.GFE L. .10,000,000 |...76.4970 |... .. 10,000,000 |.. . O 0 0 [0 030946 | 3.946 ....01/18/2018 ...|....01/23/2049 ...
066836-AB-3 ..... BAPTIST HLTH SO FLOR INC ..evvviviiniiiniiiiiiineeeees foan e N | LEFE L .. 5,000,000 |...85.0110 |... ....5,000,000 O 0 0 [0l 40342 | 4.342 ....01/10/2017 ...|....11/15/2041 ...
067316-AH-2 ..... BARCARDI N A |- 2.CFE ..|... 5,502,130 |...89.5370 |.....c.eunnnn. 3,699,666 |.... ....5,373,080 O e (84,219) [0 feeeeiieeeel0 0022052300 |- 3.422 ...01/12/2021 ...|....05/15/2048 ...
07274N-AQ-6 ..... BAYER US FINANCE Il LLC N |- 2.BFE ... 4,982,800 |...78.1220 |.............. 3,906,110 |.... .... 4,984,703 O 3 L0 [0l 40875 | 4.897 ....06/18/2018 ...|....06/25/2048 ...
07274N-BE-2 ..... BAYER US FINANCE Il LLC ... N A .. 2.BFE ..|... .. 5,797,068 |...75.6270 |...euunnneenn 4,537,605 |.... ....5,828,093 O e 5,440 |0 0l 40650 |- 4.884 ....07/10/2018 ...|....11/15/2043 ...
072863-AC-7 ..... BAYLOR SCOTT & WHITE . 1 .1.DFE .. 2,000,000 |...83.4520 |. .. 1,669,048 |. .2,000,000 |.. .0 .4.185 ....04/15/2015 .. 11/15/2045
072863-AF-0 ..... BAYLOR SCOTT & WHITE . 1 .1.DFE .. 1,500,000 |...79.6390 |. .. 1,194,590 |. .1,500,000 |.. .0 .3.967 ...04/06/2016 .. 11/15/2046
073952-AB-9 ... BEACON FUNDING TRUST . 1 .2.BFE .. . 13,021,990 |...98.6160 |. .12,820,027 |. 13,021,726 |.. .0 ......06.254 ....11/14/2024 .. 08/15/2054 ...
07911E-AA-O ..... BELLEVUE 10 APTS LLC .... B .. 1.DFE ..|... .. 1,600,000 |. 100.0000 |.............. 1,600,000 |.... .... 1,600,000 0 ... eeeereeeeeeeend0 o0 |l40490 |l 5.551 ...09/05/2024 ...|....04/01/2060 ...
079860-AD-4 ..... BELLSOUTH CORP . N |- 2.BFE ... . 106.5390 |.............. 2,130,771 |.... ....2,086,444 [0 |l (10,043) [evvvvvvvvvnnnnnnd0 el |l 6.875 [ 6.086 | AO ...... .. 137,500 |....02/24/2004 ...|....10/15/2031 ...
080555-AF-2 ..... BELO A H CORP .. N A ..3.CFE ..|... . 103.3220 |....covnnnnnns 1,738,914 |.... .... 1,759,486 JU Y AU (25,652) |-evveneeeeeeenn0 oo l0 72250 e 5.417 [MS ...... ..122,018 |....08/01/2017 ...|....09/15/2027 ...
084664-C0-2 ..... BERKSHIRE HATHAWAY INC .. N |- 1.CFE ... ...82.4690 |........oennn. 4,948,152 |.... ....5,973,044 O 849 0 00000040200 . 4.230 [FA ...... .. 252,000 |....08/07/2018 ...|....08/15/2048 ...
097023-AU-9 ..... BOEING CO N A .. 2.CFE ..|... . 103.3740 |....covnnnnnns 8,269,925 |.... ....8,040,514 0 e (3,830) [0 o0 el 6125 | 6.044 ....11/20/2008 ...|....02/15/2033 ...
110122-CR-7 ..... BRISTOL-MYERS SQUIBB .... N | LR FE L ...80.990 |.........onnn. 4,049,783 |.... .... 4,961,336 O 883 o0 [0l 4250 | 4.301 ....07/17/2020 ...|....10/26/2049 ...
110122-0G-0 ..... BRISTOL-MYERS SQUIBB .... N A |- 1.GFE L. ...94.4480 |.....oooee..nt 4,250,154 |.... ....5,802,758 0 feeeennn(50,622) [oveeeeeeeeeen0 o0 1enl.5.250 | 3.178 ...01/03/2022 ...|....08/15/2043 ...
11135F-BF-7 ..... BROADCOM INC ... N .. 2.BFE ..|... L..82.7180 |..ocevvnnnnnns 3,308,727 |.... ... 3,993,531 O 899 L0 [0 00002.600 |- 2.622 ....01/04/2021 ...|....02/15/2033 ...
11135F-BJ-9 ..... BROADCOM INC ... 1 .2.BFE .. ...78.0740 |. .. 4,567,307 |. .5,832,665 |.. .0 .3.524 ....01/04/2021 .. 02/15/2041
114259-AP-9 . BROOKLYN UNION GAS CO ... 1 L2.AFE .. ...80.8620 |. .. 2,425,853 |. .3,000,000 |.. .0 . 4.504 ....03/07/2016 .. 03/10/2046
115637-AL-4 ..... BROWN-FORMAN CORP -CL B 1 1.G FE . ...77.9280 |. ..2,288,733 |. . 2,314,460 |.. .0 .5.637 ....08/14/2023 .. 01/15/2043
115637-AT-7 ..... BROWN-FORMAN CORP —CL B ..evveeiiiiiiniieevcininineea foan e mi 1.6 FE .. ...87.3610 |. ..4,368,060 |. .4,957,000 |.. .0 ..2,382 |. .4.084 ....03/22/2018 .. 04/15/2038 ...
115885-AK-1 ... BROWNING FERRIS INDUSTRIES ...cevveeeeecennieeeeeennas fen e N L2.AFE .. . 114.0710 |. .. 3,581,827 |. .3,140,000 . 3,542,562 |.. .0 .. (26,563) |. ......5.776 ...11/20/2013 .. 09/15/2035 ...
12189L-AA-9 ..... BURLINGTON NORTH SANTA FE ... N .. 1.F FE ..|... . 102.4500 |.............. 2,763,086 |.... .2,697,000 |.. .... 3,120,480 JLUI I (20,051) [euvvvvvvnnnnnnnnn0 oeeeeeeiiiennnnl0 050750 e 4.324 1IN ...... .. 155,078 |....04/24/2018 ...|....05/01/2040 ...
12189L-AG-6 ..... BURL INGTON NORTH SANTA FE . N A |- LFFE L ...93.0380 |... .6,000,000 |.. .... 5,946,639 O e 1,983 [0 [0 el 40950 |l 5.029 [MS ...... ..297,000 |....08/25/2011 ...|....09/15/2041 ...
12189L-AS-0 ..... BURL INGTON NORTH SANTA FE . N .. 1.F FE ..|... ...91.4430 |... .1,000,000 |.. ....1,042,737 0 | = (1,820) [evneiiiiiii0 0 040900 4.561 (A0 ...... ...09/26/2014 ...|....04/01/2044 ...
12189L-BL-4 ..... BURL INGTON NORTH SANTA FE . N A |- LFFE L . ...98.1810 |... .5,000,000 |.. .... 4,978,980 O 380 [0 e l0 002250500 |- 5.527 [MS ...... ....06/03/2024 ...|....03/15/2055 ...
12189T-AX-2 ..... BURL INGTON NORTH SANTA FE . N | LR FE L .. 7,174,160 |. 107.4720 |... ... 7,104,146 JLOJ R (074 )N N N RPN | I RN o 1044 I AN 6.019 |FA ...... 434,000 |....09/15/2006 ...|....08/15/2036 ...
124857-AJ-2 ..... N A .. 2.CFE ..|... ...79.0260 |....coounnnnns 2,370,782 |.... ....2,734,824 O e 8,700 [0 e l0 el 40850 | 5.652 .. 145,500 |....02/10/2016 ...|....07/01/2042 ...
125896-BV-1 ..... | CMS ENERGY CORP 1 .2.CFE .. ...86.9540 |. .. 4,565,108 |. .5,266,546 |.. .0 L3722 196,875 |....11/20/2020 .. 12/01/2050 ...
12626P-AN-3 . CRH AMERICA INC ..... 1 L2.AFE .. ...90.8410 |. ..2,725,221 |. .3,000,000 .3,019,347 |.. .0 .5.073 ....01/27/2016 .. 05/18/2045
12636Y-AB-8 ..... CRH AMERICA FINANCE INC 1 L2.AFE .. .. 81.1860 |. .. 4,059,314 |. .5,000,000 .5,174,584 |.. .0 . 4.157 ....06/21/2017 .. 05/09/2047
126408-HC-0 ..... CSX CORP .. 1 1.G FE . ...77.2180 |. ..2,371,311 | .3,071,000 .2,730,063 |.. .0 .4.701 ....09/27/2017 .. 05/01/2050
126408-HF-3 ..... CSX CORP 1 1.6 FE .. .. 76.8770 |. ..6,473,084 |. .8,420,000 .8,181,994 |.. .0 eeee. 3.995 ....10/03/2017 .. 11/01/2046 ...
126650-CN-8 ..... CVS CORP ... N A |--2.BFE ... ...84.1050 |... ....10,933,700 |.... 13,000,000 |.. ...13,529,217 0 feeeeenn (15,636) [oeeeeeeeeeeen0 o0 el 50125 | 4.807 ...08/13/2015 ...|....07/20/2045 ...
126650-CX-6 ..... CVS CORP ... N |- 2.BFE ... ...96.9380 |......oounnnns 4,846,924 |.... .5,000,000 |.. .... 4,973,628 LU Y - <!+ T N N RPN | I R < 4[4 I AN 4.475 ....03/06/2018 ...|....03/25/2028 ...
126650-CZ-1 ..... CVS CORP ... N A |--2.BFE ... ...82.5420 |....coonnnnnns 2,476,269 |.... .3,000,000 |.. ... 3,448,483 JLO I SO ( | 1 <) ARt | R AP | B AU 1 <0 I AU 4.047 ....11/20/2019 ...|....03/25/2048 ...
14149Y-BM-9 ..... CARDINAL HEALTH INC ... N .. 2.BFE ..|... ...79.8%60 |.......oennnn. 3,994,807 |.... .5,000,000 |.. ....5,000,000 O 0 0 [0 0000040368 |l 4.368 ....06/01/2017 ...|....06/15/2047 ...
141781-BF-0 ..... CARGILL INC N A |- LFFE L ...88.3010 |... ....12,131,613 |.... 13,739,000 |.. ...12,564,129 O e 1,309 [0 e l0 el 40760 |- 5.446 ... 11/21/2024 ...|....11/23/2045 ...
14314C-10-5 ..... CARLYLE FINANCE LLC PREFERRED . 3. |- 2.BFE ... . ... 17.8200 |....coovnnnnns 2,234,183 |.... ..125,375 |.. ....2,531,076 0. ....06/10/2022 ... |oeeeeiiinn s
14338H-AA-4 ... CARMEL VALLEY SR LIVING .. 1.BFE ..|... .. 2,500,000 |. 100.0000 |.............. 2,500,000 |.... .2,500,000 |.. ....2,500,000 0 . ...05/09/2024 ...|....09/01/2061 ...
14448C-AS-3 ..... CARRIER GLOBAL CORP 1. .. 2.BFE ..|... .. 1,016,963 |...71.8420 |... 730,628 |.... ....1,016,894 0. . ....12/10/2020 ...|....04/05/2050 ...
149123-BJ-9 . CATERPILLAR INC ..... 1 1.F FE .. 8,411,410 |. 112.2200 |. .. 8,225,752 |. 7,778,788 |.. .0 .. (56,594) |. ....06/01/2007 .. 05/01/2031 ...
14916R-AD-6 ..... CATHOLIC HEALTH INITIATIVES . 1.. .. 1.GFE ..|.. ..901,370 |...83.5450 |.......coeennens 835,447 |.... .1,000,000 |. ....925,198 0 .. 2,779 . ...03/06/2014 ...|....11/01/2042 ...
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15189W-AD-2 ..... |CENTERPOINT ..oovivriiiiiiiiiiiiieicciiineeeccviineeeees foee e [ oo T L 2AFE L 2,121,053 |. 106.6330 |.............. 2,143,332 [ooooeiiinnnnnn 2,010,000 |.eevvunnnnnnns 2,117,061 |oeeeeenennd 0 fooeereeen (3,991) |0 el s 6.625 |...... 6.022 133,163 |....04/16/2024 ...|....11/01/2037 ...
15189X-AT-5 ..... N A |- LFFE L ...80.6130 |..ccevrrnnnnns 2,015,317 |.... .2,500,000 |.. .... 2,486,489 O i34 0 0 e 4.250 |...... 4.286 .. 106,250 |....01/10/2019 ...|....02/01/2049 ...
161175-BA-1 ... N |- 2.CFE ... ...94.4800 |.......oennnn. 1,653,404 |.... .1,750,000 |.. .... 1,750,000 O 0 o0 [0 6.484 |...... 6.484 .. 113,470 |....12/06/2016 ...|....10/23/2045 ...
171232-A0-4 ..... N A |- LFFE L . 106.1830 |..ccvvvnnnnnns 5,309,153 |.... ....5,000,000 |.. .... 4,898,882 O e 5,276 |0 e l0 6.000 |...... 6.236 ..300,000 |....06/01/2007 ...|....05/11/2037 ...
171875-AD-9 ..... CINCINNATI BELL TEL .. N |- 4.BFE ... ...94.8500 |.........onnn. 9,484,958 |.... .. 10,000,000 |.. ....9,615,675 O [ 81,548 |0 0 6.300 |...... 7.447 ..630,000 |....06/29/1999 ...|....12/01/2028 ...
172062-AE-1 ... CINCINNATI FINANCIAL . N A |- 1.GFE L. . 104.0430 |.....coeennnn. 9,728,062 |.... ....9,283,485 O [ (9,121 |0 o0 e 6.125 |...... 6.085 ..572,688 |....07/10/2017 ...|....11/01/2034 ...
172520-AG-5 ..... CINTAS CORP NO 2 N | 1.GFE L. . 105.3890 |.......oennnns 2,107,775 |.... .... 1,991,963 O 881 |0 [0 6.150 |...... 6.198 .. 123,000 |....08/17/2006 ...|....08/15/2036 ...
172967-CC-3 ..... CITIGROWP ... B .. 2.BFE ..|... . 102.8560 |... ..2,057,121 |.... .... 1,995,033 O el 371 0 0 6.000 |...... 6.034 .. 120,000 |....08/10/2004 ...|....10/31/2033 ...
172967-NM-9 ... CITIGROUP . 1 .1.GFE .. . 100.2150 |. .. 726,559 |. 726,388 |.. .0 .6.018 |......6.088 . 11,551 |....09/19/2024 .. 03/17/2026
17325F-BH-0 ..... CITIBANK NA . 2 . 1EFE .. . 100.2780 |. ..551,530 |. .550,000 |.. .0 .5.198 |......6.038 ....07/30/2024 .. 08/06/2026
17327C-AP-8 ..... CITIGROUP INC 2 .1.GFE .. . 100.0420 |. ..325,000 .325,048 |.. .0 ......5.184 |......5.328 ...09/24/2024 .. 01/25/2026 ...
191216-DT-4 ..... COCA-COLA CO ... N L .. 1.EFE ..|... ...96.1330 |... . .5,000,000 |.. .... 4,803,843 O e (D) o0 o0 e 5.400 |...... 5.649 ....12/24/2024 ...|....05/13/2064 ...
191219-AX-2 ..... COCA COLA ENTERPRISES ... I .. 1.EFE ..|... . 110.7260 |.......oeen.n. 8,858,068 |.... .8,000,000 |.. ....8,388,107 0 [ (21,993) |0 o0 6.700 |...... 6.115 ....01/13/2008 ...|....10/15/2036 ...
195869-AD-4 ..... COLONIAL PIPE LINE N A .. 1.G FE ..|... . 112.9020 |....covnnnnnns 5,645,113 |.... .5,000,000 |.. ....4,972,114 0 [ 3,440 |0 0 e 8.375 |...... 8.494 ....10/24/2000 ...|....11/01/2030 ...
195869-AG-7 ..... COLONIAL PIPE LINE N .. 1.G FE ..|... . 112.4870 |...covveennnns 2,249,734 |.... .... 2,050,236 LU SRR 1N N | N RPN | ) AN 7.630 |...... 7.181 ....056/16/2002 ...|....04/15/2032 ...
195869-AJ-1 ..... COLONIAL PIPE LINE BASIC .. N A .. 1.G FE ..|... . 105.5160 |....cceunnnnnn 7,148,692 |.... ....6,768,973 O e 512 |0 0 6.580 |...... 6.593 ....07/09/2008 ...|....08/28/2032 ...
195869-AQ-5 ..... COLONIAL PIPE LINE N | 1.GFE L. L. 78.9110 |oooeiennnnnnns 3,925,816 |.... .... 4,838,376 O 3,290 |0 [0 e 4.250 |...... 4.440 . ....04/24/2018 ...|....04/15/2048 ...
198280-AF-6 ..... COLUMBIA PIPELINE GROUP N A |- 2.AFE L. ...99.7360 |...covnnnnnnns 1,321,496 |.... .... 1,320,527 O [ 4,044 |0 [0 e 4.500 |...... 5.308 ... 29,813 |....10/08/2024 ...|....06/01/2025 ...
198280-AH-2 ..... COLUMBIA PIPELINE GROUP ... N .. 2.AFE ..|... ...96.1980 |....covnnnnnns 2,452,09 |.... .... 3,255,007 JLOJ O 72 < N | I RPN | ) A 5.800 |...... 3.826 .. 147,842 |....01/13/2022 ... |....06/01/2045 ...
199575-AT-8 ..... COLUMBUS SOUTHERN POWER . 1 L2.AFE .. . 105.8820 |. ..2,525,217 |. . 2,473,897 |.. .0 .6.600 |......6.014 157,410 |....12/13/2005 .. 03/01/2033
20030N-AN-3 ..... COMCAST CORP 1 .1.GFE .. . 107.2260 |. .. 1,072,257 |. 1,124,653 |.. .0 .6.450 |......5.067 . 64,500 |....01/23/2012 .. 03/15/2037
20030N-AV-3 ..... COMCAST CORP 1 . 1.GFE .. . 111.3600 |. ..2,069,069 |. . 2,047,562 |.. .0 .6.950 |......5.798 129,131 |....08/25/2011 .. 08/15/2037
20030N-BE-0 ..... COMCAST CORP mi .1.GFE .. ...87.2560 |. . 1,745,119 |. 1,998,779 |.. .0 .4.650 |......4.655 . 93,000 |....06/26/2012 .. 07/15/2042 ...
20030N-BK-6 ..... COMCAST CORP N . 1.GFE .. ...87.7590 |. .. 4,387,940 |. .5,000,000 .5,166,917 |.. .0 e 4750 |......4.488 237,500 |....01/21/2016 .. 03/01/2044 ...
20030N-BZ-3 ..... COMCAST CORP ... N .. 1.G FE ..|... ...76.3380 |......ounnnnns 3,816,889 |.... .5,000,000 |.. .... 4,964,467 O 941 0 [0 4.000 |...... 4.048 ..200,000 |....08/07/2017 ...|....08/15/2047 ...
20030N-CE-9 ..... COMCAST CORP ... N A .. 1.G FE ..|... ... 75.6220 |...ccovnnnnnns 3,024,874 |.... .4,000,000 |.. .... 4,058,934 0 [ (1,435) |0 o0 e 3.999 |...... 3.905 .. 159,960 |....01/17/2018 ...|....11/01/2049 ...
20030N-CK-5 ..... COMCAST CORP ... N .. 1.G FE ..|... .. 76.0160 |........oennn. 3,800,822 |.... .5,000,000 |.. .... 4,921,763 O e 1,987 o0 [0 e 4.000 |...... 4.105 ..200,000 |....02/01/2018 ...|....03/01/2048 ...
20030N-EK-3 ..... COMCAST CORP N A .. 1.G FE ..|... L.96.7170 |ooeeeennennnns 5,803,035 |.... .6,000,000 |.. ....5,973,244 0 . PRI | N RPN | R IS 5.650 |...... 5.681 . .. 177,975 |....05/20/2024 ... |....06/01/2054 ...
202795-HG-8 ..... COMMONWEALTH EDISON ... N .. 1.F FE ..|... . 102.7320 |....covvnnnnns 3,081,957 |.... .... 2,993,907 0. 857 [0 0 5.875 |...... 5.906 ... 73,438 ... .. 176,250 |....01/14/2003 ...|....02/01/2033 ...
202795-HK-9 ... COMMONWEALTH EDISON ... N A .. 1.F FE ..|... . 103.8580 |....cevvnnnnns 6,231,510 |.... .... 5,794,500 O [ 12,248 0 0 e 5.900 |...... 6.330 .. 104,233 |... .. 354,000 |....10/12/2007 ...|....03/15/2036 ...
202795-JA-9 . COMMONWEALTH EDISON 1 1FFE .. ...78.9240 |. .. 1,678,484 |. .2,062,169 |.. .0 (2,576) |. .3.800 |......3.560 . 19,000 ....06/20/2019 .. 10/01/2042 ...
207597-DV-4 . CONN LT & PWR 1 . 1EFE .. . 105.9020 |. ..5,295,106 |. .5,004,892 |.. .0 ... (305) . .6.350 |......6.337 . 26,458 ....12/17/2007 .. 06/01/2036
207597-DX-0 ..... CONN LT & PWR 1 .1EFE .. . 100.4730 |. .10,549,617 |. .9,965,791 |.. .0 28,336 | . ......6.356 201,250 ....08/17/2007 .. 03/01/2037
207597-EA-9 ..... CONN LT & PWR 1 . 1EFE .. . 104.1060 |. .. 4,164,252 |. .3,993,362 |.. .0 .6.375 |......6.393 . 85,000 ....09/10/2007 .. 09/01/2037
20826F-BC-9 ..... CONOCOPHIL €O .. 1 1FFE .. ...78.6840 |. ..9,442,119 |. 11,871,574 |.. .0 ......3.758 |......3.843 132,783 ...10/03/2022 .. 03/15/2042 ...
20826F-BU-9 ..... CONOCOPHIL CO N A .. 2.BFE ..|... ...94.6320 |........een... 3,785,296 |.... ....3,997,812 JLO N N | [ ARt | B ISP | B AU 5.200 |...... 5.204 .. 17,333 |... ....12/30/2024 ...|....06/01/2045 ...
209111-GB-3 ..... CONSOL IDATED EDISON OF NY .... N .. 1.G FE ..|... ...67.9830 |......ounnnnns 3,399,126 |.... ....4,980,770 LU Y1) I N | I RPN | ) A 3.600 |...... 3.619 ....06/03/2021 ...|....06/15/2061 ...
209111-GG-2 ..... CONSOL IDATED EDISON OF NY .... N A .. 1.G FE ..|... . 101.7230 |.oeeeennnnnnns 6,103,404 |.... ....5,945,278 O e 545 |0 0 e 5.900 |...... 5.966 ....11/20/2023 ...|....11/15/2053 ...
210518-CP-9 ..... CONSUMERS ENERGY CO ... N .. 1.F FE ..|... . 101.8290 |......oeennnns 1,018,289 |.... ....1,021,989 O e (1,479) |0 o0 e 5.800 |...... 5.524 ...09/01/2005 ...|....09/15/2035 ...
210518-CX-2 ..... CONSUMERS ENERGY CO ... N A .. 1.EFE ..|... L 787170 |t 7,364,734 |.... . .. ....1,661,899 0 [ 1,585 |0 o0 e 4.350 |...... 5.472 ....11/18/2024 ...|....08/31/2064 ...
210518-DA-1 ..... CONSUMERS ENERGY CO ... N .. 1.F FE ..|... L..78.1090 |....ccvvnnnnns 3,905,465 |.... .5,000,000 |.. ... 4,982,181 O 480 |0 [0 e 3.950 |...... 3.974 .. 197,500 |....02/15/2017 ...|....07/15/2047 ...
22822R-BH-2 ... CROWN CASTLE 1. |- LFFE L ...96.1320 |... ... 14,419,764 |.... 15,000,000 |.. ...15,000,000 JLO I I | I APt | B ISP | B AT 4.241 |...... 4.241 ..636,150 |....06/26/2018 ...|....07/15/2028 ...
23338V-AH-9 ..... DTE ELECTRIC CO ........ 1. .. 1.EFE ..|... ...79.8520 |......oounnnns 3,992,582 |.... .... 4,980,327 O o491 0 [0 4.050 |...... 4.076 .. 202,500 |....04/30/2018 ...|....05/15/2048 ...
240019-BV-0 ..... DAYTON POWER & LIGHT . 1 L2.AFE .. ...73.3560 |. ..2,200,672 |. .2,276,202 |.. .0 ......3.950 |......5.810 . 59,250 |....11/19/2024 .. 06/15/2049 ...
250847-EB-2 ..... DETROIT EDISON ... 1.. . 1.FFE ..|.. .. 5,065,610 ). 108.3320 |........eeeees 5,416,614 |.... .5,000,000 |. .... 5,039,697 O e (2,307) |eveeeeiienn0 o0 6.625 |...... 6.524 .. 331,250 |....07/05/2006 ...]....06/01/2036 ...
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250847-EH-9 ..... DETROIT EDISON ..eevieiviiiiieeeiiiiineeeceviieeeeeenns foen ven | s T LFFE L 1,417,805 |...84.0490 [........cceeen 1,625,493 [....covvnnnnns 1,815,000 [...oeevennnn 1,432,260 |.....ccevvnnnnnn 0 fooeeennnnn 12,321 |0 el s 4.500 |...... 6.605 ....10/24/2023 ...|....09/01/2041 ...
2517M-AL-7 ..... DEVON ENERGY CORPORATION .. ..LS.. |--2.BFE ... . 12,958,660 |...92.4940 |... .... 12,024,216 |.... 13,000,000 |.. ...12,969,084 0 e 1,097 |0 o0 e 5.600 |...... 5.622 ....07/05/2011 ...|....07/15/2041 ...
254687-DV-5 ... |- LEFE ... .. 7,739,776 1. 109.9170 |..eevennnnnnns 6,595,030 |.... . 1,172,420 0 [ (119,957) |0 o0 e 6.550 |...... 3.759 ....11/18/2019 ...|....03/15/2033 ...
254687-ER-3 ..... |- LFFE L ...2,566,965 |. 105.8090 |.............. 2,116,189 |.... ... 2,471,859 0 [ (20,262) |veeeeeeeeen0 [0 6.150 |...... 4.131 ....11/18/2019 ...|....02/15/2041 ...
25468P-BII-5 ... B - 1.GFE ... .. 1,111,660 |. 111.6050 |.............. 1,116,051 |.... .... 1,048,083 LU SRR £ 12 (1) N N | N RPN | ) AN 7.000 |...... 6.158 ....03/03/2004 ...|....03/01/2032 ...
25746U-AV-1 ..... DOMINION RESOURCES .... N A |--2.BFE ... .. 6,165,040 |. 102.6590 |.....eennn.ee. 5,132,929 |.... ....5,898,093 0 [ (74,834) |0 o0 e 5.950 |...... 3.752 ...01/04/2021 ...|....06/15/2035 ...
260543-CV-3 ... DOW CHEMICAL CO N |- 2.BFE ... ...83.9220 |......ouunnnns 3,776,505 |.... .... 4,498,466 L Y A N | I RPN | ) A 4.800 |...... 4.802 ....11/14/2019 ...|....05/15/2049 ...
264399-DK-9 ..... DUKE ENERGY CORP . N A .. 2.AFE ..|... . 103.9030 |...ccvvnunnnns 9,127,873 |.... ....8,538,123 JO I U T 11V I ARt | B IUUUPRPRRIN | ) AU 6.000 |...... 6.828 ....05/08/2002 ...|....12/01/2028 ...
26884A-BM-4 ..... [ERP OPERATING ..... 1 .1.GFE .. ...88.9130 |. .. 4,445,631 |. .4,986,797 |.. .0 .2.500 |......2.555 ....08/20/2019 .. 02/15/2030
26884T-AE-2 ..... ERAC USA FINANCE LLC . 1 . 1.GFE .. ...99.0170 |. .. 4,950,827 |. . 4,894,969 |.. .0 .5.625 |......5.819 ....04/15/2024 .. 03/15/2042
276480-AB-6 ..... EASTERN GAS TRAN . 1 .1.GFE .. ...72.2570 |. 1,445,145 |. .1,989,839 |.. .0 ......3.900 |......3.932 ....08/31/2022 .. 11/15/2049 ...
277432-AL-4 ..... EASTMAN CHEMICAL . N A |--2.BFE ... 1,199,100 |.. 87.0860 |... 870,857 |.... ... 1,177,448 0 [ (7,490) |0 o0 e 4.800 |...... 3.445 ...01/08/2022 ...|....09/01/2042 ...
277432-AP-5 ... EASTMAN CHEMICAL . N .. 2.BFE ..|... ...1,196,598 |...84.4450 |... 852,892 |.... ....1,179,022 JLU PO (N - T FUUUUUURRRURUOR | [ FOPPPPRPPPRRIN | B R 4.650 |...... 3.470 ....01/03/2022 ...|....10/15/2044 ...
278865-BA-7 ..... ECOLAB INC -.eeeeeeeeeeeeeeeene e e eeeeee e e e eeeene e e foen o N A 1.G FE . . 13,539,483 |...79.5420 |... .... 12,050,599 |.... ... 13,565,928 O e 22,287 0 o0 e 3.950 |...... 4.675 ...05/09/2024 ...|....12/01/2047 ...
278865-BJ-8 ..... ECOLAB INC ..LS.. N | 1.GFE L. . 14,130,050 |...58.7100 |... .... 13,503,245 |.... ... 14,147,381 O e 17,331 |0 [0 e 2.750 |...... 5.306 ....11/07/2024 ...|....08/18/2055 ...
283695-BE-3 ..... EL PASO NATURAL GAS ... o 2B FE Ll ...9,094,050 |. 104.3240 |......en...ee. 9,389,134 |.... ....9,013,217 0 [ (6,916) |veeeeeeenl0 o0 e 7.500 |...... 7.407 ....10/18/2001 ...|....11/15/2026 ...
29266M-AF-6 ..... IBERDROLA FINANCE N |- 2.AFE L . 110.5310 |... ....15,164,888 |.... ...14,119,904 O [ (24,265) oo l0 [0 6.750 |...... 6.380 . ....09/11/2014 ...|....07/15/2036 ...
20273R-AZ-2 ... ENERGY TRANSFER PARTNERS .. N A |--2.BFE ... ...96.8350 |....ccouunnnns 2,905,041 |.... .... 3,293,489 JLO I O © 15T:) N ARt | B FUUUPRRPRRIN | ) AU 5.950 |...... 5.127 (A0 ...... .. 178,500 |....12/08/2020 ...|....10/01/2043 ...
29273R-BJ-7 ENERGY TRANSFER PARTNERS N .. 2.BFE ..|... ...98.6760 |.............. 2,466,908 |.... ....2,491,733 0. 188 [0 0 6.125 |...... 6.153 ....06/18/2015 ...|....12/15/2045 ...
29273V-Al-0 ..... [ENERGY TRANSFER EQUITY LP . 1 .2.BFE .. ...96.4580 |. .. 4,822,924 |. . 4,975,499 |.. .0 .5.950 |......5.985 ...01/10/2024 .. 05/15/2054 ...
29336U-AC-1 . ENLINK MISTREAM PARTNER 1 .2.CFE .. ...91.6600 |. .. 4,582,902 |. 4,784,485 |.. .0 .5.600 |[......5.979 ....10/15/2024 .. 04/01/2044 ...
29364D-10-0 . ENTERGY ARKANSAS INC PFD .. . 3 1.F FE . ...21.9000 |. ..2,190,000 |. .2,316,000 |.. .0 .5.262 |......5.262 ....05/02/2017 ..
29364N-10-8 . ENTERGY MISSISSIPPI INC PFD ..evvvniviiiiiinieecvinian fenn e PR 1.F FE . ...22.1500 |. ..2,215,000 |. .2,312,000 |.. .0 .5.298 |......5.298 ....06/03/2017 ..
293641-10-8 ..... ENTERGY LOUISIANA HOLDINGS LLC PFD .eevenvveennnneefonn e R ] .1.FFE ...21.7500 |. ..2,175,000 |. . 100,000 .2,302,000 |.. .0 ......5.294 |......5.204 ...05/03/2017 ..
293658-AE-6 ..... ENTERGY NO PP A [ 2B ...87.0090 |.......oennnns 5,220,540 |.... .6,000,000 |.. ....6,000,000 LU RN | N | RPN | ) SN 4.510 |...... 4.510 ....11/16/2021 ...|....11/19/2036 ...
29366M-AD-0 ..... ENTERGY ARKANSAS LLC . N A |- LFFE L ...99.6640 |....cornnnnnns 6,976,452 |.... .7,000,000 |.. ....6,980,695 O e 1,875 |0 o0 e 5.150 |...... 5.192 ....01/03/2023 ...|....01/15/2033 ...
29379V-BC-6 ..... ENTERPRISE PRODUCTS ... N | 1.GFE L. ...92.0420 |.......oennnns 1,840,841 |[.... .2,000,000 |.. .... 1,997,390 O i 70 0 [0 e 5.100 |...... 5.110 . ....02/05/2014 ...|....02/15/2045 ...
20379V-BJ-1 ..... ENTERPRISE PRODUCTS ... N A |- 1.GFE L. ...89.0070 |...cevvnnnnnns 2,225,163 |.... .2,500,000 |.. .... 2,500,434 O e (1) 0 o0 e 4.900 |...... 4.898 [MN ...... .. 122,500 |....05/04/2015 ... |....05/15/2046 ...
29379V-BQ-5 ... ENTERPRISE PRODUCTS ... N | 1.GFE L. .. 80.1000 |......ceunnnns 2,002,512 |.... .2,500,000 |.. .... 2,496,968 LU R £ TN N | RN | B AN 4.250 |...... 4.258 [FA ...... .. 106,250 |....02/01/2018 ...|....02/15/2048 ...
29379V-CH-4 ENTERPRISE PRODUCTS N A .. 1.G FE ..|... ...96.2300 |...ccvnnnnnnns 9,622,993 |.... .. 10,000,000 |.. ....9,965,842 0 [ (458) |0 [0 e 5.550 |...... 5.573 ....08/01/2024 ...|....02/16/2055 ...
30231G-AW-2 ..... [EXXON MOBIL CORP . 1 .1.DFE .. .. 81.0160 |. ..4,050,817 |. .5,000,000 .5,000,000 |.. .0 4114 ... 4114 ....02/29/2016 .. 03/01/2046 ...
302491-AV-T7 ..... FMC CORP 1 .2.CFE .. ...76.5130 |. 1,530,255 |. .2,000,000 1,998,980 |.. .0 .4.500 |...... 4.503 ...09/17/2019 .. 10/01/2049
302520-AC-5 ..... FNB CORP .. 2 .2.BFE .. ...99.8520 |. ..515,238 |. . 516,000 .515,873 |.. .0 .5.150 |......5.178 ....10/24/2024 .. 08/25/2025
31428X-All-6 ..... FEDEX CORP 1 .2.BFE .. ...91.1740 |. ..4,558,706 |. .5,021,288 |.. .0 .5.100 |......5.065 ....03/10/2014 .. 01/15/2044
337738-AV-0 ..... FISERV INC ... 1 .2.BFE .. .. 81.7060 |. .. 1,634,127 |. . 2,214,647 |.. .0 ......4.400 |......3.726 ...12/04/2019 .. 07/01/2049 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION .. N A |--2.BFE ... ...99.5520 |... 995,522 |.... 993,928 O e 4,818 |0 0 e 4.350 |...... 5.505 ....07/19/2024 ...|....07/15/2025 ...
341081-FD-4 ..... FLORIDA PR & LT CO .... N | LEFE L ...96.7960 |......oennnnns 3,871,854 |.... ... 3,924,901 O 2,859 o0 [0 e 5.250 |...... 5.426 ....03/03/2011 ...|....02/01/2041 ...
341099-CB-3 ... FLORIDA PONER CORP .... N A |- LFFE L . 103.6690 |....cceennnnnt 2,073,386 |.... .... 1,986,659 O e 1,216 |0 o0 e 5.900 |...... 6.003 ....09/15/2006 ...|....03/01/2033 ...
341099-CL-1 ..... FLORIDA POWER CORP .... N | LR FE L . 107.5690 |........eennn. 6,454,165 |.... ....5,982,647 O o 781 o0 [0 6.400 |...... 6.432 ....06/11/2008 ...|....06/15/2038 ...
34959J-AH-1 ... FORTIVE CORPORATION ... N A |--2.BFE ... ...80.6250 |.........en... 6,468,561 |.... ....8,123,629 O [ (3414) |0 [0 e 4.300 |...... 4.205 ....05/08/2018 ...|....06/15/2046 ...
35561R-AA-5 ... FRED HUTCH CNCR CTR ... N | LR FE L ...92.0400 |... L T,722,149 ... . .. ....8,509, 188 O e 2171 |0 [0 e 4.966 |...... 4.871 ....08/23/2022 ...|....01/01/2052 ...
35671D-CC-7 ..... FREEPORT-MC C&G 1. |--2.BFE ... . 100.0250 |... 360,091 |.... ... 360,000 |.. 327,921 0 e 10,286 v o0 e 5.000 |...... 8.817 ...08/24/2020 ...|....09/01/2027 ...
369604-BX-0 ..... GENERAL ELECTRIC CO ... 1. .. 2.AFE ..|... . ...82.2840 |.....oounnnnns 7,579,199 |.... .9,211,000 |.. ....8,313,474 JLUJN R 1N () I N | I RN | ) AN 4.250 |...... 5.178 ...10/03/2024 ...|....05/01/2040 ...
375558-CE-1 . GILEAD SCIENCES INC 1 L2.AFE .. . 19,858,000 |...96.7170 |. . 19,343,365 |. 20,000,000 19,856,743 |.. .0 ......5.600 |......5.645 ....11/13/2024 .. 11/15/2064 ...
402479-CB-3 ... GULF POWER €O ...oovvivvveniiiiiiiiiiiiiiiiiieeeciiiianees . 1.FFE ..|.. 5,051,420 [...93.8810 [.........enn.. 5,163,479 |.... .5,500,000 |. ....5,061,173 O 9788 0 0 5.100 |...... 5.883 ... 70, .. 140,250 |....05/29/2024 ...]....10/01/2040 ...
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404119-CW-7 ..... L0 1R SRR RN T L 2.CFE | 9,938,000 |...95.5750 |.............. 9,557,549 |............ 10,000,000 |.............. 9,938,305 |..evunniiiinnnnnn (U . 1 AN | N AR | B R 6.100 |...... 6.1411A0 ..o |ovvvnnnennnnn 152,500 [onnnnnnnnnn 369,389 |....02/20/2024 ...|....04/01/2064 ...
41242%-CD-2 ... HARDIVOOD FUNDING PP ... N A |- 1.GFE L. .. 1,000,000 |...88.7840 |... .1,000,000 |.. ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 2.250 |...... 2.250 (D ....... . 22,500 |....01/10/2022 ...|....06/07/2029 ...
41242*-CE-0 ..... HARDIVOOD FUNDING PP ... N | 1.GFE L. .. 2,000,000 |...74.6090 |... ....2,000,000 O o0 o0 [0 2.710 |...... 2.710 | ....... . 54,200 |....01/10/2022 ...|....06/07/2037 ...
41242%-CF-T7 ..... HARDINOOD FUNDING PP A [ 1GFE L ...69.5180 |... ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 2.990 |...... 2.990 (D ....... ... 29,900 |....01/10/2022 ...|....06/07/2042 ...
422185-AN-0 ..... HEALTH CARE SERVICE CORP .. N | 1.GFE L. ...96.7220 |... ....10,827,106 |.... ...11,199,021 O [ 461 |0 [0 5.875 |...... 5.872 (D ....... .. 337,958 |....11/25/2024 ...|....06/15/2054 ...
422250-AG-9 ..... HEALTHCARE TRUST OF AMER .. N A |--2.BFE ... ...89.7160 |..ccevnnnnnnns 4,485,792 |.... ....4,990,740 O [ 1,622 |0 [0 e 3.100 |...... 3.139 [FA ...... .. 155,000 |....09/05/2019 ... |....02/15/2030 ...
437076-AS-1 ..... HOME DEPOT N .. 1.F FE ..|... . 105.3970 |... ... 25,295,237 |.... ...20,986,983 O [ 151,615 |0 o0 e 5.875 |...... 7.433 (D ....... ,410,000 |....01/24/2007 ...|....12/16/2036 ...
437076-BF-8 ..... HOME DEPOT ... N A |- LFFE L ...85.4390 |... ..4,271,962 |.... ... 5,295,251 O [ (9,743) |0 o0 e 4.400 |...... 3.969 ....01/12/2017 ...|....03/15/2045 ...
437076-CY-6 ..... HOME DEPOT .. 1.F FE .. . 100.1060 |. ..500,529 |. ... 500,000 |.. .0 .4.820 |......5.660 ....06/17/2024 .. 12/24/2025 ...
437076-DF-6 ..... HOME DEPOT 1.FFE .. ...95.9190 |. ..9,591,908 |. .9,858,973 |.. .0 .5.300 |......5.3% ....11/06/2024 .. 06/25/2054
437076-DG-4 ..... HOME DEPOT ... 1FFE .. ...95.7830 |. ..4,789,163 |. . 4,914,953 |.. .0 ......5.400 |......5.506 ....06/17/2024 .. 06/25/2064 ...
446150-AS-3 ..... HUNTINGTON BANCSHARES INC . |- 2.AFE L. ...87.9230 |..ccovnnnnnnns 2,637,688 |.... ....2,993,418 O e 1187 0 o0 e 2.550 |...... 2.5% ...01/28/2020 ...|....02/04/2030 ...
446150-AX-2 ..... HUNTINGTON BANCSHARES INC . |- 2.AFE L ...80.9840 |.......ounnnn. 2,154,975 |.... .... 2,563,268 0. 26,99 [0 0 2.487 |...... 2.861 ....06/06/2022 ...|....08/15/2036 ...
45138L-AT-0 ..... IDAHO POWER CORP |- LFFE L . 101.4920 |.............. 3,044,751 |.... ... 2,994,425 0 . ceen 260 foreiiiiiie 0 0 6.250 |...... 6.270 ....10/15/2007 ...|....10/15/2037 ...
454889-AR-7 ... INDIANA MICHIGAN PONER .. | 1.GFE L. L 741160 | 3,446,398 |.... ....4,928,814 O [ BT [0 [0 3.750 |...... 3.366 ....12/05/2019 ...|....07/01/2047 ...
455434-BG-4 ... IND PR & LT CO o LG FE L . 104.7520 |....covnennnns 5,237,585 |.... ....5,243,127 0 e (19,977) |0 o0 6.600 |...... 5.89% ....11/30/2023 ...|....01/01/2034 ...
458140-AY-6 ..... INTEL CORPORATION N |- 2.AFE L ...70.9890 |... ..7,098,911 |.... ....9,950,315 O s 1,320 o0 [0 e 4.100 |...... 4.134 ....05/08/2017 ...|....05/11/2047 ...
460146-CN-1 ..... INTERNATIONAL PAPER CO .. N A |--2.BFE ... ...90.3490 |... 903,489 |.... 992,639 0 [ 183 |0 0 e 5.150 |...... 5.207 ...05/14/2015 ...|....05/15/2046 ...
460690-BS-8 ..... INTERPUBLIC GROUP .. N .. 2.BFE ..|... ...73.9220 |... .. 1,478,450 |.... ....2,037,111 O e (1,799) |0 [0 e 3.375 |...... 3.226 ...12/29/2021 ...|....03/01/2041 ...
46284V-AE-1 ..... IRON MOUNTAIN INC 1 .3.CFE .. ...97.8840 |. .. 125,291 |. ... 118,840 |.. .0 .5.250 |......7.812 ....08/23/2020 .. 03/15/2028
465685-AD-7 ..... ITC HOLDINGS CORP 1 .2.BFE .. . 103.3610 |. ..5,581,478 |. .5,197,932 |.. .0 .6.375 |......6.842 ....08/17/2007 .. 09/30/2036
465685-AH-8 ..... ITC HOLDINGS CORP .. 1 .2.BFE .. ...91.6240 |. .. 5,497,415 |. .5,987,382 |.. .0 . ......5.318 ....06/26/2013 .. 07/01/2043
46625H-JM-3 . JP MORGAN CHASE & CO . | e [ TG FE L ...99.3290 |. .. 3,973,143 |. .3,975,534 |.. .0 .5.625 |......5.678 ....08/14/2013 .. 08/16/2043 ...
46647P-AX-4 ..... JPMORGAN CHASE & CO N A .. 1.F FE .. ...97.9160 |. ..4,895,778 |. .5,000,000 .5,000,000 |.. .0 0] 4452 | 4,452 ...11/28/2018 .. 12/05/2029 ...
478160-CM-4 ..... JOHNSON & JOHNSON ... N | TAFE L ... 75.1550 |..ocoiiiinnnns 3,757,734 |.... .5,000,000 |.. 4,984,265 0. 836 [0 0 3.500 |...... 3.520 ....11/08/2017 ...|....01/15/2048 ...
478165-AH-6 ..... JOHNSON (S.C.) & SON INC .. N A |- 2.AFE L. ...84.9170 |...covnnnnnnns 4,245,830 |.... .5,000,000 |.. 5,083,772 0 [ (2,282) |0 o0 e 4.750 |...... 4.626 ....11/05/2015 ...|....10/15/2046 ...
478375-AH-1 ..... JOHNSON CONTROLS N |- 2.BFE ... . 104.0750 |.....cevnnnnns 1,040,754 |.... .1,000,000 |.. 1,080,994 O [ (5378 [0 [0 6.000 |...... 5.034 ....12/28/2016 ...|....01/15/2036 ...
478375-AN-8 ..... JOHNSON CONTROLS ... N A .. 2.BFE ..|... ...84.5700 |......ouunnnns 4,181,974 |.... . 4,945,000 |.. 5,558,430 0 . o (6,018) |oeeeeeiieeeeen0 0 s 4.950 |...... 4.295 ....08/08/2022 ...|....07/02/2064 ...
482480-AJ-9 ..... KLA CORPORATION N | LR FE L ...69.1620 |.............. 2,074,864 |.... 2,830,353 O 4,089 |0 [0 e 3.300 |...... 3.645 ....03/13/2020 ...|....03/01/2050 ...
482480-AN-0 ..... KLA CORPORATION .. N A .. 1.F FE ..|... ...93.5440 |....coonnnnnns 4,677,179 |.... . 4,992,555 0 e 62 o0 o0 e 5.250 |...... 5.259 ...06/21/2022 ...|....07/15/2062 ...
487836-AT-5 ..... KELLOGG CO ..... 1 .2.BFE .. . 111.5230 |. .. 2,230,465 |. .2,000,000 . 2,149,567 |.. .0 .7.450 |......5.995 ....01/18/2007 .. 04/01/2031 ...
491674-BG-1 ..... KU ENERGY CORP 1 1.F FE .. ...94.6510 |. ..946,511 |. .1,000,000 975,158 |.. .0 .5.125 |......5.359 ....07/07/2011 .. 11/01/2040
493267-AK-4 . KEYCORP ......... 2 .3.BFE .. ...96.7740 |. .. 3,870,973 |. .4,000,000 .4,000,000 |.. .0 .5.000 |......5.000 ....09/06/2016 .. 09/15/2026
49338C-AA-1 KEYSPAN GAS EAST . 1 L2.AFE .. ...96.0480 |. ..960,479 |. .1,000,000 |.. .0 .5.819 |......5.819 ....03/28/2011 .. 04/01/2041
494368-AS-2 . KIMBERLY CLARK 1 1.F FE .. . 104.6190 |. ..1,046,188 |. .1,002,886 |.. .0 ......6.375 |......6.268 ....06/19/2002 .. 01/01/2028 ...
494368-BC-6 ..... KIMBERLY CLARK ... e [ LR FE L . 112.7660 |...ccevnnnnnnt 4,510,655 |.... .... 3,972,097 O e 1,362 |0 o0 e 6.625 |...... 6.707 ...07/25/2007 ...|....08/01/2037 ...
494550-BK-1 ..... KINDER MORGAN PARTNERS .. A1 [ 2B FE L ...94.0420 |........ennnn. 1,843,216 |.... .... 1,885,649 O [ 1,408 |0 [0 e 5.625 |...... 5.987 ....06/14/2024 ...|....09/01/2041 ...
494550-BU-9 ..... KINDER MORGAN PARTNERS .. A 2B FE L ...92.6530 |...ccovnunnnns 2,779,598 |.... ....2,921,451 0 2,208 |0 o0 e 5.500 |...... 5.726 ....12/17/2014 ...|....03/01/2044 ...
49456B-AH-4 ... KINDER MORGAN .. A1 [ 2B FE L ...93.4730 |...covnnnnnnns 4,673,641 |.... .... 4,985,804 0. R 10 I R | R AN | N 5.550 |...... 5.573 ....11/24/2014 ...|....06/01/2045 ...
49456B-AJ-0 ..... KINDER MORGAN .. A 2B FE L ...86.8520 |.......ounnnns 7,816,704 |.... ....8,983,240 0 . 22 o0 0 [ 5.050 |...... 5.064 ....02/23/2015 ...|....02/15/2046 ...
49456B-A0-4 ... KINDER MORGAN A1 [ 2B FE L ...88.2000 |.......oennnns 2,648,711 |.... ... 2,993,374 0. 140 [0 0 5.200 |...... 5.216 . ....02/22/2018 ...|....03/01/2048 ...
50075N-AZ-7 ..... KRAFT FOODS INC .. v |- 2.AFE ... . 102.3360 |....cevnnnnnns 2,558,398 |.... ....2,482,237 0 . 863 [0 0 [ 6.500 |...... 6.574 [FA ...... .. 162,500 |....02/04/2010 ...|....02/09/2040 ...
50077L-AB-2 ..... KRAFT HEINZ FOODS CO .... ..LS.. |- 2.BFE ... ...80.8510 |....ccvvnnnnns 2,425,540 |.... ... 2,992,044 0. 207 [0 0 4.375 |...... 4.39% 1D ....... .. 131,250 |....08/19/2016 ...|....06/01/2046 ...
50077L-AM-8 ..... KRAFT HEINZ FOODS CO . .2.BFE .. ...90.5900 |. ..1,811,79% |. . 1,993,457 |.. .0 73 . ......5.200 |......5.226 ....08/19/2016 .. 07/15/2045 ...
501044-BV-2 ..... KROGER €0 ...euiiiiireeniiiiiiniiniiiiiiiinienciennins L 2.AFE L . 111.8350 [....oevvennnns 3,355,042 |.... .3,000,000 |. .... 3,115,001 O e, (20,073) |.vvvvvvvnnnnnnnn0 o0 |, 8.000 |...... 7.025 ...04/28/2006 ... |....09/15/2029 ...
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501044-CT-6 ..... L0 R RPN Y T .. 2.AFE .. ...91.6370 |....covvnnnnns 4,581,872 |oieeinnnnn 5,000,000 |.eeevunninnns 5,138,202 |...eunniiiinnnnd 0 |eeens (4,900) |evveneeeennnnnd 0 foorriiiiiinns 0 |eeen 5.150 |...... 4915 [FA s v 107,292 |..oovveeee 257,500 |....01/08/2016 ...|....08/01/2043 ...
501044-DI-8 ..... KROGER CO cee |- 2.AFE )., ...94.090 |....ccoennnnns 9,409,559 |.... .. 10,000,000 |.. ....9,958,174 JLO I O ([ FORRRURRRRt | R FUUUUPRPRRPIN | ) AR - 41 ) AU 5.528 [MS ...... ... 189,444 |... ....08/20/2024 ...|....09/15/2054 ...
502431-AV-1 ..... L3HARRIS TECH INC .. voo |- 2.BFE ... ...96.0410 |...coennnnnnns 4,802,027 |.... ... 4,932,642 O e 92 o0 [0 000005.500 |- 5.593 |FA ...... ... 113,819 [... ....07/29/2024 ...|....08/15/2054 ...
51808B-AE-2 ..... LASMO (USA) INC |--2.BFE ... . 106.4950 |... ....14,376,770 |.... ...13,755,128 O e (78,797) |0 feeeeeiiiieeeeenl0002227.300 |- 6.563 [MN ...... ... 125,925 |... ....10/21/2002 ...|....11/15/2027 ...
52637TH-AA-2 ..... LEOGCARTERSVILLE LLC ...evvvveniiiiiniiiieeciiieeeees fean e e [ 1B FE L . 100.0000 |.......eennnns 1,800,000 |.... .... 1,800,000 O 0 0 [0l 40450 | 4.998 [MON ..... |eeeeeenniinnnnns 6,885 |... ....09/30/2024 ...|....04/01/2062 ...
532457-AP-3 ... ELI LILLY .... N A |- LEFE L. . 109.39%0 |....covvnnnnnn 3,828,851 |.... ....3,511,818 JOJ AU /{170 FORRRURRRRR | R FEUUPRPRRRPIN | N SO - (1 I AU 6.726 ... 118,475 |... ...07/25/2002 ...|....01/01/2036 ...
532457-8T-4 ... ELI LILLY .... N | LEFE L ...78.3610 |..ocovvnnnnnns 3,918,045 |.... .... 4,975,044 O 898 [0 [0 000003.950 |l 3.982 ... 58,153 |... ...02/20/2019 ...|....03/15/2049 ...
532457-CM-8 ... ELI LILLY N A .. 1.EFE ..|... ...91.9940 |... ..4,599,714 |.... ....4,910,190 O 190 [0 e l0 002225000 |- 5.119 ... 98,611 [... ....12/05/2024 ...|....02/09/2054 ...
536797-AE-3 ..... [LITHIA MOTORS INC-CL A 1 .3.BFE .. .. 522,000 |...96.7030 |. ..580,217 |. ....565,307 |.. .0 .6.817 ...1,233 ....03/24/2020 .. 12/15/2027
539830-AR-0 . LOCKHEED MARTIN .. 1 1.FFE .. . 13,781,601 |. 107.9480 |. .15,112,666 |. 13,865,773 |.. .0 .6.266 287,000 ....07/12/2007 .. 09/01/2036
539830-AlI-9 . LOCKHEED MARTIN .. 1 1FFE .. 5,150,000 |. 102.7830 |. .. 5,293,349 |. .5,150,000 |.. .0 ... 5.720 . 24,548 ...07/29/2011 .. 06/01/2040 ...
539830-BS-7 ..... LOCKHEED MARTIN N A |- LFFE L ... 79.9450 |......ooennnns 6,263,685 |.... ....6,233,854 O e 269 [0 0 el 40150 | 5.593 . 14,451 | ....12/24/2024 ...|....06/15/2053 ...
548661-DA-2 ..... LOWES COMPANIES N |- 2.AFE L ...91.6810 |...ccevnnnnnns 4,494,211 |.... ... 4,452,275 O e 7,092 L0 feiiiiiennl00002.5.000 . 5.810 ... 12,168 |... ....06/17/2024 ...|....09/15/2043 ...
548661-DS-3 ..... LOWES COMPANIES N A |- 2.AFE L. ...82.5200 |....covnunnnns 2,063,008 |.... .... 2,490,373 O 210 [0 0 el 40550 |l 4.576 e 27,174 .. ...04/03/2019 ...|....04/05/2049 ...
55903V-BE-2 ..... MAGALLANES INC N |- 2.CFE ... L. 74,4500 |....ooeeennnns 8,747,862 |.... ....8,775,381 O e 716 0 [0 50141 7.293 ... 177,864 |... ....12/23/2024 ...|....03/15/2052 ...
56585A-AH-5 ..... MARATHON PETROLEUM CORP N A |--2.BFE ... ...82.9760 |....covnnnnnns 2,489,289 |.... .... 2,969,253 O e 91 0 k0 40750 | 4.831 ... 41,958 |... ....09/04/2014 ...|....09/15/2044 ...
571676-AE-5 ..... MARS INC N | LEFE L ...78.8840 |.......ounnnns 1,972,102 |.... .. ....2,018,886 O e 9311 0 00000030950 |l 5.5% ... 24,688 |... ...04/23/2024 ... |....04/01/2044 ...
571748-CD-2 ..... MARSH & MCLENNAN . N A |- 1.GFE L. . ...96.0320 |... ....10,563,471 |.... .. 11,000,000 |.. ...10,879,057 JLO I O 'e'c) I FORRRPRPRRY | R FUUUUPRPRPPIN | ) SRR 2[4 1 ) AU 5.475 ... 87,450 |... ....11/06/2024 ...|....03/15/2055 ...
571748-CE-0 ..... MARSH & MCLENNAN N .. 1.G FE ..|... .. 7,998,880 |...97.1180 |....eevnnnnnnn 7,769,409 |.... ....8,000,000 |.. ... 7,998,297 LU R 1<) N N N RPN | ) SR T <1 I AN 5.351 .... 63,011 [... ....10/30/2024 ...|....11/15/2044 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIALS 1 .2.BFE .. . 10,964,910 |...80.4200 |. ..8,846,221 |. 11,000,000 10,969,414 |.. .0 .4.269 .20,778 ....12/06/2017 .. 12/15/2047
576360-AK-0 ..... MASTERCARD INC 1 .1.DFE .. ...80.1370 |. ..4,006,827 |. .5,000,000 . 4,996,042 |.. .0 .3.955 . 68,576 ....02/21/2018 .. 02/26/2048
58013\-EC-4 ..... MCDONALD'S CORP 1 L2.AFE .. . 107.5450 |. ..5,377,274 |. .5,000,000 5,014,656 |.. .0 .6.265 . 66,500 ....12/14/2007 .. 10/15/2037 ...
58013\-FA-7 ..... MCDONALD'S CORP .. mi L2.AFE .. ...89.6940 |. .. 3,879,269 |. . 4,325,000 . 4,341,005 |.. .0 .4.846 . 12,885 ...12/23/2015 .. 12/09/2045 ...
58013\-FW-9 ..... MCDONALD'S CORP N L2.AFE .. ...95.7420 |. .. 7,659,343 |. .8,000,000 7,918,210 |.. .0 ......5.521 165,922 ....11/07/2024 .. 08/14/2053 ...
585055-AT-3 ..... MEDTRONIC INC N .. 1.G FE ..|... ...96.9920 |.............. 9,699,180 |.... .. 10,000,000 |.. ....9,701,519 O 11,882 L0 00000050550 | 5.848 ... 163,417 |... ....11/17/2023 ...|....03/15/2040 ...
585055-BU-9 ... MEDTRONIC INC N A .. 1.G FE ..|... ...88.9370 |...coevnnnnnns 2,668,107 |.... .3,000,000 |.. .... 3,028,974 0 e (888) [0 o0 ]l 40625 | 4.550 .... 40,854 |... ....03/14/2017 ...|....03/15/2045 ...
58506Y-AS-1 ..... MEDSTAR HEALTH INC . N .. 1.F FE ..|... ... 72.0640 |.....covnnnnns 5,044,459 |.... .7,000,000 |.. ... 7,635,547 O e (18,534) a0 0000030626 |l 3.076 .... 95,888 |... ....12/07/2020 ...|....08/15/2049 ...
586054-AC-2 ..... MEMORIAL SLOAN-KETTERING .. N A .. 1.DFE ..|... . ...80.4730 |...cerrnnnnnns 1,730,169 |.... .2,150,000 |.. ....2,143,031 O e 11 0 [0 ]l40200 |- 4.219 ... 45,150 |... ....02/04/2015 ...|....07/01/2055 ...
58769J-AH-0 ..... MERCEDES-BENZ FIN NA N .. 1.F FE ..|... .. 2,100,000 |. 100.0210 |....eeunennens 2,100,432 |.... ....2,100,000 O 0 0 [0 000005060 |- 5.870 ... 18,332 |... ....07/31/2023 ...|....08/01/2025 ...
58769J-AV-9 ..... MERCEDES-BENZ FIN NA B .. 1.F FE ..|... . 100.1120 |..eeevnnnnnnns 1,411,584 |.... .... 1,410,000 O 0 0 [0 00050120 | 5.980 .... 12,660 |... ...07/29/2024 ...|....07/31/2026 ...
58942H-AA-9 . MERCY HEALTHCARE SYSTEM 1 .1EFE .. ...98.4260 |. .. 3,937,043 |. .4,000,000 |.. .0 .3.382 . 22,547 ....04/22/2015 .. 11/01/2025 ...
59022C-AJ-2 ..... [MERRILL LYNCH & CO . 1 L2.AFE .. . 103.5720 |. .. 1,553,583 |. .1,500,000 1,498,493 |.. .0 .6.122 . 38,697 ....02/05/2007 .. 01/29/2037
59217G-GU-7 ..... [MET LIFE GLOB . . .. 1.DFE .. ...81.9130 |. ..5,733,911 |. .7,000,000 .6,981,182 |.. .0 .1.597 . 52,442 ....01/04/2021 .. 01/07/2031
594918-BL-7 ..... MICROSOFT CORP . 1 1AFE .. ...92.2290 |. 11,989,816 |. 13,000,000 12,962,545 |.. .0 .4.471 . 93,203 ....10/29/2015 .. 11/03/2045
594918-BT-0 ..... MICROSOFT CORP . 1 1AFE .. ...79.8450 |. .. 3,992,262 |. .5,000,000 . 4,979,958 |.. .0 ...l 3727 . 73,486 ....08/01/2016 .. 08/08/2046 ...
594918-CC-6 ..... MICROSOFT CORP ... N A |- TAFE L ...61.4990 |.....oooennnns 9,224,906 |.... 15,000,000 |.. ....9,657,395 O e 14720 [0 0 el 2,525 | 5.021 .... 31,563 |... .. 189,375 |....11/08/2024 ...|....06/01/2050 ...
595017-BA-1 ..... MICROCHIP TECHNOLOGY INC .. N .. 2.BFE ..|... ...99.63%0 |... ... 11,398,695 [.... 11,440,000 |.. ...11,440,000 0 ] (82,303) [0 o0 el 42250 | 3.365 .. 162,067 |... .. 486,200 |....02/15/2022 ...|....09/01/2025 ...
595620-AB-1 ..... MIDAMERICAN ENERGY CO N A 1.F FE . . 110.2270 |...coenennnnnt 5,511,363 |.... .5,000,000 |.. .... 4,907,693 O e 9,886 [0 e l0 el 62750 |- 7.089 .. 337,500 |....05/13/2002 ... |....12/30/2031 ...
604059-AE-5 ..... MMM CORP N | 1.GFE L. . 104.4980 |.............. 9,404,823 |.... .... 8,996,039 O 871 0 000082375 | 6.387 ..573,750 |....06/18/2002 ...|....02/15/2028 ...
60871R-AH-3 ..... MOLSON COORS BREWING CO . N A |--2.BFE ... ... 79.9310 |ooeeieninnnnns 3,996,573 |.... ... 4,973,259 O e 746 |0 0]l 40200 |- 4.238 ....06/28/2016 ...|....07/15/2046 ...
609207-AP-0 ..... MONDELEZ INTERNATIONAL INC .. N |- 2.BFE ... ...81.0900 |......oennnnns 4,054,503 |.... .... 4,928,048 O i 1,655 [0 [0l 40625 |l 4.721 ....05/03/2018 ...|....05/07/2048 ...
61761J-2N-2 ..... MORGAN STANLEY .. 2.AFE ..|... ...97.9570 |..ccovnnnnnnns 2,938,710 |.... .... 2,995,990 0 e 1,568 o0 feeil0 1002032950 | 4.009 ...04/22/2015 ...|....04/23/2027 ...
62912X-AC-8 ..... NGPL PIPE LLC .. 2.CFE ..|... L 111.9810 |ooeeeeennnnnns 3,359,436 |.... ... 3,435,048 O e (21,494) L0 00000070768 | 6.129 ....06/11/2018 ...|....12/15/2037 ...
637417-A0-9 ..... NATL RETAIL PROP . L2.AFE .. ...67.7630 |. .. 4,743,425 |. 4,734,961 |.. .0 ......5.949 ....08/29/2023 .. 04/15/2051 ...
637432-CT-0 ..... NATIONAL RURAL UTILITY ..iivvveeiiiiiiiiiniiiiiiinnnnns o . 1.FFE ..|.. . 116.2970 [....oeveennnns 9,303,722 |.... .8,000,000 |. ... 7,994,285 Ol 43 0 e 0.....8.000 . 8.010 ...02/28/2002 ... |....03/01/2032 ...
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63743H-FV-9 ..... NATIONAL RURAL UTILITIES ..ovvvvviniiiiininineeevnnnnns foee vee e | s LFFE L 2,300,000 |...99.9230 |....ounnnnnnnn 2,298,240 |....cvvvnnnnn. 2,300,000 |....ccvvunnnns 2,300,000 |[..cccvvnnnnnnns (VR R | N R | I AR | B SO 3 i+ 1 I FN 5.000 ....11/01/2024 ...|....12/03/2025 ...
649538-BC-1 ..... NEW YORK LIFE GLOBAL .... B - TAFE L. 1,000,000 |. 100.1910 |....ccvvennnns 1,001,909 |.... .1,000,000 |.. ....1,000,000 O 0 0 [0 0050190 |- 5.750 ....06/15/2023 ...|....06/13/2025 ...
651229-AY-2 ..... NEWELL BRANDS INC N |- 3.CFE ..|... ...5,573,700 |...95.5220 |....eennnnnnns 4,776,002 |.... ....5,477,070 O e (13,248) |0 o0 000005.500 |- 4.775 . ....04/27/2016 ...|....04/01/2046 ...
654730-AX-1 ..... NISOURCE FINANCE CORP ... N A |--2.BFE ... . 101.1580 |..eevvnnnnnnns 9,085,972 |.... ...10,254,807 0 feeeeenn(53,016) [oeeeeeeeeenn0 o0 1enl.5.950 | 4.688 .. 534,429 |....10/06/2016 ...|....06/15/2041 ...
655844-B-9 ..... NORFOLK SOUTHERN CORP ... N |- 2.AFE L ...80.4580 |.........en.n. 2,413,737 |.... ....2,645,328 O e 12,229 L0 [0 0000003.950 | 4.959 .. 118,500 |....06/25/2013 ...|....10/01/2042 ...
665501-AN-2 ..... NORTHERN NAT GAS N A |- 1.GFE L. ...95.8500 |....cevnunnnns 3,833,999 |.... .... 3,999,198 O e (202) [0 o0 enl5.625 |l 5.626 . . .. 113,125 |....01/29/2024 ... |....02/01/2054 ...
665772-B0-1 ..... NORTHERN STATES PWR-MINN .. .. 1.F FE ..|... . 104.4140 |.......oennnns 9,365,975 |.... .... 8,909,457 O ] 16,331 L0 [0 006,500 |- 6.736 ... 194,350 |... .. 583,050 |....06/11/2002 ...|....03/01/2028 ...
665789-AW-3 ..... NORTHERN STATES PIR ... .. 1.F FE ..|... . 106.1120 |..eeevennnnnns 2,122,243 |.... .... 1,989,321 O e 466 o0 0l 8375 | 6.433 ... 42,500 |... .. 127,500 |....09/03/2008 ...|....09/01/2038 ...
665789-BA-0 ..... NORTHERN STATES PWR .1EFE .. .. 77.0160 |. 1,155,243 |. 1,225,530 |.. .0 .5.605 . 21,000 . 63,000 |....01/05/2024 .. 09/01/2048
665859-AS-3 . NORTHERN TRUST CORP ... 1.FFE .. ...95.8570 |. ..2,875,704 |. .3,000,000 |.. .0 .3.375 . 14,906 ....05/03/2017 .. 05/08/2032
666807-BP-6 ..... [NORTHROP GRUMMAN CORP ... L2.AFE .. ...78.7430 |. .. 3,937,158 |. . 4,993,089 |.. .0 ......4.039 . 42,539 ....10/10/2017 .. 10/15/2047 ...
674599-CL-7 ..... OCCIDENTAL PETROLEUM CORP . |- 2.CFE ..|... ...68.7590 |...ccovnunnnns 6,844,300 |.... ....8,478,615 JLO I O (1 :.:e N FORUPPRRt | N AP | ) AU S (1[4 1) AU 5.193 ... 154,176 |... ...08/27/2024 ...|....02/15/2047 ...
675553-AA-9 ..... OCHSNER CLINIC FND .... | 1.GFE L. ...95.6580 |.......eunnns 5,969,078 |.... ....6,319,221 LU Y 7. 7.0 IR | N RPN | ) SN J8 : A AN 5.786 ... 47,019 ... ....06/02/2017 ...|....05/15/2045 ...
677415-CF-6 ..... OHIO POWER COMPANY ... |- 2.AFE L. . 106.2040 |.............. 5,310,189 |.... ....5,190,205 JLO N SO 4570 T ARt | R AU | I SO o Y- 4[4 I AU 6.000 ... 124,667 |... ....12/15/2005 ...|....02/15/2033 ...
678858-BM-2 ..... OKLAHOMA GAS & ELECTRIC ... .. 1.G FE ..|... ... 94.2730 |..ocovvnnnnnns 1,885,466 |.... .... 1,990,960 O 33 0 00000050250 |l 5.291 o 13,417 | . ....06/24/2011 ...|....05/15/2041 ...
678858-BP-5 ..... OKLAHOMA GAS & ELECTRIC ... |- 1.GFE L. ...85.6080 |....ccvvunnnns 2,529,719 |.... .... 2,485,269 0 e 9,088 o0 el 0 el 40550 |l 5.949 ... 39,589 |... ... 67,226 |....04/15/2024 ...|....03/15/2044 ...
678858-BQ-3 ..... OKLAHOMA GAS & ELECTRIC ... .. 1.G FE ..|... ...78.0190 |....coonnnnnns 1,560,383 |.... .... 1,545,378 O . 8,388 [0 [0 00204.000 |- 5.963 (D coveves |oeviiniiieiies 3,556 |... ... 80,000 |....04/15/2024 ...|....12/15/2044 ...
678858-BR-1 ..... OKLAHOMA GAS & ELECTRIC ... |- 1.GFE L. L. 78.9170 |.oeeeennennnns 2,584,516 |.... .... 3,351,260 0 e (2,200) [eveeeeeeeeen0 o0 40150 |l 3.989 A0 ...... ... 33,978 |... .. 135,913 |....06/05/2017 ...|....04/01/2047 ...
679574-AG-8 ..... OLD DOMINION ELECTRIC ... .. 1.EFE ..|... . 100.4900 |..........n... 1,339,869 |.... ... 1,333,333 O 0 0 [0 000062210 |l (T2 [V 10 R AR 6,900 |... ....12/12/2002 ...|....12/01/2028 ...
681936-BM-1 ..... OMEGA HEALTHCARE ...... .2.CFE .. ...88.7290 |. .. 4,436,432 |. . 4,944,311 |.. .0 .3.580 . 70,313 ....10/07/2020 .. 02/01/2031
68233J-AS-3 . ONCOR ELECTRIC DELIVERY 1.F FE .. ...95.7040 |. .. 2,486,386 |. .3,187,752 |.. .0 .3.531 . 11,475 ....06/20/2019 .. 06/01/2042
682680-BW-2 ..... ONEOK INC ............. .2.BFE .. ...74.5600 |. .. 1,491,201 |. 1,999,358 |.. .0 .4.202 . 24,733 ....02/27/2024 .. 03/15/2045
68268N-AG-8 ..... ONEOK PARTNERS LP ..evvveniiiiiiiinieeciiiieeeeeenii fean e .2.BFE .. ...99.3880 |. ..993,882 |. 993,777 |.. .0 .6.186 . 25,521 ....01/24/2011 .. 02/01/2041 ...
68389X-BJ-3 ..... ORACLE CORP ...eeeeeeeeeeeeeeeeeeeie e e e e eeene e e eennnns foen o .2.BFE .. .. 76.8610 |. ..6,917,525 |. .8,837,942 |.. .0 e 4127 166,000 ...04/28/2017 .. 07/15/2046 ...
690742-A0-4 ..... OWENS CORNING .. .. 2.BFE ..|... ...99.0790 |... 4,953,927 |.... 4,934,187 O e 887 feinnl0 [0 0000050950 |l 6.046 e 13222 | ....06/29/2024 ...|....06/15/2054 ...
69349L-AS-7 ..... PNC BANK NA - 1.GFE ... ...89.8250 |... 5,389,503 |.... .. 5,986,986 O e 2,478 o0 k0 000222.700 |- 2.748 ... 31,050 |... ....10/17/2019 ...|....10/22/2029 ...
694308-GY-7 ..... PACIFIC GAS & EL . |- 2.BFE ... ...81.3110 |... 8,131,117 |.... .. 10,000,000 |.. 8,397,526 O . 18,926 [0 00040500 |- 6.021 .... 20,000 |... ....08/28/2024 ...|....12/15/2041 ...
694308-JM-0 ..... PACIFIC GAS & EL ... |--2.BFE ... ...96.8360 |... 2,420,8% |.... .2,500,000 |.. 2,666, 145 0 [ (30,267) [oveeeeeeeeeen0 o0 el 40550 |l 3.163 .... 56,875 |... ....07/13/2020 ...|....07/01/2030 ...
694308-UN-8 ... PACIFIC GAS & EL ... |- 2.BFE ... ...86.7690 |... 2,169,216 |.... 2,866,859 LU SRR £ 710N N | N RPN | ) R . <1 I AN 4.022 .... 61,875 [... ....07/13/2020 ...|....07/01/2050 ...
6944PL-2T-5 ... PACIFIC LIFE GF I . B .. 1.DFE ..|... . 100.2390 |... 1,002,389 |.... 1,000,000 O 0 0 [0 000250350 | 5.953 |MJSD .eee [oenneieeinnnnnns 2,352 |... ...06/08/2023 ...|....06/16/2025 ...
695114-BT-4 ..... [PACIFICORP ... 1 1FFE .. . 113.8150 |. .. 3,414,460 |. . 2,995,643 |.. .0 .7.725 . 29,517 ....11/16/2001 .. 11/15/2031 ...
695114-CD-8 . PACIF | CORP 1 1.FFE .. . 100.4520 |. .. 3,596,164 |. .3,580,000 . 4,059,521 |.. .0 ..(29,308) | .4.325 . 51,463 ....10/06/2016 .. 04/01/2037
695114-CG-1 ..... PACIFICORP ... 1 1FFE .. . 104.7690 |. ..3,143,073 |. .3,000,000 3,191,324 |.. .0 ..(10,071) | .5.546 . 39,583 ....02/17/2011 .. 10/15/2037
69512E-GK-5 ..... SCOTTISH POVER . 1 1.FFE .. . 101.2520 |. ..7,087,628 |. .6,906,717 |.. .0 82,536 | .8.068 216,584 ....05/11/2001 .. 01/15/2026
701094-AL-8 ..... PARKER HANNIFIN .. 1 L2.AFE .. ...80.2130 |. ..4,010,656 |. . 4,982,436 |.. .0 ......4.124 . 68,333 ....12/11/2017 .. 03/01/2047 ...
70109H-AN-5 ..... PARKER-HANNIFIN CORP . N A |- 2.AFE L. ...85.6450 |... 856,449 |.... 998,907 O e 32 o0 k0 el 40450 | 4458 [MN ..o oeennniieeeeene 4,944 |... . ... 11/18/2014 .. |....11/21/2044 ...
70213H-AD-0 ..... PARTNERS HEALTHCARE SYST N |- 1.DFE ... ...76.8360 |.......oeennn. 3,841,823 |.... ....5,000,000 O 0 0 [0 000003.765 | 3.765 [ ....... s 94125 | .. 188,250 |....12/14/2017 ...|....07/01/2048 ...
708696-BV-0 ..... PENNSYLVANIA ELECTRIC CO N A |- 2.AFE L. . 103.3990 |...ccvvnnnnnns 2,171,383 |.... ....2,774,429 JLO I U 1+ 1011 ARt | N FUUPUPRPRRIN | ) AU i [0 I AU 3.237 A0 ...... ... 32,288 |... .. 129,150 |....12/16/2021 ...|....10/01/2038 ...
713448-C0-9 ... PEPSICO INC .. N .. 1.EFE ..|... ...84.8190 |.....oovnnnnns 1,938,958 |.... .... 1,920,752 O 6,890 [0 [0l 4250 | 5.594 | A0 ...... .... 18,621 [... . 97,155 |....04/15/2024 ...|....10/22/2044 ...
713448-CZ-9 ..... PEPSICO INC .. N A 1.EFE ..|... ...86.7890 |..ccevnnnnnnns 1,822,574 |.... ....2,286,529 0 e (6,010) v o0 el 40600 |- 3.961 () ....... ... 44,007 |... . 96,600 |....02/04/2019 ...|....07/17/2045 ...
T13448-EG-9 ..... PEPSICO INC .. N | LEFE L . 108.7930 |....cevvnnnnns 1,740,69% |.... ... 1,784,776 LU R 010057 N N N RPN o I R 1[04 I AN 3.964 MS ...... .een 37,333 ... 112,000 |....01/04/2019 ...|[....03/01/2029 ...
713448-FZ-6 ..... PEPSICO INC .. 1 .. 1.EFE ..|... ...96.4990 |....coonnnnnns 4,824,967 |.... .... 4,987,193 O e (B o0 feeeiiiiieeel0 100052250 |- 5.267 (W ....... .. 119,583 |... ....07/15/2024 ...|....07/17/2054 ...
718172-BD-0 ..... PHILIP MORRIS INTERNAT-I/1 1.6 FE ..|... ...89.4440 |.............. 3,025,005 |.... .... 3,524,868 O v (BT 0 [0l 40875 | 4.539 |WN ...... .. 164,873 |....05/31/2018 ...|....11/15/2043 ...
718172-BL-2 ..... PHILIP MORRIS INTERNAT-I/1 . .. 1.G FE .. ...81.6300 |. 1,043,228 |. 1,817,712 .. .0 ......4.021 . 54,315 |....12/20/2017 .. 11/10/2044 ...
718546-AH-7 ..... PHILLIPS 66 .... 1.. L 2.AFE L ...99.3810 [...ooovnnnnnns 1,987,622 |.... .2,000,000 |. .... 1,999,601 Ol o0 o 0).00.5.875 .l 5.876 |IN ...... .. 117,500 |....01/29/2013 ...]....05/01/2042 ...
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72650R-AR-3 ..... PLAINS ALL AMER PIPELINE T L 2BFE | 1,984,143 |. 104.8020 |.............. 2,096,036 [...eeeeennnnn 2,000,000 |.eeevenninnns 1,989,794 [.....coevnnnnnnnd (U RS X N | N AR | B RN 6.650 |...... 6.712 ....07/19/2007 ...|....01/15/2037 ...
731020-AA-4 ..... POLAR TANKERS INC N A .. 1.F FE ..|... . 102.8%0 |... ....23,076,336 |.... 22,426,869 |.. ...22,037,504 0 feeeeennn 27,308 e o0 e 5.951 [...... 6.261 ....01/30/2024 ...|....05/10/2037 ...
737679-DB-3 ..... POTOMAC ELECTRIC PIR CO .. N .. 1.F FE ..|... . 109.4980 |........eennn. 3,284,951 |.... ....2,975,898 O s 1136 |0 [0 6.500 |...... 6.592 ....03/24/2008 ...|....11/15/2037 ...
740189-AP-0 ..... PRECISION CASTPARTS CORP .. N A .. 1.CFE ..|... ...84.9520 |.....oouunnnns 4,523,675 |.... .... 4,647,965 O e 2,861 |0 o0 e 4.375 |...... 5.410 ...11/06/2024 ...|....06/15/2045 ...
74350L-AC-8 ..... PROLOGIS TARGETED US N .. 1.G FE ..|... ...98.1310 |.oooivnnnnnnns 6,869,157 |.... ....6,955,728 LU RN 111+ T N | I RN | ) AN 5.250 |...... 5.332 ....08/08/2024 ...|....01/15/2035 ...
743756-AC-2 ..... PROV ST JOSEPH HLTH OBL ... N A .. 1.F FE ..|... .. 2,500,000 |...73.6120 |.eeeennnnnenn 1,840,301 |.... ....2,500,000 JL I I | I APPSRt | B IR | ) FOU 3.744 |...... 3.744 ...09/20/2016 ...|....10/01/2047 ...
T43756-AE-8 ..... PROV ST JOSEPH HLTH OBL ... N .. 1.F FE ..|... .. 4,000,000 |...75.3960 |........ce..e. 3,015,847 |.... ....4,000,000 LU RN | N | RN | B SN 3.930 |...... 3.930 ....01/30/2018 ...|....10/01/2048 ...
744448-CJ-8 ..... PUBLIC SERVICE COLORADO ... N A .. 1.F FE ..|... L T7.8790 |oeeeeeinnnnnns 3,893,942 |.... ....4,716,921 0 e 9,961 |0 o0 e 3.950 |...... 4.405 ....01/15/2019 ...|....03/15/2043 ...
744448-CN-9 ..... [PUBLIC SERVICE COLORADO 1 .1EFE .. ...74.2830 |. .. 4,690,989 |. .6,027,840 |.. .0 . 7,662 |. .3.800 |......4.112 ....06/15/2018 .. 06/15/2047
744560-BF-2 . PUBLIC SVC EL & GAS 1 1.FFE .. ...78.4710 |. .. 3,928,557 |. .5,302,265 |.. .0 .. (11,046) |. .4.000 |...... 3.563 ...12/2172017 .. 06/01/2044
74460W-AH-0 ..... [PUBLIC STORAGE ...... 1 1FFE .. ...95.2360 |. ..5,714,152 |. .5,857,269 |.. .0 L. 549 | ......5.350 |......5.516 ....11/06/2024 .. 08/01/2053 ...
745332-Bli-5 ... PUGET SOUND ENERGY INC .. N A .. 1.F FE ..|... . 107.1910 |... 4,287,627 |.... .... 4,150,343 0 e (8,770) |0 o0 e 6.724 |...... 6.259 ...10/18/2007 ...|....06/15/2036 ...
745332-CB-0 ..... PUGET SOUND ENERGY INC .. N .. 1.F FE ..|... . 100.0720 |... 2,001,447 |.... 2,431,003 [0 (20,437) |ovvveeeeiennnnnd o0 e 5.79% |...... 3.902 MS ...... .. 115,900 |....12/05/2012 ... |....03/15/2040 ...
745332-CC-8 ..... PUGET SOUND ENERGY INC .. N A .. 1.F FE ..|... ...98.4380 |... 5,660,193 |.... ....6,669,090 JU Y AU (40,724) |vveeeeeennnn0 [0 e 5.764 |...... 4.339 | ....... .. 331,430 |....05/24/2018 ...|....07/15/2040 ...
745332-CD-6 ..... PUGET SOUND ENERGY INC .. N .. 1.F FE ..|... ...97.9910 |... I RN | N | RPN | B SN 5.638 |...... 5.638 [AO ...... .. 56,380 |....03/22/2011 ...|....04/15/2041 ...
747525-AV-5 ..... N A |- LFFE L ...82.6520 |... . O e 19 0 [0 e 4.300 |...... 4.301 ....05/19/2017 ...|....05/20/2047 ...
75513E-CC-3 ... N |- 2.AFE L .. 4,800,907 |...79.8290 |... 4,474,435 |.... O e 5,715 o0 [0 e 4.200 |...... 5.3712 ....10/02/2024 ...|....12/15/2044 ...
761713-BB-1 ..... REYNOLDS AMERICAN INC ... N A |- 2.AFE L. ...95.2000 |... 4,759,983 |.... ....5,838,177 0 [ (24,998) |0 o0 e 5.850 |...... 4.577 ...05/24/2017 ...|....08/15/2045 ...
771196-AU-6 ..... ROCHE HLDGS INC N .. 1.CFE ..|... . 115.6370 |... 1,156,372 |.... 980,290 L Y L. N | RN | B FN 7.000 |...... 7.223 ....02/18/2009 ...|....03/01/2039 ...
771367-CD-9 ..... ROCHESTER GAS & ELECTRIC 1 1.F FE .. ...95.6760 |. 1,913,525 |. .2,024,9%1 |.. .0 ..(11,085) |. .3.100 |......2.522 ....08/20/2019 .. 06/01/2027
TT340R-AN-9 ..... ROCKIES EXPRESS PIPELINE 1 .3.BFE .. ...95.1440 |. .. 2,854,330 |. . 3,295,434 |.. .0 .. (11,675) |. .6.875 |......5.888 ....06/27/2019 .. 04/15/2040
78516F-AB-5 ..... SABAL TRAIL TRANS ..... 1 L2.AFE .. ...87.8850 |. .. 2,636,547 |. .3,004,832 |.. .0 ... (274) |. .4.682 |......4.665 ....04/26/2018 .. 05/01/2038
797440-BL-7 ..... SAN DIEGO GAS & EL . mi 1.F FE .. ...96.1200 |. ..4,806,015 |. .5,662,550 |.. .0 ..(30,240) |. .5.360 |......4.173 ....06/01/2018 .. 05/15/2040 ...
797440-BV-5 ..... SAN DIEGO GAS & EL .... N 1.FFE .. ...74.8120 |. .. 3,740,582 |. .5,000,000 .4,981,076 |.. .0 eeenn3.750 |......3.775 ...06/05/2017 .. 06/01/2047 ...
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP .. N .. 1.G FE ..|... ...83.8870 |... 4,194,366 |.... .5,000,000 |.. ....4,980,210 O v 45 |0 [0 4.800 |...... 4.828 ....02/11/2019 ...|....04/15/2048 ...
822905-AE-5 ... SHELL F INANCE N A |- 1.DFE ... ...78.4260 |... 9,411,095 |.... 12,000,000 |.. ...11,821,426 0 [ 1,064 |0 o0 e 4.000 |...... 4.105 ....10/03/2024 ...|....05/10/2046 ...
824348-BM-7 ..... SHERWIN-WILLIAMS CO/THE ... N |- 2.BFE ... ...66.3540 |... 1,327,086 |.... .2,000,000 |.. ....1,99%,867 L Y A PR | I RN | ) SN 3.300 |...... 3.309 ...03/03/2020 ... |....05/15/2050 ...
830867-AA-5 ..... DELTA AIR LINES/SKYMILES DELTA AIR CORP .. N A |- 2.AFE L. ...99.5660 |... 0 e 1,087 0 o0 e 4.500 |...... 5.382 ....09/11/2024 ...|....10/20/2025 ...
832696-AN-0 ..... SMUCKER JM CO N |- 2.BFE ... ...90.6080 |... O e (5,292) |0 e l0 e 4.250 |...... 3.478 ....12/04/2019 ...|....03/15/2035 ...
837004-CB-4 ..... SOUTH CAROLINA ELE & GAS .. N A .. 1.F FE ..|... . . 104.1350 |... 5,206,751 |.... .... 4,996,698 O e 185 |0 o0 6.050 |...... 6.057 ...01/07/2008 ...|....01/15/2038 ...
842320-AA-2 ... SOUTHERN BAPTIST HOSP. 1 .1.CFE .. 1,300,000 |...88.6850 |. .. 1,152,910 |. .1,300,000 |.. .0 .4.857 |......4.857 ....06/21/2015 .. 07/15/2045 ...
842400-EV-1 ..... SOUTHERN CAL EDISON 1 . 1.GFE .. 3,912,200 |. 102.2270 |. ..4,089,065 |. .4,000,000 .3,950,905 |.. .0 .5.750 |......5.910 ....10/19/2006 .. 04/01/2035
842400-GG-2 ..... SOUTHERN CAL EDISON 1 .1.GFE .. 999,300 |...77.0150 |. ..770,150 |. .1,000,000 .999,367 |.. .0 .4.000 |......4.004 ....03/21/2017 .. 04/01/2047
842400-GK-3 ..... SOUTHERN CAL EDISON 1 . 1.GFE .. 4,841,450 |.. 78.0180 |. .. 3,900,881 |. .4,861,4% |.. .0 4,125 |......4.315 ....05/30/2018 .. 03/01/2048
842400-GY-3 ..... SOUTHERN CAL EDISON 1 .1.GFE .. 4,965,350 |...62.8200 |. .. 3,140,983 |. . 4,968,363 |.. .0 ......2.950 |......2.985 ....01/05/2021 .. 02/01/2061 ...
844895-AL-6 ..... SOUTHIEST GAS .. 2.BFE ..|... 4,284,755 |. 104.0290 [......ceeenn 4,889,368 |.... .... 4,639,435 0 [ 33,852 |0 [0 8.000 |...... 8.882 ...05/24/2001 ...|....08/01/2026 ...
85434V-AA-6 ..... STANFORD HEALTH CARE |- 1.DFE ... .. 4,000,000 |...77.0020 |....eunnnnnens 3,080,087 |.... ....4,000,000 LU RN | N | RN | B SN 3.795 |...... 3.79% ....01/09/2018 ...|....11/15/2048 ...
854502-AJ-0 ..... STANLEY BLACK & DECKER INC .. ..LS.. |- 2.AFE L. ...85.2200 |....covnunnnns 1,704,393 |.... ....1,997,915 O e 83 |0 [0 e 4.850 |...... 4.857 ...10/30/2018 ...|....11/15/2048 ...
857449-AD-4 ... STATE STREET BANK & TRUST ... 1.CFE ..|... . 100.1050 |.....cevnnnnns 1,201,257 |.... .... 1,200,000 0. RN | N AR | R RN 4.950 |...... 5.040 ....11/20/2024 ...|....11/25/202%6 ...
863667-AJ-0 ..... STRYKER CORP |- 2.AFE L. ...86.8570 |...ccvnnnnnnns 4,342,830 |.... ....5,278,172 0 [ (8,289) |0 [0 e 4.625 |...... 4.222 ....05/24/2016 ...|....03/15/2046 ...
871829-BR-7 ..... SYSCO CORP ... N |- 2.BFE ... ...64.5690 |.............. 6,456,931 |.... . . .... 9,949,529 O v 1,164 |0 [0 3.150 |...... 3.178 ....12/03/2021 ...|....12/14/2051 ...
87612E-AU-0 ..... TARGET CORP . 1 .. 1.F FE ..|... L 114.3230 |..oconnnnnnnns 4,572,925 |.... ....4,000,000 |.. .... 4,043,886 0 . e (2,087) |eeeeeieeeee0 0 | 7.000 |...... 6.871 ...01/22/2008 ...|....01/15/2038 ...
880451-AU-3 ..... TENNESSEE GAS PIPELINE .... . .. 2.BFE ..|... . . 114.1340 |.ooeevnnnnnnns 6,163,220 |.... ....5,400,000 |.. ....5,397,330 O i 82 o0 [0 e 7.625 |...... 7.629 ....11/15/2001 ...|....04/01/2037 ...
882384-AE-0 ..... TEXAS EASTERN TRANSMISSI 1 L2.AFE .. . 10,052,900 |...76.9460 |. .. 7,694,622 |. 10,000,000 10,052,236 |.. .0 oo 4150 ... 4,114 ...02/17/2022 .. 01/15/2048 ...
882926-AA-6 ..... TEXAS INSTRUMENTS INC ... 1.. . 1.EFE ..|.. .. 9,087,100 )...90.0800 |.............. 9,008,016 |.... .. 10,000,000 |. ....9,087,163 O i 83 0 0 5.050 |...... 5.633 ...12/20/2024 ...|....05/18/2063 ...
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88579Y-AZ-4 ..... R (SRR Y T L 1GFE o 1,554,080 |...72.7410 |.....cevnnnnns 1,454,820 |...ooennnnnnns 2,000,000 |.eeevenninnns 1,567,733 |oooviiiies (U (e Y1 R | RN | B AN 3.625 |...... 5.264 ....07/24/2023 ...|....10/15/2047 ...
88732J-BB-3 ..... TIME WARNER CABLE INC ... N A |- 2.CFE ..|... ...84.9900 |....coennnnnns 5,099,385 |.... ....5,894,721 0 e 3,686 e o0 e 5.500 |...... 5.663 ....06/04/2015 ...|....09/01/2041 ...
889175-BD-6 ..... TOLEDO EDISON COMPANY ... N | 1.GFE L. . 105.3010 |...cevvnnnnnns 3,159,034 |.... ....2,960,705 O 2,083 o0 o0 6.150 |...... 6.303 ....05/16/2007 ...|....05/15/2037 ...
889184-AA-5 ..... TOLEDO HOSPITAL/THE N A |- 3.BFE ..|... L. 73,4370 |.oeeeennnnnnns 1,468,745 |.... ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 4.982 |...... 4.982 ....09/23/2015 ...|....11/15/2045 ...
891160-MJ-9 ..... TORONTO-DOMIN BK ... 2 .. .. 1.G FE ..|... L.97.1760 |.ooeevennnnnns 4,129,975 |.... .... 4,246,703 O 405 |0 [0 3.625 |...... 3.637 ...09/08/2016 ...|[....09/15/2031 ...
89236T-ML-6 ..... TOYOTA .. 1.EFE ..|... . 100.4800 |... 325,000 JLU I I | I APt | B ISP | ) AT 5.260 |...... 6.110 ...08/06/2024 ...|....08/07/2026 ...
89236T-MR-3 ..... TOYOTA I .. 1.EFE ..|... . 100.0330 |... .... 1,500,000 LU RN | N | RN | B SN 4.940 |...... 5.270 ....10/07/2024 ...|....04/10/2026 ...
89417E-AM-1 ... TRAVELERS COS INC N A .. 1.F FE ..|... ...79.1480 |... ....1,992,611 O e 199 |0 0 e 4.000 |...... 4.025 ...05/15/2017 ...|....05/30/2047 ...
89417E-AP-4 ..... TRAVELERS COS INC ..... 1 1FFE .. ...79.8700 |. 4,111,562 |.. .0 .4.100 |......5.428 ....11/20/2024 .. 03/04/2049
89566E-AH-1 ..... TRISTATE GEN/TRANS ASSN 1 L2.AFE .. .. 78.1780 |. .9,606,897 |.. .0 .4.700 |......4.612 ....09/03/2015 .. 11/01/2044
896516-AA-9 ..... TRINITY oo 1 .1.DFE .. .. 81.7110 |. . 1,398,791 |.. .0 n4125 413 ....02/05/2015 .. 12/01/2045 ...
89788N-AA-8 ..... TRUIST FINANCIAL CORP ... 2 .. |- 2.AFE L. ...94.4650 |.............. 4,723,253 |.... ....5,000,000 O 0 0 [0 e 4.916 |...... 4.916 ...07/25/2022 ...|....07/28/2033 ...
902494-8D-4 ..... TYSON FOODS INC N |- 2.BFE ... L..82.1780 |..ccovvnnnnnns 6,574,262 |.... B R 13 (G R | R RPN 1+ T AR | I RPN | ) RN 4.550 |...... 4.586 ....06/23/2017 ...|....06/02/2047 ...
902917-AH-6 ..... WASTE MANAGEMENT INC .... N A .. 1.G FE ..|... . 107.2590 |...cevvnnnnnns 7,791,316 |.... ....7,858,927 0 [ (152,000) |oeeeeeeeeeen0 e l0 e 7.000 |...... 4.471 ....08/25/2014 ...|....07/15/2028 ...
907818-EM-6 ..... UNION PACIFIC CORP ... N .. 1.G FE ..|... L. 74.6180 |..ocovnnnnnnns 4,074,869 |.... .. ....5,701,959 O e (9,188) |0 o0 e 3.799 |...... 3.518 ....12/22/2016 ...|....10/01/2051 ...
907818-FG-8 ..... UNION PACIFIC CORP .... N A .. 1.G FE ..|... . L 71.5730 |oeeeieniinnnns 7,157,326 |.... .. 10,000,000 |.. ...11,730,231 0 [ (52,273) |0 o0 e 3.839 [...... 2.9% ....05/18/2020 ...|....03/20/2060 ...
911312-AN-6 ..... UNITED PARCEL SERVICE ... N .. 1.F FE ..|... .. 1,973,600 |...93.1330 |..eeuunnnnnnns 1,862,664 |.... .2,000,000 |.. ....1,981,365 LU R £ T N | N RN | ) SN 4.875 |...... 4.960 ....11/08/2010 ...|....11/15/2040 ...
911312-CE-4 ..... UNITED PARCEL SERVICE ... N A |- LFFE L . 14,975,850 |...97.6170 |... .... 14,642,600 |.... 15,000,000 |.. ...14,975,099 JLO N U (/51 DN ARt | B IR | ) AU 5.500 |...... 5.511 ...05/20/2024 ...|....05/22/2054 ...
911312-CF-1 ..... UNITED PARCEL SERVICE N .. 1.F FE ..|... ...97.0240 |.......oennnns 3,880,974 |.... ... 3,973,924 U R ( 51 N AU | RPN | ) AN 5.600 |...... 5.641 ....06/20/2024 ...|....05/22/2064 ...
913017-BP-3 ..... UNITED TECHNOLOGIES 1 L2.AFE .. . 104.8130 |. .. 3,144,376 |. . 2,958,454 |.. .0 .6.125 |......6.278 ....05/29/2008 .. 07/15/2038
913017-CA-5 ..... UNITED TECHNOLOGIES 1 L2.AFE .. .. 80.7870 |. .. 4,039,351 |. . 4,994,331 |.. .0 .4.150 |......4.158 ....04/29/2015 .. 05/15/2045
913017-CJ-6 ..... UNITED TECHNOLOGIES ... 1 L2.AFE .. ...75.4630 |. ..3,773,156 |. . 4,862,272 |.. .0 .3.750 |......3.939 ....01/12/2017 .. 11/01/2046
91324P-DF-6 ..... [UNITEDHEALTH GROUP INC mi 1FFE .. ...74.4200 |. .. 3,720,987 |. .4,960,407 |.. .0 .3.750 |......3.802 ....10/18/2017 .. 10/15/2047 ...
91324P-DL-3 ..... [UNITEDHEALTH GROUP INC N 1.F FE .. ...80.2670 |. ..4,013,367 |. .5,000,000 . 4,969,763 |.. .0 e 4.250 |......4.291 ...06/14/2018 .. 06/15/2048 ...
91324P-EL-2 ..... UNITEDHEALTH GROUP INC .. N .. 1.F FE ..|... ...86.2400 |.............. 5,174,407 |.... .6,000,000 |.. ....5,942,108 O e 519 |0 [0 4.950 |...... 5.007 ...05/17/2022 ...|....05/15/2062 ...
91324P-FE-T7 ..... UNITEDHEALTH GROUP INC .. |- 1L.EFE ... . 100.2710 |... ..375,000 |.. J I N | I FORRRRRt | B ISP | B AU 4.990 |...... 5.850 ...07/23/2024 ...|....07/15/2026 ...
91324P-FN-9 ... UNITEDHEALTH GROUP INC .. | LR FE L ...97.2380 |... L 7,779,045 |.... .8,000,000 |.. LU R 2!+ ) N N | I RPN | ) I 5.750 |...... 5.789 ....07/23/2024 ...|....07/15/2064 ...
91731K-AA-8 ..... USB CAPITAL IX .. 2.BFE ..|... ...86.7650 |... ....19,088,300 |.... 22,000,000 |.. J I N | I FORRRRRt | B ISP | B AU 5.938 |...... 7.99% 1,104,497 |....04/05/2024 ...|....01/01/9999 ...
91911A-AA-2 ..... VALENCIA GROVE Il LLC ... B .| 1.BFE ..|... . 100.0000 |.......eennnns 1,000,000 |.... .1,000,000 |.. L RN | N | RPN | B FON 4.450 |...... 5.508 ... 17,208 |....07/31/2024 ...|....12/01/2062 ...
92343V-CQ-5 VERIZON COMMUNICATIONS .. N A .. 2.AFE ..|... . ...92.5880 |...ccevnnnnnns 3,703,509 |.... ....4,000,000 |.. .... 3,982,409 O e 1,381 |0 o0 e 4.400 |...... 4.455 ...10/22/2014 ...|....11/01/2034 ...
92343V-CX-0 . VERIZON COMMUNICAT1ONS 1 L2.AFE .. . 18,170,528 |...83.3730 |. . 15,579,897 |. 18,687,000 18,246,655 |.. .0 .4.522 |......4.687 ....08/25/2015 .. 09/15/2048 ...
92343V-GB-4 . VERIZON COMMUNICATIONS 1 L2.AFE .. . 16,171,760 |...70.5760 |. . 15,526,796 |. 22,000,000 16,218,569 .0 .3.550 |[......5.443 ....07/10/2024 .. 03/22/2051
92345Y-AE-6 ..... [VERISK ANALYTICS INC . 1 .2.BFE .. ...94.0330 |. ..5,641,972 |. .6,000,000 8,016,202 .0 . (71,198) | .5.500 |......3.232 ....01/12/2021 .. 06/15/2045
925524-AH-3 .| VIACOM INC. ... 1 .2.CFE .. . 108.3250 |. .. 7,582,753 |. 7,520,773 .0 ..(78,085) | .7.875 |......6.249 ....05/16/2014 .. 07/30/2030
925524-AX-8 . VIACOM INC. .... 1 .2.CFE .. . 101.6010 |. ..2,032,024 |. 1,987,485 |.. .0 ......6.875 |......6.954 ...10/27/2006 .. 04/30/2036 ...
927804-GS-7 ..... VIRGINIA ELECTRIC & POWER N A |- LFFE L ...96.8880 |....cevnunnnns 3,875,525 |.... ... 3,982,419 O e (18 0 o0 e 5.550 |...... 5.580 ... 85,717 |... ....08/06/2024 ...|....08/15/2054 ...
92826C-AF-9 ..... VISA INC N |- 1.DFE ... ...85.5730 |.....cuunnnnns 4,278,673 |.... .... 4,993,068 O 198 |0 [0 e 4.300 |...... 4.310 .... 10,153 |... ...12/09/2015 ... |....12/14/2045 ...
92840V-AL-6 ..... VISTRA OPERATIONS CO LLC .. N A .. 2.CFE ..|... ...99.9730 |..ceoinnnnnnns 1,571,578 |.... .... 1,572,353 0 e (828) |0 o0 e 5125 |...... 5.028 ..10,742 |... ....11/19/2024 ...|....05/13/2025 ...
928668-CJ-9 ..... VOLKSWAGEN GROUP AMERICA .. - 1.GFE ... . 100.2020 |... LU RN | N | RN | B SN 5.550 |...... 6.410 ....08/07/2024 ...|....08/14/2026 ...
929160-AV-1 ..... VULCAN MATERIALS CO |--2.BFE ... ...83.2780 |... . .. J I O (1< <N ARt | B ISUUPURPRRIN | ) FOU 4.500 |...... 4.413 .... 10,000 |... ...10/18/2017 ...|....06/15/2047 ...
929160-BD-0 ..... VULCAN MATERIALS CO .. 2.BFE ..|... . ...97.3800 |... .5,000,000 |.. LU R ) N MO | I RPN | ) AN 5.700 |...... 5.739 e 32,458 ... ....11/18/2024 ...|....12/01/2054 ...
931142-CK-7 ..... WAL-MART .CFE ..|... . 15,488,543 |. 112.8440 |... .... 17,293,382 |.... 15,325,000 |.. ...15,429,132 0 [ (5,363) |0 [0 6.500 |...... 6.419 ... 376,314 |... ...08/06/2008 ...|....08/15/2037 ...
931142-CY-7 ..... WAL-MART .ovveiiiiinnn .CFE ..|... 3,767,240 |...97.5300 |.......eennnn. 3,901,191 |.... s ... 3,832,184 O e 6,573 o0 [0 e 5.000 |...... 5.307 . ....06/30/2011 ...|....10/25/2040 ...
94106L-BW-8 ..... WASTE MANAGEMENT INC . .G FE .. 4,925,100 |...98.0670 |. .. 4,908,337 |. 5,000,000 4,932,812 |.. .0 ......4.875 |......5.060 . 92,083 ...07/27/2023 .. 02/15/2034 ...
94106L-CF-4 ..... WASTE MANAGEMENT INC .... GFE ... 5,919,060 |...96.0550 |.............. 5,763,323 |.... .6,000,000 |. ....5,918,79% O e (264) |0 0 5.350 |...... 5.442 ... 50,825 |... ...11/06/2024 ...|....10/15/2054 ...
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949748-FP-0 ..... WELLS FARGO CO ..evvvvennieeieiniieeeeeviineeecevninee foee ven | eeeen | s L 2BFE | 4,035,160 |...93.6150 |.............. 3,744,599 |.......cceeen 4,000,000 |.eeevunnnnnns 4,027,525 |ouvuunniiiinnnnnd (VI N €772 N | Y AP | R IR T 14T FN 5.316 [MN ... ooviiinnennnnn 35,286 [evnennnnnnnnns 215,000 |....10/28/2013 ... |....11/02/2043 ...
94980V-AG-3 ..... WELLS FARGO BANK NA v |- 2.AFE ... . 102.9650 |... ....10,296,460 |.... .. 10,000,000 |.. ....9,988,256 O e 628 o0 0100250950 |l 5.963 [FA ...... ..595,000 |....08/22/2006 ... |....08/26/2036 ...
95000U-26G-7 ..... WELLS FARGO & COMPANY ... veo |- 2.AFE L)L ...90.2390 |.....oovnnnnns 4,511,959 |.... ....5,000,000 |.. ....5,000,000 O 0 0 [0 000002.879 | 2.879 A0 ...... .. 143,950 |....10/24/2019 ...|....10/30/2030 ...
95763P-EF-4 ..... WESTERN ALLIANCE BANK ... oo |- 3.AFE ... ...97.3910 |.oeeiennnnnnns 1,947,818 |.... ....2,000,000 O 0 0 [0 00250250 |- 5.250 (D ....... ..105,000 |....05/20/2020 ... |....06/01/2030 ...
960413-AU-6 ..... WESTLAKE CHEMICAL CORP .. voo |- 2.BFE ... ... 78.7520 |..ccovvnnnnnns 3,150,093 |.... ... 3,964,395 O 880 [0 [0l 4375 | 4.437 [MN ...... .. 175,000 |....11/13/2017 ...|....11/15/2047 ...
962166-A-4 ..... WEYERHAEUSER CO .. v |- 2.BFE ... . 105.5900 |....cevvnnnnns 2,428,572 |.... ....2,280,189 JL I RN - J - I ARt | N AP | I SO 1 < 1 I AU 7.295 (A0 ...... .. 159,850 |....01/23/2002 ... |....10/01/2027 ...
969457-8D-1 ..... WILLIAMS COS INC . |- 2.BFE ... . 111.5230 |... ... 16,728,436 |.... . ... 14,874,506 O e 14183 0 [0 0000072750 | 7.916 | ....... . ,162,500 |....12/14/2001 ...|....06/15/2031 ...
976656-BP-2 ..... WISC ELEC POWER .. 1.G FE ..|... . 105.2940 |... ....14,770,707 |.... 14,028,000 |.. ...13,828,491 O e 47,612 o0 e l0 162500 |- 6.961|d ....... el 15, 911, ....02/25/2014 ...|....06/01/2028 ...
976826-BE-6 ..... WISCONSIN POWER & LIGHT L2.AFE .. . 106.2700 |. ..5,313,480 |. .5,000,000 .5,688,733 |.. .0 .4.805 ....10/22/2021 .. 08/15/2037
98419M-AK-6 ..... XYLEM INC .... .2.BFE .. .. 81.6760 |. ..6,408,382 |. .7,840,000 .7,983,586 |.. .0 .4.240 ...06/12/2018 .. 11/01/2046
009089-AA-1 ..... AIR CANADA 2013-1A PTT . .. 2.AFE .. ...99.1750 |. .. 447,499 445,646 |.. .0 ..o 5.232 . ....00/30/2024 .. 05/15/2025 ...
013716-AW-5 ..... ALCAN INC |- LFFE L . 102.7350 |... .3,000,000 |.. ....2,895,015 O e 6,979 [0 feeiiiel0 100050750 |- 6.210 | ....... .. 14, s ....03/29/2006 ...|....06/01/2035 ...
03746A-AA-8 ..... APACHE FINANCE CANADA ... .. 2.CFE ..|... . 107.4340 |... .5,000,000 |.. ... 5,354,884 O e (59,764) el eiiiil0 000072750 | 6.069 | ....... 17, .. 387, ....01/22/2007 ...|....12/15/2029 ...
06367U-EQ-6 ..... BANK OF MONTREAL .- 1.CFE ..|... . 100.0000 |....cevvennnns 2,100,000 |.... .2,100,000 |.. ....2,100,000 O 0 0 [0 ell5.240 |-l 6.106 . . ....08/20/2024 ...|....08/21/2026 ...
136375-BN-1 ... CANADIAN NATL RAILWAYS .... | LR FE L . 106.9940 |.............. 9,629,429 |.... ....8,891,429 LU R - 1 7 NN N RPN | I RN o 1044 I AN 6.349 (D ....... ... 46, ..558, ....08/10/2007 ...|....06/01/2036 ...
136375-CV-2 ..... CANADIAN NATL RAILWAYS .... |- LFFE L ...85.4390 |....covnnnnnns 4,271,968 |.... .... 4,999,867 O 0 0 feeil0 el 40450 | 4.450 (W ....... n 99, . 222, ....10/31/2018 ...|....01/20/2049 ...
136375-DJ-8 ..... CANADIAN NATL RAILWAYS .... | LR FE L . 107.5830 |.....cevnnnnns 5,379,144 |.... .... 4,985,389 O e 175 0 [0l 6125 | 6.146 |IN ...... I N .. 306, ....10/30/2023 ...}|....11/01/2053 ...
136385-AC-5 ..... CANADIAN NATL RESOURCES ... |- 2.AFE L. . 109.2110 |ooeeeennnnnnns 8,338,275 |.... ....8,097,780 O e 51,277 [0 o0 1002227200 |- 6.126 |JJ ....... ... 258, . ....04/06/2006 ...|....01/15/2032 ...
13645R-AF-1 ..... CANADIAN PACIFIC RAILWAY .. .. 2.AFE ..|... . 103.7380 |..ocevvnnnnnns 6,540,683 |.... ....6,325,830 O e (1,35 0 [0 0000050950 | 5.908 [MN ...... L 47, . ....08/24/2011 ...|....05/15/2037 ...
13645R-AU-8 . CANADIAN PACIFIC RAILWAY L2.AFE .. ...88.5310 |. ..1,770,628 |. 1,993,702 |.. .0 .4.824 ...07/29/2015 .. 08/01/2045 ...
292505-AD-6 ..... [ENCANA CORP .. .2.CFE .. . 103.7380 |. ..1,037,381 |. .1,000,000 .1,000,826 |.. .0 .6.487 ....07/14/2006 .. 08/15/2034 ...
67077M-AQ-1 ..... NUTRIEN LTD CO! .2.BFE .. . 102.1880 |. ..5,109,381 |. .5,000,000 .6,829,250 |.. .0 e 3177 . s ...06/24/2021 .. 01/15/2041 ...
67077M-AR-9 ..... NUTRIEN LTD COM . |- 2.BFE ... ...88.5280 |........oennns 1,770,569 |.... 2,060,980 O e (2,146) [0 foeiiiienl0 00040900 |- 4.650 (D ....... s . ....04/12/2018 ...|....06/01/2043 ...
698900-AG-2 ..... PANCANADIAN ENERGY CORP ...eeveeeeeeeenieeeeemmnieeeee oo ven | s 1. |- 2.CFE ..|... . 107.2740 |....cooeeen.nt 8,581,920 |.... 7,987,272 O e 1,272 o0 feeiiiieel0 000227200 |- 7.227T [N ...... n 96, ..576, ....11/02/2001 ...|....11/01/2031 ...
T1644E-AE-2 ..... PETRO-CANADA Ao 1 |- 2.AFE L . 104.2360 |.............. 1,042,360 |.... . . 1,018,326 LU R (1615 N A N RPN | I SO (74 T8 AN 6.531 (D ....... s . ....04/20/2006 ...|....06/15/2026 ...
725906-AN-1 ..... PLACER DOME INC .. 2.AFE ..|... . 107.2380 |..ceevnnnnnnns 7,506,629 |.... .7,000,000 |.. 6,813,704 O e 11,338 [0 0 |l 6.450 |l 6.800 |AO ...... e 95, . ....03/05/2008 ...|....10/15/2035 ...
775109-BB-6 ..... ROGERS COMMUNICATIONS .| A .2.CFE .. .. 88.6000 |. 1,959,831 |. .2,212,000 . 2,448,685 |.. .0 ... 4.178 ...01/18/2018 .. 03/15/2044 ...
775109-BN-0 ..... ROGERS COMMUNICATIONS ... A..... 1 |- 2.CFE ..|... ...78.3580 |...coonnnnnnns 3,917,905 |.... .5,000,000 |.. 4,984,834 O 338 0 [0 40350 | 4.370 [MN ...... ..en 36, . ....04/23/2019 ...|....05/01/2049 ...
867224-AB-3 ..... SUNCOR ENERGY INC .. |- 2.AFE L L 741230 | 5,188,642 |.... 6,969,599 O e 791 0 [0 00204.000 |- 4.029 [MN ...... e 35, .. 280, ....11/08/2017 ...|....11/15/2047 ...
867229-AC-0 ..... SUNCOR ENERGY INC .. |- 2.AFE L. . 108.4300 |....ccevnnnnns 3,252,889 |.... 3,179,625 O e (19,784) |0 o0l 72150 | 6.095 [FA ...... ... 89, .. 214, ....10/24/2006 ...|....02/01/2032 ...
867229-AD-8 ..... SUNCOR ENERGY INC |- 2.AFE L . 103.5600 |..........n... 3,106,812 |.... 2,940,534 O 4214 0 [0 0000050950 |l 6.220 (D ....... o 14, .. 178, ....04/26/2006 ...|....12/01/2034 ...
893526-DJ-9 ..... TRANS-CANADA PIPELINES .. |--2.BFE ... . 101.4600 |.......oee.... 5,072,976 |.... 4,972,070 JL I R 151V I APt | R AU | I SO - i (1[4 1 AU 6.156 | D ....... e 25, .. 305, ....05/27/2010 ...|....06/01/2040 ...
98417E-AC-4 ..... XSTRATA FINANCE CANADA .. .. 2.AFE ..|... . 108.0760 |........eenn.. 1,080,762 |.... 997,779 O e 99 0 [0 000006.900 |- 6.925 ....11/13/2007 ...|....11/15/2037 ...
98417E-AN-0 ..... XSTRATA FINANCE CANADA L2.AFE .. ...98.9980 |. .. 3,959,929 |. .4,005,747 |.. .0 .5.986 ...11/04/2011 .. 11/15/2041 ...
0236411-AP-0 ..... AMERICA MOVIL SA de CV . L2.AFE .. . 102.7000 |. ..6,161,973 |. .6,000,000 .5,962,5% |.. .0 .6.195 ....10/24/2007 .. 11/15/2037 ...
055451-BF-4 . BHP FINANCE USA ..... 1.FFE .. ...97.7440 |. ..2,932,310 |. .3,000,000 . 2,946,656 |.. .0 ......5.625 ...09/05/2023 .. 09/08/2053 ...
05565E-CD-5 ..... BMW US Capital LLC .... 1.F FE ..|... . 100.1620 |.............. 2,003,236 |.... 2,000,978 LU R (.7 AR N RPN | ) R . < 1 ) AN 5.860 ....10/03/2024 ...|....08/11/2025 ...
05565E-CN-3 ... BMW US Capital LLC C 1.F FE ..|... . 100.3750 |...ccvvnnnnnns 1,003,752 |.... 1,000,000 O 0 0 010002052290 |- 6.140 ....08/07/2024 ...|....08/13/2026 ...
06237M-AA-1 ... BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES .|D. .. 1.G FE .. ...97.4070 |. ..9,740,717 |. 10,000,000 .9,963,824 |.. .0 .5.421 ...01/17/2024 .. 05/22/2033
06237M-AD-5 ..... BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES .|D. .. 1.G FE .. ...97.8670 |. ..9,786,650 |. 10,000,000 .9,927,79% |.. .0 .6.304 ....07/01/2024 .. 07/09/2054
06849A-AB-5 ..... BARRICK INTL BK CORP .... .|D. 1.6 FE .. . 105.2410 |. ..2,104,815 |. .2,000,000 1,968,138 |.. .0 .6.544 ....11/19/2000 .. 10/15/2036 ...
096591-2\1-5 . BNP PARIBAS .... .|D. 1.G FE .. .10,000,000 |...91.6730 |. ..9,167,329 |. 10,000,000 10,000,000 |.. .0 .1.904 ...09/23/2020 .. 09/30/2028 ...
103730-BQ-2 . BP CAPITAL MARKETS . .|C. .1EFE .. . 10,625,400 |...63.4840 |. ..6,348,384 |. 10,000,000 10,596,556 |.. .0 ......3.108 134,221 ....09/14/2021 .. 02/08/2061 ...
111021-AE-1 ... BRITISH TELECOM PLC ... D ceeeeeees |- 2B FE L.l ... 24,969,690 |. 121.1220 |... ....27,857,957 |.... ...23,000,000 |.. ...23,856,646 |........c.eeeenn0 |oeeennnn(105,722) [oeeeeeecennennl0 o0 100092625 |l 8.806 | ....... .... 98,389 |[... ....07/12/2001 ...|....12/15/2030 ...
117788-AB-8 ..... BSKYB FINANCE UK ...ivvvveniiiiiiiiiniiiiiiiiineeccciiian foan e D...... 1o, LAGFE i 984,330 [. 106.3070 |.............. 1,063,069 |........ce.. 1,000,000 J..oeennirnnnnsd 990,646 |................. 0 fooeevivenn 71 |0 foenniinnennn 0 ]L.0.6.500 . 6.621 [AD v Jovennniiiiinnns 13,722 ...10/13/2005 ... |[....10/15/2035 ...
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125650-AC-5 ..... CK HUTCHISON INTNTL 21 oevveiiiiiiiiineeeccviieeeees fen e D...... T L FFE e 4,917,300 |...73.8880 |.......eunnnn. 3,694,385 |......ovunnnns 5,000,000 |.eeevunninnns 4,928,766 |.......ovvnnnenn (U 3,269 |oeeeiiiiiinnnnd 0 foorriiiiiinns 0 |ueen 3125 |...... 3.288 (A0 ooeeee [eviiiinnennnn 32,986 [oeniinnnnnnnne 156,250 |....04/12/2021 ...|....04/15/2041 ...
21987B-AW-8 ..... CODELCO INC cee |- 2.AFE )., ...95.8390 |....covnunnnns 5,750,368 |.... .6,000,000 |.. ....5,968,568 O e 11,310 |0 o0 e 3.625 |...... 3.839 ..217,500 |....07/25/2017 ...|....08/01/2027 ...
23291K-Ad-4 ..... DH EUROPE FINANCE 11 ... veo |- 1.GFE ... L. 77.9080 |.ooeevennnnnns 2,337,234 |.... .3,000,000 |.. ... 2,995,349 LU R - I N | I RPN | ) AN 3.250 |...... 3.263 ... 97,500 [....10/29/2019 ...|....11/15/2039 ...
24820R-AG-3 ..... STATOIL oo |- 1.DFE ..)... .... 19,072,098 |. 106.1050 |... ....21,581,760 |.... ...20,340,000 |.. ...19,982,093 0 [ 76,562 |0 [0 6.500 |...... 7.019 .. 1,322,100 |....04/19/2002 ... |....12/01/2028 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM . e | 2.AFE L. .... 19,255,950 . 116.2400 |... .... 22,085,629 |.... ...19,000,000 |.. ...19,102,364 0 [ (14,388) |0 o0 8.750 |...... 8.622 .. 1,662,500 [....09/20/2001 ... |....06/15/2030 ...
268317-AC-8 ..... ELECTRICITE DE FRANCE ... v |- 2.AFE ... .. 7,884,080 |. 109.0040 |.............. 8,720,302 |.... ....7,916,853 U O 3,344 |oeeeiieeeeen0 feieel0 6.950 |...... 7.067 ..556,000 |....01/21/2009 ...|....01/26/2039 ...
268317-AL-8 ..... ELECTRICITE DE FRANCE ... e | 2.AFE L. ...4,223,730 |...93.8460 |.............. 2,815,384 |.... .... 4,219,301 O [ (127 [0 [0 6.000 |...... 4.236 .. 180,000 |....02/18/2021 ...|....01/22/2114 ...
268317-A0-7 ... ELECTRICITE DE FRANCE ... |- 2.AFE L. .. 4,987,600 |...88.0280 |.............. 4,401,376 |.... .... 4,989,340 O e 278 0 o0 e 4.950 |...... 4.966 ....10/07/2015 ...|....10/13/2045 ...
279158-AN-9 . ECOPET ........... L3.AFE .. . 11,737,500 |...97.7780 |. ..9,777,766 |. 10,000,000 11,132,006 |.. .0 .6.875 |......4.419 ....09/28/2021 .. 04/29/2030
29268B-AC-5 . ENEL F INANCE L2.AFE .. . 12,395,970 |. 107.1050 |. . 12,852,575 |. 12,000,000 12,265,255 |.. .0 .6.800 |......6.548 ....10/22/2007 .. 09/15/2037 ...
35177P-AL-1 ... ORANGE SA . L2.AFE .. 5,959,027 |. 119.2230 |. .. 7,153,395 |. .6,000,000 .5,980,194 |.. .0 ......9.000 |......9.066 180,000 ....11/14/2008 .. 03/01/2031 ...
35177P-AX-5 ..... ORANGE SA ... cee |- 2.AFE )., 8,340,990 |...95.8030 |....ccvvunnnnn 6,706,210 |.... ....8,075,078 0 [ (42,871) |0 o0 e 5.375 |...... 4.112 ... 175,583 |... ...01/04/2018 ...|....01/13/2042 ...
400131-AJ-7 ..... GRUMA SAB DE CV veo |- 2.AFE L) .. 5,000,000 |...94.0010 |....eeunnnnnnn 4,700,040 |.... ....5,000,000 O o0 o0 [0 5.761 |...... 5.761 .... 17,603 |... ....12/04/2024 ...|....12/09/2054 ...
40052V-AE-4 ..... GRUPO BIMBO SAB DE CV cee |- 2.AFE )., ...82.8510 |... ... 12,427,649 |.... . ... 14,969,922 0 e 700 |0 o0 e 4.700 |...... 4.714 .... 99,875 |... ....11/07/2017 ...|....11/10/2047 ...
404280-BK-4 ..... HSBC HOLDINGS PLC-SPONS . |- 1.GFE L ...97.8510 |..ocovnnnnnnns 4,892,546 |.... .5,000,000 |.. ....5,000,000 LU RN | N | RPN | ) SN 4.041 |...... 4.041 .... 60,615 [... ....03/06/2017 ...|....03/13/2028 ...
448415-AC-3 . HUTCHISON WHAMPOA INTL .. .. 1.F FE .. . 114.1810 |. ..6,850,846 |. .6,000,000 .6,394,485 |.. .0 .7.450 |......6.463 . 45,942 ...07/2172007 .. 11/24/2033 ...
456472-AB-5 . INDUSTRIAS PENOLES SAB D .. .2.BFE .. ...93.8150 |. .. 1,876,300 |. .2,000,000 .1,998,459 |.. .0 4.150 |......4.167 . 25,131 ....09/05/2019 .. 09/12/2029 ...
456873-AF-5 ..... INGERSOLL-RAND LUX FINAN L2.AFE .. ...86.0900 |. .. 4,304,508 |. .5,000,000 . 4,987,958 |.. .0 ......4.500 |......4.516 . 62,500 ....03/19/2019 .. 03/21/2049 ...
46590X-AX-4 ..... veo |- 2.CFE ... . 101.0980 |... ...10,109,800 |.... .. 10,000,000 |.. ....9,875,780 O s 1515 |0 [0 6.500 |...... 6.597 ... 54,167 |... ....08/24/2023 ...|....12/01/2052 ...
50201D-AA-1 ..... oo |- 4.AFE )., ...90.2500 |... ..563,000 |.. O 0 0 o0 6.750 |...... 6.750 A wevees oeeieeeeeennnnns 8,023 |... ....10/22/2019 ...|....10/15/2027 ...
60700J-CU-7 ..... MIZUHO MARKETS CAYMAN ... e | LFFE Ll . 100.4930 |... ..1,708,375 |.... .1,700,000 |.. LU RN | N | RN | B SN 5.340 |...... 6.170 |FMAN ... e 12,218 | ...08/14/2024 ...|....08/14/2026 ...
60700J-DA-0 ..... MIZUHO MARKETS CAYMAN ... v |- LEFE ... . 100.3160 |...ccevvnnnnnn 1,304,110 |.... o 1,300,000 |..enieeeeenieen0 o0 0 o0 e 5.060 |...... 5.420 [FMAN ... |oeeeeiieeeeenes 6,129 |... ....10/28/2024 ...|....11/28/2025 ...
61238Q-AA-6 ..... BASELL FINANCE CO BV .... e | 2B FE ... . 105.3600 |.......oennnn. 5,520,865 |.... .... 5,559,541 0 [ (1833,791) |0 o0 8.100 |...... 5.134 [MS ...... ... 124,974 |... ....12/18/2013 ... |....03/15/2027 ...
656531-AJ-9 ..... STATOIL ASA oo |- 1.DFE ..)... . 107.9660 |.....coennn... 7,805,912 |.... . .. .... 1,634,576 0 [ (88,725) |0 [0 e 7.150 |...... 5.567 [JJ ....... ... 238,369 |... ....03/18/2014 ...|....01/15/2029 ...
71568P-AM-1 ... PERUSAHAAN LISTRIK NEGAR .. D...... e | 2B FE ... L. 74.5480 |..oooinnnnnnns 1,863,688 |.... .2,500,000 |.. ... 2,497,520 O e 82 o0 [0 e 4.375 |...... 4.381 [FA ...... ... 44,358 |... ....11/22/2019 ...|....02/05/2050 ...
716540-CC-4 ..... PETROLEOS MEXICANOS ... D...... 1 |- 4AFE L. ...68.5030 |... 1,275,000 |.. ....1,312,781 O e (718) 0 [0 6.750 |...... 6.498 [MS ...... .er. 23,906 |... ....01/27/2017 ...|....09/21/2047 ...
71654Q-DD-1 . PETROLEOS MEXICANOS .4AFE .. ...75.2430 |. ..407,065 |. ..541,000 561,411 |.. .0 .7.690 |......7.357 . 18,259 ....10/26/2020 .. 01/23/2050 ...
780641-AH-9 ..... KONINKLIJKE . .2.BFE .. . 115.2410 |. ..8,066,854 |. .7,000,000 .6,347,502 |.. .0 .8.375 146,563 ...10/30/2001 .. 10/01/2030 ...
78392B-AC-1 ..... SK HYNIX INC ... ..2.BFE .. ...83.6690 |. ..2,510,075 |. .3,000,000 .2,980,724 |.. .0 .. 2.375 | . 32,063 ....01/13/2021 .. 01/19/2031 ...
80414L-2F-1 ..... SAUDI ARABIAN OIL CO . v |- LEFE ... L. 796770 |.oeeeennennnns 3,983,860 |.... .5,000,000 |.. ....4,901,049 0 2,202 o0 o0 e 4.375 ... 45,573 |... ..218,750 |....04/12/2019 ... |....04/16/2049 ...
822582-AD-4 ... SHELL INTERNATIONAL FIN ... D...... 1 veo |- 1.DFE ..)... . 108.8200 |... ....10,881,953 |.... .. 10,000,000 |.. ....9,963,067 O e 1,881 |0 [0 6.375 ... 28,333 [... ..637,500 |....12/08/2008 ...|....12/15/2038 ...
87938I-AW-3 ..... TELEFONICA EMISIONES D...... 1o |- 2.CFE ... ...84.7440 |.............. 4,237,175 |.... ....5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 4.895 ... 78,184 |... .. 244,750 |....02/27/2018 ...|....03/06/2048 ...
902613-AL-2 ..... UBS GROUP AG ... D...... 2 e | LG FE L. ...72.1520 |... .. 3,607,588 |.... .5,000,000 |.. ....5,000,000 LI RN | I N | RPN | B SN 3.179 ..61,814 |... 159,000 |....01/04/2022 ...|....02/11/2043 ...
902674-2X-1 ..... UBS AG LONDON .. D...... v |- LEFE ... . 100.3860 |... 200,772 |.... ... 200,000 |.. 200,864 0 . e (834) [0 0 [ 5.420 ...2,916 |....09/23/2024 ...|....09/11/2025 ...
928571-AB-6 ..... VODAFONE GROUP PLC .... D...... 1 |- 2.BFE ... . 107.0670 |.....cevnnnnns 9,100,683 |.... .8,500,000 |.. .... 8,599,985 JLUI PO (- 1511} RUUUURRRRRRROR | I AP | B R 6.250 ..531,250 |....11/20/2003 ...|....11/30/2032 ...
928571-BT-6 ..... VODAFONE GROUP PLC . [D...... .2.BFE .. ...86.7630 |. ..4,614,054 |. .5,318,000 . 4,945,473 |.. .0 . 1,328 |. 5125 .. 136,274 |....09/20/2024 .. 06/19/2089 ...
928571-CA-6 ..... VODAFONE GROUP PLC .... ..LS..[D...... cevveeees | 2B FE Ll ...96.6320 |.............. 9,663,228 |.... .. 10,000,000 |.. ....9,803,788 0 ]l 1,188 | 0 e 5.750 .. 287,500 |....06/26/2024 ...|....06/28/2054 ...
N7338@-AC-5 ..... RED ELECTRICA PP ....ieeeeeeiieeeemnnnineeeennnneeeeenn foen o [ L EPTRTRTTO O | PPN PRI 5,734,950 |. 100.4970 |........c..... 5,024,830 |...ccvvunnnnns 5,000,000 |.eeveuneanens 5,066,075 [...ccvvvuninaens [V (80,322) |-evvuneeeennnn (U [ 5.310 265,500 |....04/17/2015 ...|....10/19/2025 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,589,646,674 [ XXX 2,409,296,797 2,602,224,076 2,579,425,933 0 (1,607,919) 0 0 XXX XXX XXX 31,632,519 115,765,400 XXX XXX
02148J-AD-9 ..... CWALT 2006-39CB 1A4 ....oovvvniiiiiiinieiiiiiineeeeenns oo ven | s 4 s AR e 396,126 |...82.1180 (O O ( -7 T AN | Y AR | B R 6.000 |...... 9.885 [MON ... |eeeeveeniinnnns 2,31 | 28,032 |....12/14/2006 ...|....01/25/2037 ...
02660T-ER-O ..... AHV 2005-2 5A1 ... v |- 1LAEM L) ... 28,632 ...83.2110 |... JL I PR (< (1) N ARt | B IR | ) AU 5.564 |...... 4.405 [MON ..... ....09/06/2005 ...|....09/25/2035 ...
05946X-E7-4 ..... BAFC 2005-5 2A1 .. co |- 2.CFM L)L .. 202,158 |...93.4200 |... ....204,280 LI R o1c I N | N RN | B FON 5.500 |...... 5.557 [MON ..... ....08/30/2005 ...]|....09/25/2035 ...
05946X-S6-1 ..... BAFC 2005-7 3A1 .. v |- 1LAEM L) .. 369,897 |...96.1770 |... ... 371,008 O 210 0 o0 e 5.750 |...... 5.875 [MON ..... ....01/25/2006 ...|....11/25/2035 ...
05946X-U9-2 ... BAFC 2005-7 4A3 .. AN L .. 272,608 |...94.9640 |... ....276,083 O e (702) |0 o0 5.750 |...... 6.049 | MON ..... ...03/02/2006 ... |....11/25/2035 ...
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05946X-22-9 ..... BAFC 2005-4 2A1 ...oiivviiiiiiiiiin e foe e | s 4 s AR e 220,555 |...94.1630 |.........eeeeenn 218,253 [oiiiiiininnnns 231,782 [eooeiiiiiiiinnnns 229,802 |..evuuniiiinnnnd (U 4,494 |0 0 5.500 |...... 6.309 [MON ..... ....09/20/2007 ...|....08/25/2035 ...
059515-BF-2 ..... BAFC 2007-3 XA2 4 AN .. 239,669 |...93.6630 |... ..286,271 |.. ....255,490 U O 2,783 |eeeeeeeeeeennn0 o0 e 5.500 |...... 7.687 |MON ..... ...07/03/2007 ...|....09/25/2034 ...
1248MG-AX-2 ..... CBASS 2007-CB1 AF1B I L ...29.4310 |... ..857,965 |.. ....195,342 JLUIS PO (- N [c1e ) RUUUURRRRRRROR | [ AP | B R 3.176 ....10/30/2009 ...|....01/25/2037 ...
12653T-AA-9 ..... CSMC 2018-J1 A1 N ...89.0710 |... 2,777,257 |.. ....2,666,127 U O 9,194 |0 o0 e 3.500 ....07/11/2018 ...|....02/25/2048 ...
12667G-AH-6 ..... CWALT 2005-13CB A8 . I L ...84.6680 |... LU PO € 3072[:) | RUUUUURUUURUOR | [ IR | B R 5.500 ....10/13/2006 ...|....05/25/2035 ...
12667G-PV-9 ..... CWALT 2005-20CB 1A3 .. N ...79.3440 |... . . 244,544 0 e (5,875) |0 o0 e 5.500 ...04/12/2006 ...|....07/25/2035 ...
12667G-Pi-7 ..... CWALT 2005-20CB 1A4 .. I L ...79.3440 |... 1,620,244 |.. .... 1,214,090 0 [ (31,518) |0 o0 e 5.500 ....06/16/2005 ...|....07/25/2035 ...
12667G-XD-0 ..... CWALT 2005-28CB 2A4 ... N ...66.1130 |... 1,073,703 |.. ... 698,818 JO I O (7817, IRt | B IR | ) IO 5.750 ....11/04/2005 ...|....08/25/2035 ...
12668A-AL-9 ..... CWALT 2005-47CB A11 4 ...52.4690 |. 1,104,678 .581,465 |.. .0 .5.500 |.. ...12/13/2006 .. 10/25/2035 ...
12668A-Ni-1 ... CWALT 2005-54CB 1A4 4 ...76.2820 |. . 167,108 124,545 |.. .0 .5.500 |.. ....09/07/2005 .. 11/25/2035 ...
12668B-YF-4 ..... CWALT 2006-7CB 1A14 4 ...51.8840 |. 178,771 |.. .0 ......6.000 |.. ....04/07/2006 .. 05/25/2036 ...
126694-JX-7 ..... CWHL 2005-24 A7 N ...52.5190 |... . ...128,554 O e (7,827) |0 o0 e 5.500 ...10/28/2005 ...|....11/25/2035 ...
17309A-AD-1 ..... CMALT 2006-A1 1A4 .. I L ...87.7030 |... A, ,283,154 O e (854) |0 0 e 5.750 ...12/08/2006 ...|....04/25/2036 ...
17312H-AE-9 ..... CRMSI 2007-2 A5 N ...99.3190 |... 147,549 0 [ 683 |0 o0 e 7.152 ....06/20/2007 ...|....06/25/2037 ...
17322N-AA-2 ... CMLTI 2014-J1 A1 ... I L ...92.2340 |... ....254,359 O e (40) el [0 e 3.500 ....10/08/2014 ...|....06/25/2044 ...
225458-PR-3 ...... CSFB 2005-4 2A4 N ...72.5720 |... ....228,790 O [ (8,214) |0 [0 e 5.500 ...10/19/2006 ...|....06/25/2035 ...
225470-VY-6 ..... CSNC 2006-1 4A9 I L ...98.0610 |... ... 141,704 I RN | N | RPN | B SN 5.500 ....01/25/2006 ...|....02/25/2036 ...
251510-M—4 ..... DBALT 2006-AB1 A3 .. N ...90.4780 |... 806,873 |.... ...826,522 0 e 2,361 |0 o0 e 6.365 ...10/04/2006 ...|....02/25/2036 ...
3622MII-AH-6 GSR 2007-3F 2A7 .. I L . 350.7050 |... ... 36,262 |.... LU R 170 N | I RPN | ) AN 5.750 ....07/06/2007 ...|....05/25/2037 ...
362334-CZ-5 ..... [GSR 2006-2F 2A13 . 4 ...86.5570 |. ..224,927 |. .0 .5.750 |.. ....12/04/2006 .. 02/25/2036
362341-MR-7 . GSAMP 2005-7F 2A6 4 ...95.5740 |. .235,382 |.. .0 .5.500 |.. ....09/20/2007 .. 09/25/2035
45660L-2V-0 ..... [RAST 2005-A16 A3 . 4 ...39.9550 |. .533,574 |.. .0 .6.000 |.. ....12/23/2005 .. 02/25/2036
46412R-AD-7 . IRWHE 2007-1 2A3 . |4 ...99.4400 |. .232,8% |.. .0 .6.650 ....05/11/2007 .. 08/25/2037 ...
466247-JU-8 . JPMNT 2004-S2 4A4 |4 ...95.4220 |. . .215,543 |.. .0 ......5.500 |.. ...06/16/2005 .. 11/25/2034 ...
466247-20-9 ..... JPMNMT 2005-S3 1A3 I L ...45.3640 |... .3,004,574 |.. ,367,604 O [ (97,148) |0 o0 e 5.750 ....10/01/2024 ...|....01/25/2036 ...
466285-AH-6 ..... JPMAC 2006-WF1 A5 N ...28.2420 |... .2,060,002 |.. 100555,909 |oeeeiiiiieennnnn0 e (44,854) |0 [0 6.910 ....08/11/2006 ...|....07/25/2036 ...
466285-AJ-2 ..... JPMAC 2006-WF1 A6 I L ...27.1030 |... 1,135,344 |.. ...314,114 O e (25,515) |0 o0 6.500 ....08/11/2006 ...|....07/25/2036 ...
52521H-AJ-2 ..... LMT 2006-9 1A9 ... N ...61.1910 |... ..570,586 |.. 0 [ (18,246) |0 [0 e 5.750 ....07/01/2024 ...|....01/25/2037 ...
52523(-AJ-3 ..... LXS 2006-17 WF5 .. I L ...85.9600 |... 1,306,471 |.. O 30434 |0 [0 6.450 ....10/04/2006 ...|....12/25/2042 ...
61749E-AF-4 ..... MORGAN STANLEY 2006-12XS ASA .. N ...31.5780 |... 354,177 |.... ,121,5% |.. 338,401 0 [ (26,012) |0 o0 e 6.592 ...09/22/2006 ...|....10/25/2036 ...
61751D-AH-7 ..... MSM 2006-17XS ASH .. 4 ...53.0000 |. ..5,660,827 |. ,680,806 .3,905,942 |.. .0 .6.441 |.. ...12/12/2006 .. 10/25/2046 ...
61752R-AL-6 ..... MSM 2007-3XS 2A5 . 4 ...29.5010 |. ..128,829 |. ..436,694 116,009 |.. .0 .6.207 |.. ....02/15/2007 .. 01/25/2047
62942K-AA-4 . NRPMT 2013-1 A1 .. 4 ...89.3770 |. ..766,099 |. ..857,150 .835,724 |.. .0 .3.250 |.. ....09/17/2014 .. 07/25/2043
65538P-AF-5 . NAA 2007-1 1A5 4 ...89.0380 |. .. 1,164,505 |. . 1,307,874 1,052,997 |.. .0 .6.347 |.. ...05/08/2007 .. 03/25/2047
T4922E-AF-6 ..... RALI 2006-QS6 1A6 4 ...82.8330 |. ...47,530 ..40,329 |.. .0 ......6.250 |.. ....06/01/2006 .. 06/25/2036 ...
75970J-AD-8 ..... RANMC 2007-1 AF1 N ...24.7900 |... . 1,427,383 |.. ....302,123 0 [ (29,153) |0 o0 e 5.742 ...10730/2009 ...|....04/25/2037 ...
759704-Ad-5 ... RANC 2007-1 AF6 I L ...24.6500 |... .7,908,572 |.. ....1,694,848 |.........oeenn 0 |oeeenns (165,167) [oeneneeiiinnnnl0 o0 e 5.710 ....03/14/2007 ...|....04/25/2037 ...
761118-MD-7 ..... RALI 2005-0S16 A4 .. N ...86.2330 |... .2,085,660 |.. .1,870,824 |0 . (6,260) [0 [0 e 5.750 ....12/09/2005 ...|....11/25/2035 ...
761118-X0-6 ..... RALI 2006-QS3 1A12 .... I L ...84.9680 |... LA75,831 e 149,219 0 e (B8) [ 6,875 [0 ] 6.000 ....03/22/2006 ...|....03/25/2036 ...
76112H-AD-9 ..... RAST 2006-A9CB A4 N ...27.1700 |... 0 [eeennn(168,998) |eeeeeeeeiien0 [0 6.000 ....09/01/2024 ...|....09/25/2036 ...
81745D-AE-1 ..... SENT 2013-9 A1 ... I L ...90.9340 |... O i 264 |0 [0 3.500 ...07/19/2013 ...|....07/25/2043 ...
863579-AN-0 ..... SARM 2004-12 1A2 . 4 ... ...97.8140 |... 0 e (5,367) |eveeeeeeeeend0 o0 e 4.314 ...10/30/2009 ...|....09/25/2034 ...
863579-CB-2 ..... SARM 2004-14 1A .. 4 .. . . ...98.7580 |... . s JLUJN PR € (1:5) N N I RPN | ) A 5.871 ....10/30/2009 ...|....10/25/2034 ...
89177J-AC-2 ..... TPMT 2019-2 M1 4 1.A. . 15,473,438 |...85.9560 |. . 12,893,442 |. 15,000,000 15,336,320 .0 3,750 .. ....08/26/2019 .. 12/25/2058 ...
89177L-AE-3 ..... TPMT 2019-3 M1 ... 4. 1.A. .. 16,050,000 )...89.0640 |... .. 13,359,665 |.... ...15,000,000 |. ...15,768,314 O o (57,631) |0 o0 4.250 ...12/11/2019 ...|....02/25/2059 ...
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93934F-BL-5 ... WMALT 2005-7 20B1 ovvvvneiiiiiieeecceiie s L3BEM e 133,545 |...94.3360 [...veeiirnnnnnns 131,472 [ 139,365 [ovivivivnnnnnns 132,766 |..oeevvnnnnnnns (U (222X 8 P 0 foorriiiiiinns 0 |eeen 5.500 |...... 6.648 [MON ... |oeeeeeneiiiiinnnnns 639 | 7,657 |....09/30/2005 ... |....08/25/2035 ...
949831-AA-9 ..... WFMBS 2019-3 A1 oiieneiiiiiinineeeeennieeeeennninees foon oee [ ennnnes |4 covninns [oees 1A e 480,441 [...89.2390 [.....cccvennnnnns 422,793 [ooeiiiies LYK 506,146 [.......ccennnnnss (V] R (2,728) | vvueeaeeeennnn (U [ 3.500 |...... 2.491 [MON ...oo [oevrmnnnaiaennes 1,382 [ooeeiiieiinnnns 16,582 |....09/10/2019 ... [....07/25/2049 ...
1029999999. Subtotal - Bonds - Industrial and Miscella -

Residential Mortgage-Backed Securities 74,845,579 [ XXX 57,835,768 89,100,552 61,156,067 XXX XXX XXX 384,465 3,507,361 XXX XXX
05525M-AA-4 ..... BAMLL 2014-520M A ..ovvvnniiiiiiinieeiiiiieeecevnies fon eee [ |4 e TA i 7,209,979 |...81.5630 |.............. 5,709,401 |oirrinnnnn 7,000,000 |.eeevunnnnns A (O[OS0 R | SO ([0 1810/C) N R | N RPN | I R 4.185 |..... (0.148)]MON ... [oeeeriivinnnnns 16,275 [.ooovveenennns 297,859 |....08/01/2014 ...|....08/15/2046 ...
065401-BD-4 ..... BANK 2019-BN19 A3 .. ...89.9190 |....covnennnns 5,653,193 |.... .6,287,000 |.. 6,719,939 [0 e (93,949) [0 [0 e 3.183 |...... 1.571 ....11/19/2020 ...|....08/15/2061 ...
23312B-AE-0 ..... DCOT 2019-MTC B ...84.2860 |.............. 4,214,299 |.... .5,000,000 |.. 5,074,227 oeeiiiinennnl0 e (15,466) [oeenneeceennnnl0 o0 e 3.072 |...... 2.83%2 ...10/16/2019 ...|....09/15/2045 ...
61770Y-AA-3 ..... MSC 2020-CNP A ...83.0500 |... .2,000,000 |.. 002,062,598 [oeeeieeeeiieen0 e (11,339) [0 feel0 e 2.428 |...... 1.805 ....12/09/2020 ...|....04/05/2042 ...
78457J-AC-6 ..... SVRT 2022MINI 2022-MINI XCP ... L. 0.0040 [.oiiiiiiiieennn 38,861 [ O L 0 0 0 0 [0 0.703 |...... 9.547 ....06/13/2022 ...|....01/15/2039 ...
90117P-AG-0 ..... AOTA 2015-1211 XB .oevveneeeieiniieeeeeennneeeecennnnes foon wee [ wnnnees [4 cvveeens [ 1D FE L eiiinnnnnll. 105,272 ... 0.0080 feueeeeermmnnnneeee 2,461 Jooeeiniiiiiie e 0 e 2,489 |0 e (14748) 0 [0 0.051 |...... 2.188 ...07/07/2017 ...|....08/10/2035 ...
1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities XXX XXX XXX XXX
02666A-AG-3 ..... AHAR 2015-SFRT XS ...evviiiiiiiiiiiiiiiineeccvvineeeens foe e | s L R 6. * | 4[....0.0010 fooriiiirininieeennnn 335 i 0 e 4 0 0 [0 0 f111022.000 . 2.000 ....02/26/2015 ...|....04/17/2052 ...
02666B-AA-4 ..... AH4R 2015-SFR2 A .. vee |- 1LAFE ). ...99.0910 |.............20,794,718 |.............20,985,400 |.............20,837, 711 |ocerrrerennnn0 [oereeenn 133,852 |0 0 0080782 4.469 ...06/28/2022 ...|....10/17/2052 ...
02666B-AG-1 ..... AH4R 2015-SFR2 XS .. [ O T S P ....0.0010 |... R N [ R B R o R | B RPN o I AR [ 2.000 ....09/11/2015 ...|....10/17/2052 ...
46617T-AA-2 ... HENDR 2014-1A A .. |- TAFE L ...91.0750 |..ceovnnnnnnns 1,123,541 |.... . s e 1,283,140 [0 e 28 [0 k0012180960 - 4.000 ....02/10/2014 ...|....03/15/2063 ...
66981F-AB-6 ..... AMSR 2020-SFR4 B . .1.BFE .. ...97.4950 |. ..8,774,532 |. .9,000,000 .8,991,006 |.. ......1.740 ...09/16/2020 .. 11/17/2037 ...
90932-AA-1 ... UNITED AIR 2024-1 A PTT ..iiirriiiiiiiiniieeeecenni e e v 1 e | 1D FE L. .. 7,000,000 |...99.2960 |.............. 6,950,694 |.... .7,000,000 |. ....7,000,000 f....oeeevennnen0 oviiiiiiinin0 o0 o0 il .5.450 ).l 5.450 ...07/22/2024 ...|....02/15/2037 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other

Loan-Backed and Structured Securities 37,752,531 [ XXX 37,643,894 38,219,047 38,061,863 0 136,304 0 0 XXX XXX XXX 234,950 985,568 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,728,200,977 | XXX 2,522,052,676 2,749,830,675 2,699,603,416 0 (2,438,746) 6,875 0 XXX XXX XXX 32,302,980 120,976,809 XXX XXX
020002-AU-5 ..... ALLSTATE CORPORATION . N L .. 2.CFE ..|... 2,978,280 |. 102.7320 |.....cceunnnn. 3,081,954 |.... ... 2,954,521 O e (3,290) [oeeeeeeeeeeen0 o0 62500 |- 6.546 [MN ...... ee. 24,917 |... .. 195,000 |....10/22/2014 ...|....05/15/2057 ...
59156R-AV-0 ..... METLIFE INC ..oouvnnnnnes 1... ..2.BFE ..|.. 5,251,460 |. 133.2000 [.............. 5,041,608 |.... . ... 5,034,584 0 ... (93,416) |0 o0 ... 10,750 ..l 6.856 |FA ...... ... 169,536 |... ..406,888 |....07/28/2022 ...|....08/01/2039 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligation 8,229,740 | XXX 8,123,557 6,785,000 7,989,105 0 XXX XXX 194,453 601,888 XXX XXX
05567S-AA-0 ..... |BNSF FUNDING TRUST | ..oiiiivvviniiiiiiiiiiieiiiiiinenec foe o | ....... |1 ......... | 2AFE e 2,531,250 |. 100.6420 |.............. 2,516,050 |...oieiennnnn 2,500,000 [.....ccoennnns 2,503,299 |....ooeneennnn0 o (8,061 [0 il l0 [ 6613 6.476 [JJ .ooovnn o 76,233 |.iovennnnnnns 165,325 |....10/20/2011 ...|....12/15/2055 ...
1249999999. Subtotal - Bonds - Hybrid Securities - Other Loan-Backed and

Structured Securities 2,531,250 [ XXX 2,516,050 2,500,000 2,503,299 0 (3,061) 0 0 XXX XXX XXX 76,233 165,325 XXX
1309999999. Total - Hybrid Securities 10,760,990 | XXX 10,639,607 9,285,000 10,492,404 0 (99,767) 0 0 XXX XXX 767,213 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX 0 XXX
891570-20-2 ..... TOUCHSTONE STRATEGIC INCOME OPP ETF .. .... 48,638,334 [...25.4060 |... ....49,465,762 |.... ...49,465,762 |......... 347,935 |....coeeeeeenn0 o0 oeeeeiiieeeeeenl0 002220000 ... 0.000 .. 2,622,071 |....09/26/2022 ... |.

.... 48,035,493 |...25.3050 |... ... 48,593,192 |[.... .. ...48,593,192 |......... 393,662 |.......ccoeeeenni0 foiiiiinnnnnn0 o0 J00220.000 ... 0.000 .. 2,671,733 [....10/10/2022 ...|.
I PP 35,009,493 |...25.9750 |....eennnnns 34,864,165 |...veeneieeennineeeen 0 [ 34,864,165 |........(145,328) |..ooevveeeeeenn0 fooeeeeiiennnn 0 o0 022220000 ... 0.000 |N/A e oeemmnnneemnnnnneeen0 [t 1,002,331 |....09/03/2024 ... |..cccooiiie wivrnnnns

as Identified by the SVO 131,683,320 | XXX 132,923,119 0 132,923,119 596,269 0 0 0 XXX XXX XXX 0 6,296,135 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 2,676,411,127 | XXX 2,486,565,468 2,688,999,743 2,665,899,954 0 (1,727,811) 0 0 XXX XXX XXX 32,859, 101 119,417,207 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 115,224,268 | XXX 93,817,858 128,512,336 101,086,971 0 (803,852) 6,875 0 XXX XXX XXX 520,565 5,130,735 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 26,997,659 [ XXX 18,321,174 21,359, 186 22,022,032 0 (145,913) 0 0] XXX XXX XXX 56,189 780,449 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 87,104,787 | XXX 83,774,281 86,505,623 87,212,366 0 112,249 0 0 [ XXX XXX XXX 807,278 3,270,127 XXX XXX
2459999999. Total - SVO Identified Funds 131,683,320 | XXX 132,923,119 0 132,923,119 596,269 0 0 0 XXX XXX XXX 0 6,296,135 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 of XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 3,037,421,161 | XXX 2,815,401,900 2,925,376,888 3,009, 144,442 596,269 (2,565,327) 6,875 0 XXX XXX XXX 34,243,133 134,894,653 XXX XXX
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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
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
Beam Technologies Inc. Series E Preferred
#BEAMT-EC-H .. [Stock .ooovveeeiiiiiiiii [ | ..71,289.000 |.... ... 3,506,993 |...... 49.180 [c.vvvrnnnnnnns 3,505,993 .2,999,991 ... 0. 0. .. |..01/04/2021 ..
#THREE-OC-E ... [Three Oceans PFD Three Ocean PFD .......... [veeeeeeeiis | veveiis e 4.000 |.... .... 1,000,000 [250,000.000 |.............. 1,000,000 .1,000,000 ... I 0. .. |..09/01/2018 ..
#WARSA-W1-1 .. [Warsaw Fed Svg & Loan Assoc ATT .....ccoeun|veneeennnn | eeeens 1,000,000.000 |.... .... 1,000,000 |....... 1.000 |... .1,000,000 ... 0. 0. .| 12/13/2024 ..
#AFXCL-AS-S .. [AFX AFX Class B Units e [ fe 4.000 |.......eenn25.00 o fveiiiiiiiiiieeeeeeenenn3 [ 0.648 |... I 0. .. |..08/06/2020 ..
#BEX10-N1-2 .. [Bexion Pharmaceuticals Bexion Series C .. [...........f....... ...2083,240.000 |.... ... 4,999,989 |...... 24.601 [o.uvvnnnnnnnne 4,999,989 4,999,989 ... 0. 0. .| 1270772022 ..
#MICRU-1T-Y .. [MICRUITY INC. Class B Preferred ........... [UUURRRUR TR 2,219,509.000 |.... ....1,000,000 |....... 0.451 [ouvvennnnnnee 1,000,000 .1,000,000 ... I 0. .| 1272272021 ..
#80AFA-RM-S .. [80 Acres Farms Series B-2 .......ccoovvvvenn | evneeeeeeee [ oeeeees [ 369,223.000 |...........25.00 [c.eeunnnnnnnnn |oeeeeeeenns 10,000,002 |...... L7 10,000,002............. 10,000,003 0 0 .. 02/06/2024 ..
Kingfield Corporation Kingfield Series A
E e e O U PR [ 723,282.000 |........... V[V R R, 4,000,008 |....... 5.530 |ouuveniiinnns 4,000,003 [.ovvvvnnnnne 4,000,003 0 .| 02/22/2023 ..
060505-EU-4 ... [BANK OF AMERICA CORP .......coovvvvvvrvnininns [evvennnenn [ | 8,000,000.000 |.... .... 8,069,840 |....... 1.009 ..o 8,069,840 .8,217,500 |... 0. .|--04/01/2016 ..
06055H-40-0 ... [BANK OF AMERICA CORP PREFERRED .........co. |weeeeeeeeis|veennns]oes ....90,000.000 |.... ... 1,747,800 |...... 19.420 [oovvvvnnnnnnes 1,747,800 .1,640,500 |... . 0. .|-- 05/06/2022 ..
06055H-80-6 .. [BANK OF AMERICA CORP PREFERRED ............ |veeeeeeerii|oeennns]oes .. 100,000.000 |.... .... 1,860,000 |...... 18.600 [.oevvveiennns 1,860,000 .1,895,000 ... ....106,250 [... 0. .| 0272272022 ..
064058-AF-7 .. [BANK OF NY MELLON CORP .........ccooeviinnnn [LSuiiiiiis [oeeeis 15,000,000.000 |.... ... 14,630,400 |....... 0.975 |... .... 14,630,400 15,000,000 |... ...693,750 [... 0. .[--07/25/2016 ..
064058-AH-3 ... [BANK OF NY MELLON CORP ........cccovvmnnnnn [eemeeeefoinis 2,000,000.000 |.... ... 1,082,440 |....... 0.991 [ouvvviinnnnee 1,982,440 .1,986,000 ... . 0. .|-- 05/12/2020 ..
172967-KM-2 .. [CITIGROUP .....evvvvvvennnnnnnniiiininniiniiinins | eeeeeeennns | eveees 4,000,000.000 |.... .... 4,012,800 .4,000,000 ... ....250,000 [... 0. .[--04/18/2016 ..
172967-MV-0 .. |CITIGROUP ....eevvenennnniniiiniiiiiiiiiiininnns | evvvnnnnnns | nvenns fone 5,000,000.000 |.... .... 4,854,800 .5,000,000 ... ..193,750 |... 0. .[-- 0271072021 ..
33616C-69-6 ... [FIRST REPUBLIC BANK/CA PREFERRED .348,000.000 |. .0 0 .. 04/25/2022 ..
33616C-72-0 ... [FIRST REPUBLIC BANK/CA PREFERRED .. ..15,000.000 |. 0 .. 02/17/2022 ..
33616C-74-6 ... [FIRST REPUBLIC BANK/CA PREFERRED .. ..18,295.000 |. 0 . |-- 0472072022 ..
33616C-78-7 .. [FIRST REPUBLIC BANK/CA PREFERRED .......... JUUURRR e ..10,000.000 |.... 0. .. 04/13/2022 ..
GRAPHENE ENABLED TECHNOLOGIES GRAPHENE
37049%-12-2 ... [ENABLED TECHNOLOGIES ........ccooeeeeeeeenenns [ [l ...3,500.000 |.... 0. .. |..06/17/2016 ..
61762V-86-1 .. [MORGAN STANLEY PREFERRED ..........ecevvvvrns [eemeeeeeenn[oeiiis ..53,727.000 |...........25. ....989,114 .1,031,742)... ..57,085 ... 0. ... 04/13/2022 ..
665859-A0-7 ... [NORTHERN TRUST CORP ........covvvvvvvveveeeenns [evveeeinnis [ e | 5,000,000.000 |.... ... 4,904,850 .5,000,000 ... ...230,000 |... 0. .|--08/01/2016 ..
67034#-12-1 .. [NUCLEUS SCIENTIFIC, INC SERIES B ....coovvs [wvvnennanns [ eeeaans |oos ....41,309.000 |.... 0. . |.. 08/23/2017 ..
67034#-12-2 ... | Indigo Technologies, INC Class A ..........|eeeeeeeeeii|venenin |oe ..64,010.000 |.... 134,421 0. . |..02/07/2020 ..
902973-71-8 ... [U S BANCORP PREFERRED ..........ccevvvvveeenns [ oo [l ..80,000.000 |.... ... 1,413,600 0. .|-- 0471372022 ..
902973-73-4 ... [U S BANCORP PREFERRED ........ccovvvvvvvennnns [ [ ....69,850.000 |.... .... 1,179,068 , . 0. .. 04/28/2022 ..
902973-AZ-9 ... [U S BANCORP ............... 7,000,000.000 |. . .6,913,900 |.. ..6,913,900 [.. .7,017,500 . (103,600) 0 .[-- 02/02/2017 ..
94988U-15-1 ... [WELLS FARGO & COMPANY PFD .. .. [P PPPPOOOY ..43,000.000 |...........25.00 |..... ....877,200 877,200]..... ....840,650 ... .20,210 |... 0. .. 05/05/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 79,076,383 XXX 79,076,383 79,384,308 680,457 2,794,820 0 (661,333) 0 147,068 (808,401 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 79,076,383 [ XXX 79,076,383 79,384,308 680,457 2,794,820 0 (661,333) 0 147,068 (808,401 0] XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0| XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX
4509999999 - Total Preferred Stocks 79,076,383 XXX 79,076,383 79,384,308 680,457 2,794,820 0 (661,333) 0 147,068 (808,401 0] XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A ... 1B..
1B 2A.. ..21,517,690 2B ..
1C 3A.. ...8,867,600 3B ..
1D 4A ....0 4B..
1E 5A 5B ..
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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
125698-SM-1 ... | SMART GLOBAL HOLDINGS INC COMMON .. 702.000 |.... ...13,471 . .0 . 0. ...0|.. 07/26/2021 ..
009066-10-1 ... [AIRBNB INC-CLASS A COMMON .22,422.000 |.... ..2,946,475 ..3,036,924 |.. .0 . (92,150)f... .0 ...0|.. 12/30/2024 ..
02079K-10-7 ... | ALPHABET CLASS C ... ....64,253.000 |.... . 12,236,341 ...12,236,341 . 1,258,617 |.. .0 . 3,181,166 |... 0. ...0 .. 03/22/2018 ..
023135-10-6 ... | AMAZON.COM INC ....58,059.000 |.... . 12,737,564 .. 12,737,564 ..1,364,913 |.. .0 .0 ...0|.. 08/14/2024 ..
025932-10-4 ... [ AMERICAN FINANCIAL GROWP ... .. 306,676.000 |.... . 41,993,145 .41,993, 145 .. 26,347,271 |.. .0 0. ...0 .. 02/23/2021 ..
03676B-10-2 ... [ ANTERO MIDSTREAM CORP ...117,935.000 |.... ...1,779,639 ..1,779,639 .0 .0 ...0|.. 07/22/2024 ..
037833-10-0 ... |APPLE INC ....67,410.000 |.... . 16,880,812 16,880,812 .0 . . 0. . ...0|.. 01/22/2013 ..
038222-10-5 ....[APPLIED MATERIALS . ....12,187.000 |.... ...1,981,972 ..1,981,972 .0 ... (194,353)]... .0 ... (194,383) |... ...0|.. 12/20/2024 ..
060505-10-4 ... [BANK OF AMERICA CORP ...111,289.000 |.... ...4,891,152 ..4,891,152 .0 . 1,144,051 |... 0. ... 1,144,051 ...0].. 07/19/2011 ..
075887-10-9 ... [BECTON DICKINSON ...... .16,195.000 |. .. 3,674,160 |. ..3,674,160 |.. .0 (122,135) 0 . (122,135) 0. 12/04/2024 ..
084670-70-2 ... |BERKSHIRE HATHAWAY INC DEL CL B .15,851.000 |. ..7,184,941 |.. .0 ..1,531,524 0 1,531,524 0 .. 10/13/2016 ..
090616-10-1 ... [BIOMARIN PHARMACEUTICAL INC .19,599.000 |. ..1,288,242 |.. .0 0 . (601,493) 0.. 03/03/2022 ..
09073M-10-4 ... [BIO-TECHNE CORP COMMON ..1,020.000 |.... .0 . 0. ...0|.. 11/25/2024 ..
097023-10-5 ... [BOEING CO ....35,715.000 |.... .0 ...(59,707)... .0 ...0 .. 10/30/2024 ..
10316T-10-4 ... |BOX INC - CLASS A . ....42,605.000 |.... .0 ... 255,204 |... 0. ...0 .. 01/25/2019 ..
110122-10-8 ... | BRISTOL-MYERS SQUIBB ... .45,803.000 |.... .0 .... 240,466 |... .0 ...0 .. 12/19/2023 ..
11135F-10-1 ... | BROADCOM INC ..2,580.000 |.... .0 .. 310,155 |... 0. ...0|.. 07/15/2024 ..
125100-10-0 ... | CCC INTELLIGENT SOLUTIONS HO COMMON .... .29,060.000 |.... . . .0 . .0 ...0.. 08/06/2024 ..
12514G-10-8 ... | CDW CORP/DE ..6,218.000 |.... . ... 262,431 |.. .0 ... (331,205)]... 0. ...0|.. 01/24/2017 ..
141788-10-9 ... | CARGURUS INC COMMON ....17,470.000 |.... . 638,354 . 309,794 |.. .0 ... 216,279 |... .0 ...0 .. 09/19/2023 ..
14427M-10-7 ... |US AUTO PARTS NETWORK INC COMMON .36,021.000 |. ...38,903 |.. ...50,429 .0 . (74,924) 0 0.. 07/28/2020 ..
16411R-20-8 ... | CHENIERE ENERGY INC .. .17,356.000 |. ..3,729,284 |.. ..2,203,792 .0 . 888,205 0 0].. 05/29/2024 ..
172062-10-1 ... | CINCINNATI FINANCIAL 591,692.000 |. 85,026,140 |.. 21,424,352 .0 23,809,686 0 0 .. 05/18/2020 ..
20030N-10-1 ... [ COMCAST CORP CL A .. .59,978.000 |. ..2,250,974 |.. ..1,663,144 .0 (379,061)| 0 . (379,061) 0.. 02/11/2016 ..
220027-10-8 ... [ CORPORATE OFF ICE PROPERTIES REIT .13,260.000 |. . 410,397 |.. . 324,959 .0 .. 74,485 0 . 74,485 0|.. 02/28/2024 ..
24703L-20-2 .... 483.000 [..vvvvvnnnnnnnnnnnn.. 55,661 | 116.240 .0 ....6,451 ... 0 6,451 ...0|.. 06/04/2024 ..
254687-10-6 ... ....12,845.000 [..................1,430,291 |........ 111.350 .0 .... 270,516 |... 0. ...0 .. 01/25/2023 ..
25809K-10-5 ... [DOORDASH INC - A COMMON .. ....24,156.000 [.......0ueeeennnn 4,052,169 |........ 167.750 .0 .... 975,008 |... .0 ...0|.. 12/06/2024 ..
26614N-10-2 ... [DUPONT DE NEMOURS INC .. .34,390.000 |..................2,622,238 |......... .0 . (23,385)]... 0. ...0 .. 03/02/2021 ..
20261A-10-0 ... [ENCOMPASS +.1,210.000 [ouuvunniiini 111,744 | .0 .0 . ...0|.. 07/15/2024 ..
20273V-10-0 ... [ENERGY TRANSFER EQUITY LP .. ...355,625.000 [..................6,966,694 |......... .0 0. ... 1,920,969 |... ...0|.. 08/05/2024 ..
20336T-10-0 ... [ENLINK MIDSTREAM LLC ...... 145,070.000 |. . .0 0 ...(86,793) 0.. 11/07/2024 ..
203792-10-7 ....|ENTERPRISE PRODUCTS PARTNERS 222,619.000 |. ..6,981,332 |.. ..5,453,530 .0 0 0|.. 11/04/2024 ..
30231G-10-2 ... [EXXON MOBIL CORP ... .35,844.000 |. ..3,855,739 |.. ..2,228,020 .0 0 0. 02/02/2021 ..
30303M-10-2 ... [Meta Platforms, Inc . 24,693.000 |. .14,457,998 |.. ..2,949,085 .0 . 5,717,664 0 0|.. 05/18/2021 ..
31428X-10-6 ... |FEDEX CORP .......... .0 .. 82,081 0 0].. 04/08/2020 ..
316773-10-0 ... [FIFTH THIRD BANCORP .. .0 .607,114 |... 0. ...0|.. 04/05/2021 ..
320209-10-9 ....|FIRST FINANCIAL BANCORP .. . .0 . 1,786,666 |... .0 ...0 .. 10/30/2024 ..
371927-10-4 ... | GENESIS ENERGY L.P. ....... . .... 218,669 ... 252,326 |.. .0 ... (32,000)... 0. ...0|.. 05/15/2024 ..
379577-20-8 ... [GLOBUS MEDICAL INC - A ... ..5,416.000 |.... .... 447,957 .... 298,281 |.. .0 .... 149,676 |... .0 ...0|.. 05/08/2024 ..
38141G-10-4 ... [GOLDMAN SACHS GROUP INC .. .10,810.000 |.... ..6,190,022 ..1,416,957 |.. .0 ..2,019,849 |... 0. ...0].. 06/27/2011 ..
40412C-10-1 ... [HCA HOLDINGS INC .15,660.000 |.... ..4,700,349 ..1,656,941 |.. .0 . 461,500 |... 0. ...0 .. 04/22/2022 ..
405024-10-0 ... |HAEMONETICS CORP/MASS COMMON .. ..4,370.000 |.... . ... 341,210 ... 328,858 |.. .0 . 12,352 |... 0. ...0|.. 08/21/2024 ..
428103-10-5 ... [HESS MIDSTREAM LP - CLASS A COMMON .. ..6,296.000 |.... 233,144 ... 233,141 ... 191,461 |.. 0. .. 25,042 ... 0. ...0|.. 07/22/2024 ..
443510-60-7 ... [HUBBELL INC CL B ............. 5,531.000 |. .. 2,316,881 |. ..2,316,881 |.. . 641,673 .0 . 497,569 0 0.. 07/01/2020 ..
446150-10-4 ... [HUNTINGTON BANCSHARES INC ... ...185,231.000 |.... .. 3,013,708 ..3,013,708 |..... ..2,376,514 |.. 0. ... 657,570 |.. .00, ...0.. 04/05/2021 ..
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459506-10-1 ... [Fragrances Inc COMMON .. e e ....20,341.000 |.... . . . . ..8,136 |... ....40,885 |... . . 0. .. 08/07/2023 ..
478160-10-4 ... [ JOHNSON & JOHNSON ....30,320.000 |.... ... 148,871 ...(367,478)... .. 10/28/2020 ..
480200-10-7 ... [JONES LANG LASALLE INC . ....818,098 |... .. 09/03/2020 ..

482421-10-6 ... |KBR INC COMMON
49456B-10-1 ... | KINDER MORGAN
500688-10-6 ... |KOSMOS ENERGY LTD COMMON ...
501044-10-1 ... [KROGER CO
55336V-10-0 ... [MPLX LP LIMITED PARTNERS .
556269-10-8 ... | STEVEN MADDEN LTD COMMON .
570535-10-4 ....| MARKEL CORP COMMON ...
577933-10-4 ....|MAXIMUS INC .
594918-10-4 ....| MICROSOFT CORP ...

61174X-10-9 ... | MONSTER BEVERAGE CORP ..
64110L-10-6 ... [NETFLIX INC
65342K~10-5 ....| NEXTDECADE CORP COMMON .

... (68,791)...
. 1,648,068 |...
... (565,510)]...
....(17,706)|...
... 481,478 |...

...2,756 |...
.627,311
. (30,025)
. 2,064,812

.. 10/04/2024 ..
.. 02/05/2024 ..
.. 12/13/2024 ..
.. 12/11/2024 ..
.. 07/22/2024 ..
.. 09/19/2023 ..
.. 02/02/2024 ..
.. 09/19/2023 ..
.. 12/24/2024 ..
.. 06/26/2018 ..
.. 09/12/2019 ..
.. 09/04/2024 ..

....66,666.000 |....
....60,856.000 |....
..5,300.000 |....

2,042.000 |

3,260.000 |
.45,722.000 |
....52,635.000 |....
..... 2,611.000 [....
...602,727.000 |....

..243,359 |..
19,271,823 |..

.... (265,807) |...
.. 1,055,993 |...

... 787,940 |..
. 3,061,016 |..

67066G-10-4 ... |NVIDIA CORP . ....54,314.000 |.... ..5,053,708 |.. .. 08/05/2024 ..
682680-10-3 ... [ONEOK INC ... ....28,333.000 |.... ..1,550,942 |.. .. 11/16/2023 ..
683344-10-5 ....| ONTO INNOVATION INC ONTO . ... 126,785 |.. .. 08/02/2024 ..
68389X-10-5 ... | ORACLE CORP . . 1,163,798 |.. . . . .. 07/01/2013 ..
68404L-20-1 ... [OPTION HEALTHCARE COMMON . . ... 139,432 ... 178,653 |.. ... (39,221)... ...(39,221) ... .. 10/03/2024 ..
718172-10-9 ... [PHILIP MORRIS INTERNAT-W/I . .36,484.000 | ..4,390,849 |.. ..2,856,326 . 848,253 848,253 .. 12/23/2024 ..
72651A-20-7 ... |PLAINS GP HOLDINGS LP-CL A . 370,496.000 |. ..6,809,716 |.. . 6,188,478 .308,419 .. 11/20/2024 ..
74340E-10-3 ... | PROGYNY INC COMMON ... .19,230.000 | . 331,718 |.. . 392,663 . (60,945) .. 11/12/2024 ..
75513E-10-1 ... | RAYTHEON TECH CORP .24,016.000 |. 2,779,132 |.. ..1,340,603 . 758,425 .. 11/02/2020 ..
75737F-10-8 ... [REDFIN CORP ......... .40,020.000 | . 314,967 |.. . 404,202 . (98,049) .. 08/07/2019 ..
759916-10-9 ... |REPLIGEN CORP COMMON . ..1,815.000 |.... .... 261,251 .... 337,862 |.. .... (65,086)]... .. 12/01/2022 ..
760841-20-5 ... |RESCAP LIQUIDATING TRUST ... ...53,562.000 |.... ....8,086 ... (24,045)[... .. 03/27/2014 ..

...30,736.000 |....

78467J-10-0 ... | SS&C TECHNOLOGIES . ..2,329,174 . . .... 450,897 |... .. 07/31/2023 ..
79466L-30-2 ... | SALESFORCE.COM INC ... ....20,524.000 |.... ..6,861,789 . 1,578,857 |.. . 1,461,104 |... .. 06/18/2021 ..
79589L-10-6 ... ....18,210.000 |.... .... 795,585 ....627,517 |.. ... 187,745 ... . .. 12/19/2023 ..
806857-10-8 ... | SCHLUMBERGER LTD ... ...23,195.000 |.... .... 889,296 ....698,401 |.. ... (817,772)... .. (317,772) |... .. 03/22/2018 ..
808513-10-5 ... [ SCHWAB CORP ......... .50,696.000 |. ..3,752,011 [.. ..3,307,380 . 271,475 ...211,475 .. 12/30/2024 ..
833445-10-9 ....| SNOWFLAKE INC-CLASS A COMMON .19,452.000 | ..3,003,583 |.. ..3,402,926 (403,502) . (403,502) .. 12/11/2024 ..
844741-10-8 ... | SOUTHIEST AIR ............... .22,427.000 | . 653,747 106,304 .. 04/06/2022 ..
85254J-10-2 ....| STAG INDUSTRIAL INC REIT . 3,010.000 |. .104,186 (2,388), .. 04/30/2024 ..
854502-10-1 ... | STANLEY BLACK & DECKER INC . .18,172.000 | (200,591) .. 02/02/2024 ..

855244-10-9 ....| STARBUCKS CORP
876126-10-1 ... | TARGA RESOURCES CORP .
882508-10-4 ... | TEXAS INSTRUMENTS ...

.. 05/13/2022 ..
.. 11/30/2022 ..
.. 02/08/2024 ..

...19,464.000 |....
..6,655.000 |....
.18,223.000 |....

... (92,649)[...
....609,798 |...

....275,878 |..
..2,048,731 |..

0O 0O 0 0000 000000000000 OD OO ODOODODOODODOODOOOOOO O OO O OO
0 0O 0O 0O 0000000000000 ODOCODODOODO0OODODOODODOODOOOOOO OO O O OO

90364P-10-5 ....|UIPATH INC - CLASS A COMMON ....42,645.000 |.... .... 498,004 |.. .. 06/26/2024 ..
91324P-10-2 ... | UNITEDHEALTH GROUP INC ...11,185.000 |.... .. 04/15/2024 ..
92343X-10-0 ....| VERINT SYSTEMS INC ... ...80,566 . .. 10/24/2024 ..
92826C-83-9 ....|VISA INC ................ ..5,422,930 . . . 955,585 |... .. 03/10/2022 ..
958669-10-3 ... | WESTERN GAS EQUITY PARTNERS LIMITED PARTNERS ..... . . .... 316,548 ... 195,639 |.. .. 75,533 |... .. 07/12/2023 ..
969457-10-0 ... |WILLIAMS COS INC .17,802.000 | . 963,444 |.. . 341,534 . 343,401 .. 09/08/2023 ..
98138H-10-1 ... [WORKDAY INC-CLASS A .. ...10,122.000 |.... ..2,611,780 |..... ..1,331,546 |.. ..(182,500)).. .... (182,500) |.. .. 06/03/2021 ..
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G5960L-10-3 ... ....50,015.000 |.... ....34,103 |... ... 127,997 ... .0 ... (117,692)]... . (117,692) ... .. 12/30/2024 ..
000000-00-0 ... [GIBSON ENERGY INC ... ...407,162.000 |.... .0 ... 582,708 |... ... (290,479)|.. 11/26/2024 ..
000000-00-0 ... [PEMBINA PIPELINE CORP ....85,546.000 |.... .0 .... 361,851 [... ...(193,541)|.. 11/06/2024 ..
83671M-10-5 ... [ SOUTH BOW CORP-I/1 COMMON ....13,588.000 |.... .0 ... 119,207 |... ....(11,706).. 10/02/2024 ..
000000-00-0 ... [ TC ENERGY CORP .. ....86,797.000 |.... .0 ..1,342,364 |... ...(184,483)|.. 06/28/2024 ..
20250N-10-5 ....[ENBRIDGE INC . ...122,172.000 |.... . . .0 ..1,099,042 |... .. (247,046)|.. 07/17/2024 ..
698196-10-1 ... [WNS HOLDINGS LTD COMMON .. N DR ....14,290.000 |.... ....836,736 |.. .0 ... (159,533)f... .. 12/30/2024 ..
(G9456A-10-0 ... [GOLAR LNG LTD COMMON N AR ....37,709.000 |.... .... 865,119 |.. .0 ... 740,726 |... .. 11/18/2024 ..
016091-10-2 ... [ALIBABA GROUP HOLDING-SP ADR RECEIPTS .. N DR ..9,782.000 |.... ... 822,960 |.. .0 ... 871,227 | .. 05/24/2021 ..
252430-20-5 ....[DIAGEQ PLC ADR .....cooovviiiiiiiiiiennnns C.. 9,739.000 |. ..1,421,292 .0 (183,173)| .. 04/25/2024 ..
874039-10-0 ... [ TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS .|D.. .15,378.000 |. . 2,173,861 .0 . 863,140 .. 08/02/2024 ..
(G4209G-20-7 ... | GULF KEYSTONE PETROLEUM LTD COMMON .|B.. 704,007.000 |. . 900,069 .0 . 304,657 .. 11/12/2024 ..
G5509L-10-1 ... [LIVANOVA PLC COMMON D e 6,590.000 |.... .... 305,183 .... 307,450 |.. IV .. (2,267)... .. ....(2,267) ... .. 08/21/2024 ..
G6683N-10-3 ... [NU HOLDINGS .......ooeeeveeeeeiiiiieieieieeeeeeeeeeeeeeeeees e, Devevee leveeiiiiiiiiiees 23,706.000 245,594 309,956 0 Joeeeeeeee (64,362)]...0vvvvveeeennnnennnn0 foiiiiiiinnnnnn, (64,362) |.evvveeeeriieiinnnnnnes 0).. 09/04/2024 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 481,287,137 XXX 481,287,137 256,360,353 843,448 10,020, 107 0 81,733,552 400,740 81,332,812 (939,049), XXX
PFF#CS-00-1 ... |Pro Football Focus ......ccoovvvviiiiiiiiiiiiiiiiiin, | ........... | ........ | .................... 1,989.000 [.oeennnnnnn 15,117,281 |..... 7,600.443 |............. 15,117,281 |oooveiiiiieeens 9,993,432 |..oooiiiiiiiiiiiiin [ [ [ PO 331,264 [ (O PO 331,254 |ooooiiiiiiiiiii 0].. 03/19/2021 ..
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 15,117,281 XXX 15,117,281 9,093,432 0 0 0 331,254 0 331,254 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 496,404,418 XXX 496,404,418 266,353,785 843,448 10,020, 107 0 82,064,806 400,740 81,664,066 XXX
056823-38-8 ... [BGF EM EQUITIES FUND-INST MUTUAL FUND . 147,153.000 |. ..2,819,456 |.. ..2,736,5% .0 0 72,811 .. 01/25/2024 ..
115233-20-7 ....|BROWN ADV SUSTAIN GRII-INST MUTUAL FUND 121,169.000 |. ..4,399,119 .0 0 849,392 .. 09/25/2023 ..
128119-88-0 ... | CALAMOS MRKT NEU INC-1 MUTUAL FUND ....84,968.000 |.... . 1,188,842 |.. .0 0. ....63,329 |... .. 01/25/2024 ..
14064D-86-5 ... |Fuller & Thaler MUTUAL FUND ...149,698.000 |.... ..5,017,537 |.. .0 . . .0 ...507,477 |... .. 03/24/2023 ..
252645-84-1 ....[DIAMOND HILL LONG/SHORT-I MUTUAL FUND .. ...225,660.000 |.... ..6,713,335 |.. .0 .. 118,272 .. 0. . 113.272 .. 01/25/2024 ..
256219-10-6 ... [DODGE & COX STOCK MUTUAL FUND ....29,017.000 |.... . 6,471,621 |.. .0 .... 394,257 |... .0 ...304,257 |... .. 01/25/2024 ..
41665H-49-0 ....[HRTFRD SCHR EM MRKT EQ-1 MUTUAL FUND ... ...161,929.000 |.... ..2,482,373 |.. .0 .... 158,601 |... 0. ...158,691 |... .. 03/24/2023 ..
481200-53-0 ... [ JPMORGAN EQUITY INCOME-1 ....90,793.000 |.... . 6,420,000 |.. .0 ....818,047 |... .0 ...818,047 |... .. 08/09/2024 ..
72201F-49-0 ... [PIMCO E/M LCL CUR & BND-INST MUTUAL FUND ... .. 828,111.000 |.... . 8,617,562 |.. .0 .... (82,540)]... 0. ...(82,540) |... .. 08/13/2024 ..
801540-18-2 ....[ TOUCHSTONE INTERNATIONAL EQUITY-Y .... ....73,541.000 |.... . 1,032,760 |.. .0 ...(110,381)f... .0 ... (110,381) |... .. 12/30/2024 ..
801540-22-4 .... [ TOUCHSTONE SMALL COMPANY-Y ....... 387,303.000 |. ..2,401,620 .0 172,248 0 ... 172,248 .. 12/30/2024 ..
89154-78-3 ... | TOUCHSTONE ACTIVE BOND - CLASS | 688,312.000 |. . ..6,593,383 .0 . (97,837) 0 ...(97,837) .. 08/09/2024 ..
89154W-79-1 ... [ TOUCHSTONE CORE BOND FUND-Y ... ,113,010.000 |. . 10,306,469 |. 10,306,469 |.. 10,417,666 .0 (135,612) 0 . (135,612) .. 12/30/2024 ..
80154{-81-7 ... | TOUCHSTONE HIGH YIELD-Y .. 267,342.000 |. .. 2,061,210 |. ..2,061,210 |.. ..2,035,844 .0 4,728 0 .. 12/30/2024 ..
80154X-22-9 .... [ TOUCHSTONE FOCUSED EQUITY FUND CLASS Y 137,660.000 |. . 10,204,718 |. 10,204,718 |.. ..6,835,330 .0 ..1,459,358 0 .. 12/30/2024 ..
80154X-44-3 ... [ TOUCHSTONE VALUE FUND CLASS Y ...237,725.000 |.... ...2,831,306 ..2,831,306 ..2,585,000 |.. .0 ... 167,791 |... .0 .. 12/30/2024 ..
89154X-53-4 ....[ TOUCHSTONE MID CAP GROWTH - Y ....88,579.000 |.... 3,603,374 ..3,603,374 ..3,138,104 |.. .0 0. .. 12/30/2024 ..
80154X-63-3 ....[ TOUCHSTONE LARGE CAP GROWTH FUND CLASS | . ....20,021.000 |.... .... 515,751 ... 457,924 |.. .0 .0 .. 12/30/2024 ..
89155H-37-1 ....| TOUCHSTONE MID CAP VALUE FUND CLASS Y ... ....63,182.000 |.... ..1,427,917 ..1,325,975 |.. .0 0. .. 12/30/2024 ..
80156H-82-7 ... TOUCHSTONE SANDS CAPITAL SELECT CLASS Y .. ...364,471.000 |.... ...6,524,029 ..6,524,029 ..5,047,047 |.. .0 .0 .. 12/30/2024 ..
80155T-42-5 ....[ TOUCHSTONE TOUCHSTONE SNDS INTL GR-R6 .. ... 1,724,946.000 |.... . 13,730,566 |.... 13,730,566 13,057,837 |.. .0 0. .. 09/06/2023 ..
89155T-66-4 ... [ TOUCHSTONE ULTRA SHORT FIXED CLASS Y ... .. e 341,982.000 |.... ...3,156,496 |.... ..3,156,49% .3, 112,420 |.. 0. ..0].. .. 12/24/2024 ..
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 115,494,887 XXX 115,494,887 102,087,894 0 6,142,082 0 5,885,511 0 5,885,511 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 115,404,887 XXX 115,494,887 102,087,894 0 6,142,082 0 5,885,511 0 5,885,511 0 XXX XXX
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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
46432F-33-9 .... | ISHARES CORE MSCI EAFE ETF CLOSED END FUND ........ 88,250.000 [...evvvvennnnes 15,715,560 |........178.080 |............. 15,715,560 [..evvvvviennnnns 13,403,540 |.eovvveeiiiiiiiiiee 0 | 159,802 [..evvvevvniiiiiiiinnnes [V I 2,312,020 |oooeeeiieeeiieeees (V) I 2,312,020 .. 01/25/2024 ..
78462F-10-3 ... [SPDR TRUST SERIES 1 ....11,045.000 |.... ...6,473,254 ..6,473,254 ..5,749,681 |.. ....38,708 |... 723,573 |... ... 723,573 |... .. 04/02/2024 ..
921943-85-8 .... | VANGUARD FTSE DEVELOPED ETF CLOSED END FUND .56,870.000 |. 2,719,523 |. ..2,719,523 |.. ..2,484,654 91,231 .. (4,550) . (4,550) .. 03/24/2023 ..
92206C-66-4 ... [Vanguard Long-Term Corp Bond CLOSED END FUND ...... |LS........ | eifiiiiiiiiiinnnns 187,067.000 |.... . 16,710,695 .330 [..... .. 16,710,695 |..... .. 14,974,451 .. . ...202,425 |... . 1,284,601 |.. ... 1,284,601 .. 03/07/2024 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 41,619,082 XXX 41,619,032 36,612,326 21,709 492, 166 4,315,644 4,315,644 XXX
89154V-83-5 ....|TOUCHSTONE CORE MUNICIPAL BOND FUND INSTITUTIO ... | | | ............... 1,826,210.000 [....vvvvvnnenees 19,741,335 |......... 10.810 [o..uvvneeneees 19,741,336 |..ooeeeeeenn 19,612,248 [.....vvvvvinniinnnnnnnns [ 607,583 |.evvvvriiiiiiiiiiinnes 0 Joeeeeeeen (250,535)]..ceeeeeiiiiiiiiienn [ (250,536) |.ooveeeeeeiiiiieee 0. 11/29/2024 ..
5919999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Publicly
Traded 19,741,335 XXX 19,741,335 19,612,248 0 607,583 0 (250,535)| 0 (250,535) 0 XXX
19933*-10-2 ....|Columbus Life Insurance Compan .............ccccceee. 424,913,431 |......... 42.491 |............ 424,913,431 | 577,569,203 |...ccooeeeiiiiieiins 0 [V I 15,321,819 | O [ 15,321,819 [oovvviiiiiiiiiiiiiiees 0.. 03/28/1994 ..
30304*-10-0 ... [FABRIC FABRIC TECHNOLOGIES INC .....ccoeovviivviiiiins [emmmmmnnnnn fevmeenacfeiis . ... 13,572,010 |...135,720.100 .. 13,572,010 .. 10,267,697 |.. .0 . .0 ....3,304,313 |... . .. (12,016,108) |... ...0|.. 12/02/2024 ..
37371#-10-9 ... [Gerber Life Insurance Company 5,940,000.000 1,065,421,890 |. .179.364 |.. 1,065,421,890 |.. . 853,884,069 .0 ..50,000,000 .0 . (56,053,481) .0 (56,053,481) 0. 12/31/2018 ..
45824#-10-5 ....| Integrity Life Insurance Compa .. 1,500,000.000 |. 1,274,172,510 |. .849.448 |.. 1,274,172,510 |.. . 823,133,542 .0 200,000,000 .0 . (53,321,693) 0 .(53,321,693) 0 .. 03/02/2000 ..
95953#-10-3 ....|Western & Southern Agency, Inc .. ..1,000.000 |. .....5,047.143 |.. 5,047,143 | 11,000 B 0 .0 . 1,717,359 0 1,717,359 0 .. 01/20/2004 ..
95956*-10-4 ....[Western-Southern Life Assuranc .. T e 2,500,000.000 |.............2,025,299,311 [........ 810.120 2,025,299, 311 . 1,674,908,045 |.. .0 .. .. 155,000,000 ... .0 .. 86,135,907 |... .0, ..85,135,907 |... ...0.. 09/13/1999 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 4,808,426,29 XXX 4,808,426,295 3,939,773,556 0 405,000,000 0 (3,895,776) 15,320,421 (19,216, 197) 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 4,828,167,630 XXX 4,828,167,630 3,959,385,804 0 405,607,583 0 (4,146,311)| 15,320,421 (19,466,732) 0 XXX
5989999999 - Total Common Stocks 5,481,685,967 XXX 5,481,685,967 4,364,439,809 865, 157 422,261,938 0 88,119,650 15,721,161 72,398,489 (939,049), XXX
5999999999 - Total Preferred and Common Stocks 5,560,762,350 XXX 5,560,762, 350 4,443,824, 117 1,645,614 425,056, 758 0 87,458,317 15,868,229 71,590,088 (939,049), XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A .. 0 1B..$ 0 1C..% DS e, 0 1E.S i, 0 1F.S e, 0 1G.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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690353-4D-6 ......... DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ... .|-...05/22/2024 ... [ STIFEL NICHOLAS .... 4,181,500 |.. .... 4,181,500 |.. .. 20,108
690353-4li-4 ......... DFC AGENCY DEBENTURES  4.280% 06/20/27 .... ...05/09/2024 ... [BANK of AMERICA SEC . .... 3,011,667 |.. .... 3,011,667 |.. .. 22,588
0109999999. Subtotal - Bonds - U.S. Governments 7,193,167 7,193,167 42,696
46513J-B4-2 ......... |STATE OF ISRAEL SOVEREIGN  3.875% 07/03/50 .eeuuuueeeieennunseeeennsunsaseennnnssaeennnnnssaesennnnnasseennnnnnnns |D ............... ...10/25/2024 ... |JEFFERIES 8 00 -ttt ittt et entn e eeereesereeereeseteernenneeternnnnntterrnnnnntteennnnnnateernnnnnaeteernnnnaaree [seerennnnnseeeeennnnaeeeernnnnnaaes [rereennaneeeeeennanaes 4,203,000 |.eeeuiiiiinniiaeees 6,000,000

0309999999. Subtotal - Bonds - All Other Governments 4,203,000 6,000,000
13079P-XC-2 ......... CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY HSG  4.650% 03/01/57 ...eeueieeieneieeeeeeniieeeeeeeeieeeeeeeen [eeeneeeeinn o L05/09/2024 ... [STERN ...eeeeeeeeeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e nnna e e e e e e nna e e e eeennn e eeeennnnnaeeeennnnnaaeeenn |rennunaneeeennnnneeerennnnaeeeens |orrieeeeeeenn e aeees 2,500,000 |.eeeeneeeeennnieeeees 2,500,000
19648G-JV-5 COLORADO ST HSG & FIN AUTH SF SINGLE FAMILY HSG ~ 5.894% 11/01/44 .. ...05/16/2024 ... |RBC/DAIN .... 5,270,000 |..
3136AU-09-5 . ..|FNR 2016-98 BZ ~ 4.000% 01/25/57 ....cceeevreneeeeeinnnaeeeeens 12/01/2024 ... | Interest Capitalization . . 450,520
45471C-CK-2 . ..[ INDIANA ST FIN AUTH HLTH FAC R MEDICAL ~ 5.500% 03/01/44 .. 04/18/2024 ... |PIPER JAFFRAY . 1,046,310
45471C-CL-0 . .| INDIANA ST FIN AUTH HLTH FAC R MEDICAL ~ 5.750% 03/01/54 .. .| PIPER JAFFRAY . 3,111,510 . 3,000,000
62630W-FV-4 . .| TXBL MUNI FUNDING TRUST VARIOU GENERAL ~ 4.650% 05/15/56 .. . | BARCLAYS ... . 2,000,000 . 2,000,000
626301-NY-9 . .| TXBL MUNI FUNDING TRUST VARIOU GENERAL  4.650% 09/21/26 .. . | BARCLAYS . 1,500,000 . 1,500,000

62630W-PD-3 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ~ 4.650% 06/30/28 ....07/02/2024 ... BARCLAYS ... .... 1,500,000 .. .... 1,500,000 ..
PORTCI-NN-T ......... PORT OF GREATER CINCINNATI DEV NOTE SERIES 2021  0.150% 06/01/26 .......ccevvvviiiiiiiiiiiiiiiiiiiiiiiiiiies [evvennnnnnnnnnnns oo 1271772024 .. [PRIVATE PLACEMENT ... e e e e e s e e e e s e e e s e e s e s sssseseeseeses |oeesssssssesssssssssssssssssssnnnes [oreeiieeieiinieieiinananeas 55,000 |..eeveeiiiiiiiiiiiiiinnnes 55,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,433,340 17,275,520
MICRUI-TY-N ......... MICRUITY INC. Convertible Note  4.890% 06/30/26 . veer [...04/11/2024 ... |PRIVATE PLACEMENT ....500,000 |.. 500,000 |..
020002-BG-5 ......... ALLSTATE CORPORATION  3.850% 08/10/49 . [....11/08/2024 ... |MORGAN STANLEY FIXED INC ..5,499,938 |.. .... 6,986,000 ..
023135-CK-0 ......... AMAZON.COM INC ~ 4.100% 04/13/62 +[-...12/05/2024 ... | GOLDMAN SACHS ... .... 8,384,000 .. ...10,000,000 |..
026650-FA-4 ......... AVMERICAN HONDA FINANCE ~ 5.040% 02/12/25 ... - [-...06/20/2024 ... | TD SECURITIES ... .... 1,401,540 |.. .... 1,400,000 |..
026650-FI-8 ......... AMERICAN HONDA FINANCE ~ 4.990% 01/12/26 ... .+ [-...07/10/2024 ... |BANK of AMERICA SEC ... .... 1,650,000 |.. .... 1,650,000 |..
036752-BE-2 ......... ELEVANCE HEALTH, INC ~ 5.700% 02/15/55 +[++..10/22/2024 ... | CITIGROUP GLOBAL MKTS . .. 14,917,950 |.. ..15,000,000 |..
05351W-AC-7 AVANGRID INC  3.200% 04/15/25 ...07/31/2024 ... |BARCLAYS

073952-AB-9 . ..| BEACON FUNDING TRUST ~ 6.266% 08/15/54 11/14/2024 ... | Various 13,021,990 13,000,000
07911E-AA-O . ..|BELLEVUE 10 APTS LLC ~ 4.490% 04/01/60 .. 09/05/2024 ... [ STERN .... . 1,600,000 . 1,600,000
12189L-BL-4 . ..|BURLINGTON NORTH SANTA FE  5.500% 03/15/55 06/03/2024 ... | JEFFERIES & CO . . 4,978,600 . 5,000,000
141781-BF-0 . ..|CARGILL INC ~ 4.760% 11/23/45 .. 11/21/2024 ... | WELLS FARGO .. 11,272,750 12,500,000
14338H-AA-4 . .| CARMEL VALLEY SR LIVING ~ 4.450% 09/01/61 . 05/09/2024 STERN .......... . 2,500,000 . 2,500,000
151890-AD-2 ......... CENTERPOINT  6.625% 11/01/37 . [-...04/16/2024 ... |FTN FINANCIAL SECURITIES ... ... 2,121,083 |.. .... 2,010,000 |..
172967-NU-9 ......... CITIGROUP  6.018% 03/17/26 +[-+..09/19/2024 ... | INTL FCSTONE FINANCIAL INC ... 728,277 |.. . 725,000 |..
17325F-BH-0 ......... CITIBANK NA  5.198% 08/06/26 .. . [-...07/30/2024 ... |CITIGROUP GLOBAL MKTS ....550,000 |.. ....550,000 |..
17327C-AP-8 ......... CITIGROUP INC ~ 5.184% 01/25/26 ... +[-+..09/24/2024 ... | INTL FCSTONE FINANCIAL INC ... 325,260 |.. 325,000 |..
191216-0T-4 ......... COCA-COLA CO  5.400% 05/13/64 ... o |ee. 1272472024 ... |MITSUBISHI UFJ SECLRITIES ... .... 4,803,850 |.. .... 5,000,000 |..
198280-AF-6 ......... COLUMBIA PIPELINE GROUP  4.500% 06/01/25 . . [....10/08/2024 ... |Various ... 1,316,483 |.. .... 1,325,000 |..
20030N-EK-3 ......... COMCAST CORP  5.650% 06/01/54 ...05/20/2024 ... [CITIGROUP GLOBAL MKTS . .... 5,073,240 |.. ....6,000,000 |..
20826F-BU-9 ......... CONOCOPHIL €O 5.200% 06/01/45 ......... ...12/30/2024 ... |Tax Free Exchange ... ... 3,007,812 [.. .... 4,000,000 ..
210518-CX-2 . ..| CONSUMERS ENERGY CO  4.350% 08/31/64 . 11/18/2024 ... | WELLS FARGO ........ . 7,660,313 . 9,356,000
240019-BV-0 . ..|DAYTON POWER & LIGHT ~ 3.950% 06/15/49 .. 11/19/2024 ... | KEY BANC-MCDONALD . 2,274,630 . 3,000,000
26884T-AE-2 . .|ERAC USA FINANCE LLC ~ 5.625% 03/15/42 04/15/2024 ... | JEFFERIES & CO ....... . 4,892,700 . 5,000,000
278865-BA-7 ......... ECOLAB INC ~ 3.950% 12/01/47 .+ [...06/09/2024 ... | CITIGROUP GLOBAL MKTS . ....6,576,072 |.. .... 8,150,000 ..
278865-BJ-8 ......... ECOLAB INC ~ 2.750% 08/18/55 +[-...11/07/2024 ... |DEUTSCHE BANK ... ... 14,130,050 |.. ...23,000,000 |..
20273V-A-0 ......... ENERGY TRANSFER EQUITY LP 5.950% 05/15/54 .. +[-...01/10/2024 ... .... 4,976,150 |.. .... 5,000,000 ..
20336U-AC-1 . ..|ENLINK MISTREAM PARTNER ~ 5.600% 04/01/44 . . |-...10/15/2024 ... ... 4,783,600 |.. .... 5,000,000 |..
20379V-CH-4 .. . | ENTERPRISE PRODUCTS ~ 5.550% 02/16/55 .+ [...08/01/2024 ... |MIZUHO SECURITIES USA INC .. .... 9,966,300 .. ...10,000,000 |..
302520-AC-5 ......... FNB CORP  5.150% 08/25/25 +[-...10/24/2024 ... |KEY BANC-MCDONALD ... ....515,845 |..

340711-AW-0 ......... FLORIDA GAS TRANSMISSION  4.350% 07/15/25 < |[-...07/19/2024 ... ....989,110 |..

369604-BX-0 ......... GENERAL ELECTRIC CO  4.250% 05/01/40 ... ...10/03/2024 ... ... 8,304,453 ..

375568-CE-1 . ..| GILEAD SCIENCES INC ~ 5.600% 11/15/64 . 11/13/2024 ... |BANK of AMERICA SEC . 19,858,000

402479-CB-3 . ..| GULF POWER CO  5.100% 10/01/40 05/29/2024 ... |KEY BANC-MCDONALD . 5,051,420 . 5,500,000
404119-CW-7 . .|HCA INC ~ 6.100% 04/01/64 .......... 02/20/2024 ... |BANK of AMERICA SEC . . 9,938,000 10,000,000

422188-AN-0
437076-CY-6
437076-DF-6
437076-DG-4
466247-20-9
494550-BK-1

HEALTH CARE SERVICE CORP

JPMMT 2005-S3 1A3  5.75
KINDER MORGAN PARTNERS

HOME DEPOT ~ 4.820% 12/24/25 ...
HOME DEPOT ~ 5.300% 06/25/54 ....
HOME DEPOT  5.400% 06/25/64

5.875% 06/15/54

0% 01/26/36 ...
5.625% 09/01/41

o|----11/25/2024 ...
-|--..06/17/2024 ...
.|-...11/06/2024 ...
-|--..06/17/2024 ...
..|....10/01/2024 ...

....06/14/2024 ...

Various

GOLDMAN SACHS

FIRST HORIZON

J P MORGAN SEC .

BANK of AMERICA SEC
Interest Capitalization ....

....................... 1,884,246

.. 11,198,560 |..

....................... 1,960,000

...10,000,000 |..
....5,000,000 [..
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501044-DIi-8 ......... KROGER CO  5.500% 09/15/54 .|....08/20/2024 ... |CITIGROUP GLOBAL MKTS .... .... 9,958,800 |.. ...10,000,000 |..

502431-AV-1 ......... L3HARRIS TECH INC ~ 5.500% 08/15/54 o |---.07/29/2024 ... | MORGAN STANLEY FIXED INC ..eeeereeeeeeeeei e e e eeeee e e e e e e s e e e e e s e e e ee e s e e e e mnn e e e e eennnneeeeennnnns [eeeeeennnneeeeennnneeeeennnnaes [oeeernnnaneeeennnaas 4,932,550 |.. .... 5,000,000 |..

52521H-AJ-2 .. .. |LMT 2006-9 1A9  5.750% 01/25/37 .|....07/01/2024 ... | Interest Capitalization . .. ..

52637H-AA-2 . . |LEOGCARTERSVILLE LLC ~ 4.450% 04/01/62 .. ...09/30/2024 ... |STERN .... 1,800,000 |.. .... 1,800,000 |..

532457-CM-8 ELI LILLY  5.000% 02/09/54 ...12/05/2024 ... [CITADEL SECURITIES LLC .. .... 4,910,000 |.. .... 5,000,000 |..

539830-BS-7 . .. |LOCKHEED MARTIN  4.150% 06/15/53 12/24/2024 ... [Various ..........cceeeeeeeees . 6,233,584 . 7,835,000

548661-DA-2 . ..| LOWES COMPANIES ~ 5.000% 09/15/43 06/17/2024 ... | INTL FCSTONE FINANCIAL . 4,445,183 . 4,902,000

55903V-BE-2 . .. [MAGALLANES INC ~ 5.141% 03/15/52 . 12/23/2024 ... |HONG KONG SHANGHAI BK .... . 8,774,665 11,750,000 . 166,119
571676-AE-5 ......... MARS INC ~ 3.950% 04/01/44 .|-...04/23/2024 ... |HILLTOP SECURITIES INC. . .... 2,009,575 |.. .... 2,500,000 |.. ....6,583
571748-CD-2 ......... MARSH & MCLENNAN ~ 5.400% 03/15/55 .. veer|-...11/06/2024 ... |Various ...10,879,650 |.. ... 11,000,000 |.. .0
571748-CE-0 ......... MARSH & MCLENNAN ~ 5.350% 11/15/44 .. ..|....10/30/2024 ... [CITIGROUP GLOBAL MKTS . .... 7,998,880 |.. .... 8,000,000 |..

58013W-FW-9 ......... MCDONALD'S CORP  5.450% 08/14/53 . |--..11/07/2024 ... | SMBC NIKKO ... 7,917,840 |.. .... 8,000,000 |..

58769J-AV-9 ......... MERCEDES-BENZ FIN NA  5.120% 07/31/26 .. .|-...07/29/2024 ... |CITIGROUP GLOBAL MKTS . .... 1,850,000 |.. .... 1,850,000 |..

594918-CC-6 ......... MICROSOFT CORP  2.525% 06/01/50 . |--..11/08/2024 ... | SUSQUEHANNA .... 9,642,675 |.. ... 15,000,000 |..

63743H-FV-9 ......... NATIONAL RURAL UTILITIES ~ 4.890% 12/03/25 ... .|-...11/01/2024 ... [MIZUHO SECURITIES USA INC .. .... 2,300,000 |.. .... 2,300,000 |..

665501-AN-2 ......... NORTHERN NAT GAS ~ 5.625% 02/01/54 ...01/29/2024 ... |BANK of AMERICA SEC . .... 3,999,400 |.. .... 4,000,000 |..

665789-BA-0 . ..|NORTHERN STATES PWR  4.200% 09/01/48 . 01/05/2024 ... | KEY BANC-MCDONALD . 1,220,190 . 1,500,000

674599-CL-7 . .. | OCCIDENTAL PETROLEUM CORP  4.100% 02/15/47 08/27/2024 ... | SEAPORT GROUP LLC . 4,475,265 . 5,954,000

678858-BP-5 . ..| OKLAHOMA GAS & ELECTRIC ~ 4.550% 03/15/44 . 04/15/2024 ... [KEY BANC-MCDONALD . 2,476,231 . 2,955,000

678858-BQ-3 ......... OKLAHOMA GAS & ELECTRIC ~ 4.000% 12/15/44 ... . |--..04/15/2024 ... |KEY BANC-MCDONALD ... .... 1,537,020 |.. .... 2,000,000 |..

682680-Bli-2 ......... ONEOK INC ~ 4.200% 03/15/45 .|....02/27/2024 ... |Tax Free Exchange ... 1,099,411 |.. .... 2,000,000 |..

690742-A0-4 ......... OWENS CORNING ~ 5.950% 06/15/54 ... . |--..05/29/2024 ... MORGAN STANLEY FIXED INC ... .... 4,933,700 |.. .... 5,000,000 |..

694308-GY-7 ......... PACIFIC GAS & EL  4.500% 12/15/41 . .|....08/28/2024 ... [ SEAPORT GROUP LLC .... 8,378,600 |.. ...10,000,000 |..

713448-CQ-9 ......... PEPSICO INC ~ 4.250% 10/22/44 . |--..04/15/2024 ... | OPPENHEIMER & CO .. .... 1,913,862 |.. .... 2,286,000 |..

T13448-FZ-6 ......... PEPSICO INC ~ 5.250% 07/17/54 .|-...07/15/2024 ... | CITIGROUP GLOBAL MKTS . ... 4,987,250 |.. .... 5,000,000 |..

731020-AA-4 ......... POLAR TANKERS INC ~ 5.951% 05/10/37 ... . |--..01/30/2024 ... [ SEAPORT GROUP LLC ... 9,173,404 |.. .... 8,885,169 |.. . 118,970
740189-AP-0 PRECISION CASTPARTS CORP  4.375% 06/15/45 ... ...11/06/2024 ... |J P MORGAN SEC . ... 4,645,104 |.. .... 5,325,000 |.. 91,893
74350L-AC-8 . ..| PROLOGIS TARGETED US  5.250% 01/15/35 .. 08/08/2024 ... |WELLS FARGO .. . 6,954,920 . 7,000,000

74460-AH-0 . ..|PUBLIC STORAGE ~ 5.350% 08/01/53 .... . | GOLDMAN SACHS . 5,856,720 . 6,000,000

75513E-CC-3 . .| RAYTHEON TECH CORP  4.200% 12/15/44 .| STIFEL NICHOLAS . 4,800,907 . 5,605,000
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06237M-AD-5 . ..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES ~ 6.250% 07/09/54 D ....07/01/2024 ... |CITIGROUP GLOBAL MKTS . . 9,927,600 10,000,000
400131-AJ-7 . ..| GRUMA SAB DE CV  5.761% 12/09/54 D ....12/04/2024 ... |BANK of AMERICA SEC ... .5,000,000 .5,000,000
60700J-CU-7 . ..|MIZUHO MARKETS CAYMAN  5.340% 08/14/26 . D ....08/14/2024 ... |MIZUHO SECURITIES USA INC . 1,700,000 . 1,700,000
60700J-DA-0 . ..|MIZUHO MARKETS CAYMAN ~ 5.060% 11/28/25 . D ....10/28/2024 ... |MIZUHO SECURITIES USA INC . 1,300,000 . 1,300,000
902674-2X-1 . ..|UBS AG LONDON  5.420% 09/11/25 ... D ....00/23/2024 ... |MIZUHO SECURITIES USA INC .201,198 .200,000
9285711-BT-6 . .| VODAFONE GROUP PLC  5.125% 06/19/' D ....00/20/2024 ... |BANK of AMERICA SEC ... ..4,944 145 . 5,318,000
928571-CA-6 .........[VODAFONE GROUP PLC  5.750% 06/28/54 .. D... ...06/26/2024 ... [CITADEL SECURITIES LLC .. .... 9,802,600 |.. ... 10,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 526, 154,350 575,767,618
89157W-70-7 ......... |TOUCHSTONE SECURITIZED INCOME ETF ....iiiievuniiiiiuunnniiiiisunnsirirssnnsssesressnnssssssssnsssssrrssnssessernsnns | oeeennnnneeeeenns |oues 09/03/2024 ... | PRIVATE PLACEMENT .....vuuniiiiiiuinniiiiiiiuiniiiiiiiiiieeeiisnissessessnnnsesssssnnnsseseesnnnssesseesnnnsessersnnnnees ooseesnnnneeseeennnneeeeeens 0000 |ooiiiiiiiiiiiiiinn, 35,009,493 [...oiiviiiiiiiiiiiee s 0
1619999999. Subtotal - Bonds - SVO Identified Funds 35,009,493 0 0
2509999997. Total - Bonds - Part 3 589,993, 350 606,236,305 4,101,098
2509999998. Total - Bonds - Part 5 108,561,384 63,621,000 242,466
2509999999. Total - Bonds 698,554,734 669,857,305 4,343,564
#80AFA-RM-S .........|80 Acres Farms Series B-2 ........ +..02/06/2024 ... [PRIVATE PLACEMENT ... .eeeeeeee e e e ceee e e e ee e e e e e e e e e e e e e e e e e e e nnn e e e e e ennn s e e e eennnnaeeeennnnnneeenes |oennnnnneeeennnanaes 369,223.000 |.. ...10,000,003 |.. .0
#WARSA-W1-1 .........[Warsaw Fed Svg & Loan Assoc AT1 . ...12/13/2024 ... [PRIVATE PLACEMENT ... ..1,000,000.000 |.. .... 1,000,000 |.. .0
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 11,000,003 0
4509999997. Total - Preferred Stocks - Part 3 11,000,003 0
4509999998. Total - Preferred Stocks - Part 5
4509999999. Total - Preferred Stocks 11,000,003 0
009066-10-1 ......... AIRBNB INC-CLASS A COMMON ... ....12/30/2024 ... |Various .. ....9,568.000 |.. .... 1,288,682 |.. ....0
023135-10-6 ......... AMAZON.COM INC ....08/14/2024 ... |Various .. ....0
03676B-10-2 ......... ANTERO MIDSTREAM CORP ....07/22/2024 ... |Various .. ....0
038222-10-5 ......... APPLIED MATERIALS ....12/20/2024 ... |Various .. . . ....0
075887-10-9 ......... BECTON DICKINSON ....12/04/2024 ... |Various .. ...16,195.000 |.. ....0
09073\-10-4 ......... BIO-TECH\NE CORP COMMON . ....11/25/2024 ... |Various .. ....1,020.000 |.. ....0
097023-10-5 ......... BOEING CO . ....10/24/2024 ... |Various ....9,539.000 |.. ....0
097023-10-5 ......... BOEING CO . ....10/30/2024 ... | INTEG PAYOUT CORE CLASSIC 2121 . ...15,000.000 |.. ....0
11135F-10-1 ......... BROADCOM INC ....07/15/2024 ... |Stock Split ... 2,322.000 |.. ....0
125100-10-0 . .| CCC INTELLIGENT SOLUTIONS HO COMMON ....08/06/2024 ... |Various .. .5,000.000 |.. .0
16411R-20-8 . ..| CHENIERE ENERGY INC ..... ....06/29/2024 ... |Various .. 10,435.000 |.. .0
220027-10-8 . ..| CORPORATE OFFICE PROPERTIES REIT ....02/28/2024 ... |VIRTU FINANCIAL ... .2,260.000 |.. .0
24703L-20-2 ......... DELL TECH COMMON ....06/04/2024 ... |PRIVATE EQUITY DIST . .. ....0
2580%K-10-5 ......... DOORDASH INC - A COMMON ... ....12/06/2024 ... |PRIVATE EQUITY DIST . ... 14,860.000 |.. ....0
29261A-10-0 ......... ENCOMPASS ....07/15/2024 ... |Various ....1,210.000 |.. ....0
20273V-10-0 ......... ENERGY TRANSFER EQUITY LP ....08/05/2024 ... |Various .. . .. ....0
293367-10-0 ......... ENLINK MIDSTREAM LLC oo 1170772024 .. [ VaTTOUS +eeeeeeeeeenieeeeeeeet e e e e eene e e e e enena e e e eennna e e eeennnnaeeeennnnnaaeeennnnnnseeeennnnaseeeennnnnaeeeennnnnn [ornnnneeeennnnnneeees 145,070,000 [oriiiiiiniiiniinnnnnnd 2,139,533 |.. ....0
203792-10-7 ......... ENTERPRISE PRODUCTS PARTNERS ....11/04/2024 ... |Various ... 3,078,544 |.. ....0
320209-10-9 ......... FIRST FINANCIAL BANCORP ....10/30/2024 ... | INTEG PAYOUT CORE CLASSIC 2121 . ... 37,386,964 |.. ....0
371927-10-4 GENESIS ENERGY L.P. .. L...06/15/2024 ... [RBC/DAIN .iivriiiiiiiiii et eana s sesnnan e ssennnnnneeees [rrnnnnneeenennnnneeeeennns 200,000 [oii i 3,305 |.. ....0
379577-20-8 . ..| GLOBUS MEDICAL INC - A ....05/08/2024 ... |Various .. .. . 485,292 .0
405024-10-0 . .. | HAEMONETICS CORP/MASS COMMON ..... ....08/21/2024 ... |ROBERT W. BAIRD .6,860.000 |.. 516,239 .0
428103-10-5 . ..| HESS MIDSTREAM LP - CLASS A COMMON ....07/22/2024 ... |STIFEL NICHOLAS . 1,245.000 |.. .. 48,336 .0
482421-10-6 . ..|KBR INC COMMON ... ....10/04/2024 ... |Various .. . 8,830.000 |.. .580,313 .0
494568-10-1 . ..| KINDER MORGAN ... ....02/05/2024 ... |Various 26,525.000 |.. . 448,152 .0
500688-10-6 ......... KOSMOS ENERGY LTD COMMON .. ....12/13/2024 ... |Various .. ... 2,895,963 |.. ....0
501044-10-1 ......... KROGER CO ....12/11/2024 ...|J.P. Morgan CSA ... . e 4,094,332 |.. ....0
55336V-10-0 ......... MPLX LP LIMITED PARTNERS . ....07/22/2024 ... |Various ... 34,234.000 |.. .... 1,453,530 |.. ....0
570535-10-4 ......... MARKEL CORP COMMON . ....02/02/2024 ... |Various .. 104.000 |.. ....145,884 |.. ....0
594918-10-4 ......... MICROSOFT CORP ....12/24/2024 ... |Various .. ....1,539.000 |.. ... 502,435 |.. ....0
65342(-10-5 NEXTDECADE CORP COMMON . ....09/04/2024 ... |Various .. ..508,526.000 |.. .... 2,629,270 |.. ....0
67066G-10-4 . ..|NVIDIA CORP .... ....08/05/2024 ... |Various .. 22,697.000 |.. . 5,053,708 .0
67066G-10-4 . ..|NVIDIA CORP .... ....06/10/2024 ... |Stock Split .. 31,617.000 |.. .0 .0
683344-10-5 . ..[ONTO INNOVATION INC ONTO ....08/02/2024 ... |ROBERT W. BAIRD ....500.000 |.. 80,798 .0
68404L-20-1 . .| OPTION HEALTHCARE COMMON ....10/03/2024 ... |RAYMOND JAMES .6,010.000 |.. . 178,653 .0
718172-10-9 PHILIP MORRIS INTERNAT-W/I .. ...12/23/2024 ... [Various ... 3,226.000 |.. ... 413,683 |.. .0
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72651A-20-7 ......... PLAINS GP HOLDINGS LP-CL A .. ....11/20/2024 ... |Various .. ..235,010.000 |.. ... 4,379,436 |..
T4340E-10-3 ......... PROGYNY INC COMMON ....11/12/2024 ... |Various .. ...19,230.000 |.. 392,663 |..
808513-10-5 ......... SCHWAB CORP ....12/30/2024 ... |Various ...28,071.000 |.. ... 1,023,936 |..
833445-10-9 ......... SNOWFLAKE INC-CLASS A COMMON .. ....12/11/2024 ... |PRIVATE EQUITY DIST . ....9,998.000 |.. ... 1,525,740 |..
85254J-10-2 ......... STAG INDUSTRIAL INC REIT .... ....04/30/2024 ... |WILLIAM BLAIR .. ....3,010.000 |.. .... 104,186 |..
854502-10-1 . ..| STANLEY BLACK & DECKER INC ....02/02/2024 ...|Various .......... . 3,543.000 |.. . 325,243
882508-10-4 . ..| TEXAS INSTRUMENTS ..... ....02/08/2024 ...|S.G. COWEN TDR CSA .. .566.000 .. .. 90,725
90364P-10-5 . ..|UIPATH INC - CLASS A COMMON . ....06/26/2024 ... |PRIVATE EQUITY DIST . 42,645.000 |.. . 498,094
91324P-10-2 ......... UNITEDHEALTH GROUP INC ....04/15/2024 ... |J.P. Morgan CSA 426.000 |.. ....190,422 |..
92343%-10-0 ......... VERINT SYSTEMS INC . ....10/24/2024 ... |Various ....4,300.000 |.. ... 118,887 |..
G5960L-10-3 . |....12/30/2024 ... [Morgan Stanley EXEC . ....3,973.000 |.. .... 319,950 |..
000000-00-0 ....11/26/2024 ... |Various .. ..347,617.000 |.. .... 5,731,967 |..
000000-00-0 ......... PEMBINA PIPELINE CORP ....11/06/2024 ... |Various .. ....9,368.000 |.. ..
83671M-10-5 ......... SOUTH BOW CORP-W/1 COMMON ....10/02/2024 ... |Spin Off ... 13,693.000 |.. 214,497 |..
000000-00-0 ......... TC ENERGY CORP ....04/15/2024 ... |BMO CAPITAL MARKETS CORP EQ .. ... 30,234.000 |.. ... 1,087,617 |..
000000-00-0 ......... TC ENERGY CORP ... ....06/28/2024 ... |Stock Dividend . .... 4,341,000 |.. ..
29250N-10-5 . .. |ENBRIDGE INC ..... ...07/17/2024 ... |Various .. 91,924.000 |.. . 3,236,204
698196-10-1 . ..| NS HOLDINGS LTD COMMON 12/30/2024 ... |Various .. .4,610.000 |.. . 205,449
G98196-10-1 . ..| NS HOLDINGS LTD COMMON 03/27/2024 ... [Tax Free Exchange .9,680.000 |.. .631,287
(G9456A-10-0 . ..| GOLAR LNG LTD COMMON . 11/18/2024 ... |Various .. 45,037.000 |.. . 1,011,024
25243Q-20-5 .. |DIAGEO PLC ADR ......... 04/25/2024 ... |Various .9,739.000 |.. 1,421,292
874039-10-0 . .| TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS . 08/02/2024 ... |Various .. 15,378.000 |.. . 2,173,861
G42096-20-7 . ..| GULF KEYSTONE PETROLEUM LTD COMMON 11/12/2024 ... | JPM FUNDS RECAP ..719,869.000 |.. .920,179
G5509L-10-1 . .|LIVANOVA PLC COMMON .. 08/21/2024 ... |Various ............. .6,590.000 |.. . 307,450
G6683N-10-3 .........[NU HOLDINGS ............. .. |D... ...09/04/2024 ... [PRIVATE EQUITY DIST . ...23,706.000 |.. .... 309,956 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 108,015,139
056823-38-8 .........[BGF EM EQUITIES FUND-INST MUTUAL FUND .. ....01/25/2024 ... |PCG Model Accts ... ... 16,456.000 |.. ....300,000 |..
128119-88-0 . ..| CALAMOS MRKT NEU INC-I MUTUAL FUND ... ....01/25/2024 ...|PCG Model Accts . 7,941.000 |.. . 113,000
252645-84-1 . .. |DIAMOND HILL LONG/SHORT-I MUTUAL FUND ....01/25/2024 ... |PCG Model Accts . 7,372.000 |.. . 234,000
256219-10-6 ......... DODGE & COX STOCK MUTUAL FUND ....01/25/2024 ... |PCG Model Accts ... .. .... 134,060 |..
481200-53-0 ......... JPMORGAN EQUITY INCOME-1 ....08/09/2024 ... |PCG Model Accts ... ...90,793.000 |.. .... 6,420,000 |..
72201F-49-0 ......... PIMCO E/M LCL CUR & BND-INST MUTUAL FUND . ....08/13/2024 ...|PCG Model Accts ... ...79,700.000 |.. 846,140 |..
891540-18-2 . .. | TOUCHSTONE INTERNATIONAL EQUITY-Y . ....12/30/2024 ... | TOUCHSTONE SECURITIES .... ...17,034.000 |.. ....250,981 |..
891540-22-4 ......... | TOUCHSTONE SMALL COMPANY-Y ....12/30/2024 ... | TOUCHSTONE SECURITIES ... ...53,396.000 |.. .... 369,149 |..
8915411-78-3 ......... TOUCHSTONE ACTIVE BOND - CLASS | . |....08/09/2024 ... |PCG Model Accts ...63,748.000 |..
8915411-79-1 ......... TOUCHSTONE CORE BOND FUND-Y ....12/30/2024 ... | TOUCHSTONE SECURITIES . ..232,253.000 |.. ..
8915411-81-7 TOUCHSTONE HIGH YIELD-Y ....12/30/2024 ... | TOUCHSTONE SECURITIES .... ...82,285.000 |.. ....635,230 |..
89154X-22-9 . .. | TOUCHSTONE FOCUSED EQUITY FUND CLASS Y . ....12/30/2024 ... | TOUCHSTONE SECURITIES . 12,265.000 |.. . 844,236
89154X-44-3 . .. | TOUCHSTONE VALUE FUND CLASS Y . ....12/30/2024 ... | TOUCHSTONE SECURITIES . 62,851.000 |.. . 748,641
89154X-53-4 . ..| TOUCHSTONE MID CAP GROWTH - VY ... ....12/30/2024 ... | TOUCHSTONE SECURITIES . .9,703.000 |.. .377,388
89154X-63-3 . ..| TOUCHSTONE LARGE CAP GROWTH FUND CLASS | . ....12/30/2024 ... | TOUCHSTONE SECURITIES . . 3,630.000 |.. .. 91,984
89155H-37-1 .| TOUCHSTONE MID CAP VALUE FUND CLASS Y .. ....12/30/2024 ... | TOUCHSTONE SECURITIES . .9,310.000 |.. . 215,846
89155H-82-7 ......... TOUCHSTONE SANDS CAPITAL SELECT CLASS Y .. ....12/30/2024 ... | TOUCHSTONE SECURITIES .... ... 17,317.000 |.. ... 286,703 |..
89155T-66-4 ......... TOUCHSTONE ULTRA SHORT FIXED CLASS Y ...iieeuiisieemnnuuaaeennnnusaaannnnnnnsaeennnnnsasesnnnnnnssesennnnnsssennnnnns | cossnnseessennnn [one .12/24/2024 ... [ TOUCHSTONE SECURITIES 151,074.000 [....covmvneiiiiennnnn 1,385,359
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 16,024,562
46432F-33-9 ......... | ISHARES CORE MSC| EAFE ETF CLOSED END FUND . ....01/25/2024 ... |PCG Model Accts ... ...88,250.000 |.. ... 13,408,540 |..
78462F-10-3 .........|SPDR TRUST SERIES 1 ....04/02/2024 ... |Various . ...11,045.000 |.. .... 5,749,681 |..
92206C-66-4 ......... Vanguard Long-Term Corp Bond CLOSED END FUND .........eeuuiiieimnnnnnneemnennaseernnnnnsaernnnnnssannnnnnnaseennns | connnnssensennnn [one .03/07/2024 ... [S.G. COWEN TDR OSA ....eeeeruuussseemnnnnsaeeennnnnsasasennnusaseennnansesennnnnsasenennnanseenennnnnsesennnnnnssennnnnns |oennnnnseeernnnnnnnes 100,000.000 |..eevvuuniieiennnnnnnns 8,364,960 |...uuieeienniieeeeeiiiaeeerennns feeeeeeeeneneaeeeennn e eennnas 0
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 27,518,181 XXX 0
89154V-83-5 ......... |TOUCHSTONE CORE MUNICIPAL BOND FUND INSTITUTIO ..iieeeruunsieemnnnnaseemnnnnnserenennnseeennnnnssennnnnnsssaennns | ................ |....11/29/2024 |TOUCHSTONE SECURITIES ... ieiittieeeeernne e s eerene e s s eerensesseerneeeseennnnsaeseernnnmasseeennnnaeeeennnnnnsaes | ...................... 55,956.000 |-..uuuieiinniiieeeeennas 607,583 |.evvneeeeeeeennineeeeenninnaeeens |ennaneeeeennn e e eenn e eeees 0
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 607,583 XXX 0
30304*-10-0 ......... |FABRIC FABRIC TECHNOLOGIES INC ... ieeeesuuseeennnnunasaernnnnaseeennnnaseaernnnnaseernnnnnasaeennnnnsseennnnnnssees | ................ |....12/02/2024 |Capita| Lo T PPN | ............................ 0.000 feuuuieeemnnnnnaaeees 12,700,000 [ eeeeemnieeeeinnneeeeeriiinnes forreennnaseerennneeeeeennnnnas 0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 12,700,000 XXX 0
5989999997. Total - Common Stocks - Part 3 164,865,465 XXX 0
5989999998. Total - Common Stocks - Part 5 23,806,683 XXX 0
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5989999999. Total - Common Stocks 188,672,148 XXX 0
5999999999. Total - Preferred and Common Stocks 199,672,151 XXX 0
6009999999 - Totals 898,226,885 XXX 4,343,564
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36202K-UV-5 .. | G2 G2 8696  4.625% 09/20/25 ..12/01/2024 . [Paydown ... .. 172 ... 794 .. 760 |.. 0 R VR T2 L0 0 ..09/20/2025 .
36203L-4H-2 ...|GNMA GN 352824  6.500% 04/15/24 03/01/2024 . | Paydown . 716 |.. 0 .832 |. 0 0 ..04/15/2024 .
36204K-EA-7 .. |GNMA GN 371929  6.500% 03/15/24 ..... ..03/01/2024 . [Paydown . 0 0 0 ..03/15/2024 .
36204N-FK-8 .. | GNMA 30 YR GN 374670  6.500% 02/15/24 ..01/01/2024 . [Paydown . 0 0 0 ..02/15/2024 .
36204Q-CC-2 ...|GNMA 30 YR GN 376367  6.500% 01/15/24 .....|....... ..01/01/2024 . [Paydown ... 0 L0 0 ..01/15/2024 .
362040-EA-4 .. |GNMA 30 YR GN 376429  6.500% 03/15/24 .....|....... ..01/01/2024 . [Paydown ... 0 L0 .0 .. ..03/15/2024 .
36205B-LD-2 .. | GNMA 30 YR GN 385624  7.500% 05/15/24 .....|....... ..02/01/2024 . [ Paydown ... 0. L0 L0 f.. ..05/15/2024 .
36205J-0F-5 ...|GNMA 30 YR GN 392054  6.500% 04/15/24 .....|....... ..01/01/2024 . [Paydown ... 0 L0 0 ..04/15/2024 .
36207N-D4-3 ...| GNMA GN 436723  7.500% 11/15/26 ............ |[..cceet |. 12/01/2024 . | Paydown .... 0 L0 0 ..11/15/2026 .
36210E-7C-7 .. |GNMA 30 YR GN 490591  7.000% 09/15/28 .....{....... ..12/01/2024 . [Paydown ... 0 L0 0 ..09/15/2028 .
36225C-EV-4 ...|GNMA ARM G2 80147  4.000% 12/20/27 ........ |....... ..12/01/2024 . [Paydown ... 0 L0 0 ..12/20/2027 .
38373V-N8-9 .. |GNMA - CMO 2002-81 Z  6.112% 09/16/42 .... |....... ..12/01/2024 . [Paydown ... 0 L0 0 ..09/16/2042 .
38373Y-62-2 .. |GNMA - CMO 2003-16 Z ~ 5.632% 02/16/44 ... ..12/01/2024 . [Paydown .. . . 144,262 |.. 0 K 0 0 ..02/16/2044 .
690353-3F-2 ...|DFC AGENCY DEBENTURES ~ 4.500% 06/15/28 ... ..05/02/2024 . [BANK of AMERICA SEC ... .. 1,715,455 |........... 1,715,455 |......... 1,715,455 0 . 1 715 455 ... L0 0 ..06/15/2028 .
Redempt ion
690353-3F-2 ...|DFC AGENCY DEBENTURES ~ 4.500% 06/15/28 ... |....... ..03/15/2024 . 100.0%00 ................................................... 100,909 |....ennnn 100,909 |...cevveennn 100,909 (VN (1 PO [V F [V SO [N . 100,909 [oevvvvvveinnnns (VN (1 O [V O 1,383 |..06/15/2028 .
Redempt ion
690353-4D-6 ...|DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ... |....... |.. 10/20/2024 . 100.0%00 ...130,500 |... .. 130,500 .. 130,500 L0 ..130,500 |.... ..01/20/2035 .
Redempt ion
690353-4i-4 ...|DFC AGENCY DEBENTURES ~ 4.280% 06/20/27 ... |....... ..12/20/2024 . 100.0%00 695,000 |... ..695,000 |............ 695,000 .. 0. 695,000 |.... ..06/20/2027 .
690353-5H-6 ...|DFC AGENCY DEBENTURES ~ 4.700% 04/20/35 ... |.......|.. 05/02/2024 . | STIFEL NICHOLAS .. 1,270,050 |...........1,270,050 |......... 1,270,050 . 1,270,050 |.. 0. ..1,270,050 |.... ..04/20/2035 .
Redempt ion
690353-5H-6 ...|DFC AGENCY DEBENTURES ~ 4.700% 04/20/35 ... |....... ..04/22/2024 . |100.0000 .. 37,500 |[.. ...37,500 |.... ..04/20/2035 .
690353-YE-1 .. |DFC AGENCY ~ 4.750% 06/15/34 ......evvvvvevnnne|oeeeee e 05/02/2024 . [BANK of AMERICA SEC ... 3,439,224 |.. ..3,439,224 |.... ..06/15/2034 .
INT DEV FIN CORP AGENCY DEBENTURES  4.600%
90376P-BG-5 .. |06/20/28 .......evviiiiiiiiiiiiiiiiiiiiiiieeieeeeiiaes [ e ..06/13/2024 . [ WELLS FARGO .............. 1,634,616 [.....evvvnnnnneee (VN (1 PO [V [V SO 0....... 1,634,616 |................ [V ()] P ()] S 34,196 |..06/20/2028 .
INT DEV FIN CORP AGENCY DEBENTURES  4.600% Redempt ion
90376P-BG-5 .. |06/20/28 .......eevviiiiiiiiiiiiiiiiieieeeeeeeeeeeeens [ e | 03/20/2024 .1100.0000 ......coeveveeeees o e 96,154 [c.vvvvennnnnns 96,154 |............. 96,154 |.......oe 96,154 [oovvvveiiiiinnnns (VN (1 PO [V [V SO [V F 96,154 |....oooeeeiis (VN (1 O [V O 1,318 |..06/20/2028 .
INT DEV FIN CORP AGENCY DEBENTURES ~ 5.480%
90376P-EU-1 .. | 11/20/37 eeeeveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiciiiiiies [ ceeees ..05/02/2024 . | STIFEL NICHOLAS ...oevvee |ooveeneininiieieeenes |oeeeeens 4,727,360 |........... 4,727,360 |......... 4,727,360 |......... 4,727,360 |.....ooeeennnnns [V [\ PP [V [ 0., 4,727,360 |................ [\ [\ PP [V 99,141 |..11/20/2037 .
0109999999. Subtotal - Bonds - U.S. Governments 14,051,189 14,051,190 14,045,846 13,224,103 0 1,587 0 1,587 0 14,051,190 0 (1) (1) 312,289 XXX
DOMINICAN REPUBLIC SOVEREIGN  5.500% MORGAN STANLEY FIXED
25714P-EP-9 ...102/22/29 ....coooeiiiiiiiiiiiiiieiien | D ..09/19/2024 [ INC ..oooveeiiiieiii e e 3,036,000 |.......... 3,000,000 |......... 3,039,000 |.......... 3,029,565 [....uuvvvnnnnnnns (VN F, (KIVET0] S (V) FRURRRR (3,737) |oeeeeeeeeeeenn 0l....... 3,025,829 |................ (VN FR 10,471 [eeeeeees 10,171 |t 177,833 |..02/22/2029 .
REPUBLIC OF HUNGARY SOVEREIGN  3.125% MORGAN STANLEY FIXED
445545-AN-6 ...100/21/51 ooooiiiiiiiiiiii [ D 1071572024 L] INC ©ovvvnnns for s 5,160,000 |.......... 8,000,000 |......... 7,669,840 |......... 7,684,783 [ovevvvriiiiinnns (VN FORURRRR 5,690 [covvnniniinnnnns [V FORRRR 5,600 |.ooeiiiiiinnns 0l....... 7,690,473 [ovvviniinnnnnns 0. (2,530,473)]...... (2,530,473 ..cceennnnn 267,361 [..09/21/2051 .
STATE OF ISRAEL SOVEREIGN  3.375% 01/15/50
46513J-XN-6 .. | .eveneeeeiiiiiieeeeeeie e | Danii ..10/25/2024 . [ JEFFERIES & CO .oooovvee |oveenniiieeeeeeeeenns | 3,885,000 [.......... 6,000,000 |......... 6,502,500 |.......... 6,468,342 |................. [V FRR (10,152)...evneniiinnnne (VN FR, (10,152) |.eeeeeeeeees 0l....... 6,458,191 [....oevvinnnnnns 0. (2,573,191)]...... (2,573,191) ] 260,438 |..01/15/2050 .
REPUBLIC OF POLAND SOVEREIGN  5.500%
731011-Al-2 .. ] 04/04/53 ... D......|..07/01/2024 .| JEFFERIES & C0 .... ...4,797,500 ).......... 5,000,000 |......... 4,381,250 ..4,382,430 |.. 0. 3,706 |... P R, 3,706 |... .0].......4,386,136 |.... 0. 411,364 |......... 411,364 |... ... 204,722 |..04/04/2053 .
0309999999. Subtotal - Bonds - All Other Governments 16,878,500 22,000,000 21,592,590 21,565,120 0 (4,493) 0 (4,493) 0 21,560,629 0 (4,682,129) (4,682, 129) 910,354 XXX
CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY
13079P-XC-2 .. |HSG  4.650% 03/01/57 ..05/01/2024 . | STERN ... .. 2,205,000 |... 2,295,000 0. ..2,295,000 |.... L0 .0 . 0 ..03/01/2057 .
3128MT-PK-8 .. |FGCI FG HO1326  5.500% 08/01/35 ..12/01/2024 . [Paydown . ..6,008 ....5,978 |.. L0 .6,008 |. 0 .0 0 ..08/01/2035 .
3128PP-M3-4 ...|FGLMC FG J10378  4.500% 07/01/24 . ..02/01/2024 . [Paydown . 1,004 |.. L0 . 1,954 | 0 .0 0 ..07/01/2024 .
3128PP-MJ-9 ...|FGLMC J10361  4.500% 07/01/24 .. ..07/01/2024 . [Paydown . 4,396 L0 .4,299 | 0 .0 0 ..07/01/2024 .
3128PR-LS-6 .. |FG FG J12137  4.500% 05/01/25 ..12/01/2024 . [Paydown . 23,347 L0 0 .0 .0 ..05/01/2025 .
313267-H3-2 ...|FG FG U80250  3.500% 03/01/33 .. ..12/01/2024 . [Paydown . 122,041 L0 0 .0 .0 ..03/01/2033 .
3136A3-EE-7 .. |FNR 2011-143 PZ  4.500% 01/25/42 ........... [.eeeen |. 12/01/2024 . | Paydown .... ....513,331 0. L0 .0 . 0 ..01/25/2042 .
3136A5-3Z-7 .. |FNR 2012-61 TP 3.500% 03/25/41 ..12/01/2024 . [ Paydown ... .... 347,002 ...371,075 L0 L0 .0 . 0 ..03/25/2041 .
3136AH-VS-6 .. |FNR 2013-136 CZ  3.500% 01/25/44 .... ..12/01/2024 . [Paydown ... .... 204,842 0. L0 .0 . 0 ..01/25/2044 .
313748-Y4-7 .. |FNMA FN 323031  6.000% 04/01/28 .. ..12/01/2024 . [Paydown ... ...16,433 0 L0 .0 . 0 ..04/01/2028 .
3137A6-6S-6 .. |FHR FHR 3798 AY  3.500% 01/15/26 . ..12/01/2024 . | Paydown ... .. 52,687 0. 0. .0 .. 0 ..01/15/2026 .
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3137B3-KM-9 .. |FHR FHR 4223 CL  3.000% 07/15/43 .... ..12/01/2024 . [Paydown ... ... 317,321 ... 373,972 0 1,932 ... L0 ..07/15/2043 .
3137BC-6T-0 .. |FHR FHR 4361 WV 3.500% 05/15/44 . ..12/01/2024 . [Paydown . .231,851].. .230,067 |.. 0 0 ..05/15/2044 .
3137F3-KA-1 .. |FHR FHR 4768 ZQ  4.000% 10/15/47 . ..12/01/2024 . [Paydown . . 345,929 |.. . 351,438 |.. 0 0 ..10/15/2047 .
3138E0-YE-3 .. |FN FN AJ7908  3.000% 01/01/27 .. ..12/01/2024 . [Paydown . . 223,504 |.. 217,112 .. . 220,427 0 0 ..01/01/2027 .
3138l9-JV-3 .. |FN FN AS0275  3.000% 08/01/33 .....vvvvvvunnn | eeeenn .12/01/2024 . [Paydown ... ... 212,411 ... 212,113 .272,019 |.. 0 L0 ..08/01/2033 .
31302J-TL-3 ...|FNR 2003-20 MZ ~ 5.750% 03/25/33 .....cccceee|veennnn ..12/01/2024 . [Paydown ... ... 218,823 ....267,717 . 273,667 |.. 0 L0 ..03/25/2033 .
31393U-A6-0 .. | FNW 2003-W19 1A7 ~ 5.620% 11/26/33 ..........[....... ..12/01/2024 . [Paydown ... ... 145,841 .... 156,882 151,441 |.. 0 L0 ..11/25/2033 .
31393U-AK-9 ...|FNW 2003-W17 1A7  5.750% 08/25/33 ..........[....... ..12/01/2024 . [Paydown ... .... 306,083 .... 332,673 . 322,29 |.. 0 L0 ..08/25/2033 .
31394R-VIi-6 .. |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 .........|....... .. 12/01/2024 . | Paydown .... ... 262,304 .... 254,605 . 268,933 |.. 0 L0 ..03/15/2034 .
313970-3L-0 .. |FNR 2010-149 ZC  4.500% 01/25/41 ........... | ....... ..12/01/2024 . [Paydown ... ,086,736 |......... 1,181,086 ,125,592 |.. 0 L0 ..01/25/2041 .
31398F-WS-6 .. |FNR 2009-95 EY ~ 4.000% 11/25/24 ..06/01/2024 . [Paydown ... .. 86,168 |.. 0. L0 .. 11/25/2024 .
31398M-BZ-8 .. |FNMA 2010-9 B 4.000% 02/25/25 ... ..04/01/2024 . [Paydown ... .. 21,680 |.. 0 L0 ..02/25/2025 .
31398R-CD-5 ...|FNR 2010-43 BM  3.500% 05/25/25 ..12/01/2024 . [Paydown . . 264,691 0 0 ..05/25/2025 .
314128-D3-6 ...|FN FN 933122 5.500% 01/01/38 .. ..12/01/2024 . [Paydown . ..5,615 0 0 ..01/01/2038 .
31416M-14-2 .. |FNMA FN AA4266  4.500% 05/01/24 ..04/01/2024 . [Paydown . ..4,391 0 0 ..05/01/2024 .
31416R-VA-8 .. |FNMA FN AA7808  4.000% 08/01/24 .. ..08/01/2024 . [Paydown ... 39,856 |.. 0 L0 ..08/01/2024 .
31417C-QF-5 .. |FN FN AB5853  3.000% 08/01/32 ..12/01/2024 . [Paydown ... . 136,297 |.. 0 L0 ..08/01/2032 .
31417K-ZN-0 .. |FNMA FN AC1648  4.000% 09/01/24 .. ..08/01/2024 . [Paydown ... .. 33,728 |.. 0 L0 ..09/01/2024 .
31417V-RS-4 .. |FNMA FN AC8596  4.000% 01/01/25 ..12/01/2024 . [Paydown ... .. 92,279 |.. 0 L0 ..01/01/2025 .
31417Y-E3-7 .. |FNMA FN MAO153  4.500% 08/01/24 ..07/01/2024 . [Paydown ... , . . .. 11,552 |.. L0 ... L0 ..08/01/2024 .
626207-YM-0 .. |MEAG TXB PLT  6.655% 04/01/57 .......ooevveei|oneennn ..04/01/2024 . [Various .......cooovveienes foeveenenniiininnnnnns o, 180 000 |...cceennnns 180 000 [..vvvvnnnnnn 180,000 [...vvvenneee 180,000 |.......ceenennn 0 0 ..04/01/2057 .
TXBL MUNI FUNDING TRUST VARIOU
626301-JY-4 .. | TRANSPORTATION ~ 4.650% 09/01/31 .....cccceen|oeennen ..05/01/2024 . [ BARCLAYS .....vvvvvivinnnnn feeeeeieiiieieineenns o 1,200,000 |.......... 1,200,000 |......... 1,200,000 |......... 1,200,000 [...vvvvennnnnnnns 0 (VN [V (VN O 22,646 |..09/01/2031 .
TXBL MUNI FUNDING TRUST VARIOU GENERAL
626301-NR-4 .. |5.600% 06/30/28 ........evvumvmmmmmnnnnninniniiiiins | eeeeen ..05/01/2024 . [ BARCLAYS .....vvvvvvvnininn fooreeiiiiiiiiieieenns o 500,000 |......cvnnnn 500,000 |..eevveeees 500,000 |............ 500,000 [o.vvvvvennnnnnnns 0 (VN [V [V O 9,072 (..06/30/2028 .
Redempt ion
92812U-M2-1 .. | VASHSG 2013-C A 4.250% 10/25/43 ........oeu |eeeenn ..12/01/2024 .1100.0000 .......coveeeeeies e e 75,524 [covvviiiiinnns 75,524 |............. 75,524 |.oovvvrnnnns 75,524 |..ooooeeiiiil (VN [V [V O U SO [V FORRRR 75,524 [oviiiiinnnnns (VN [V [V O 1,679 |..10/25/2043 .
PORT OF GREATER CINCINNATI DEV BOND Redempt ion
PORTCI-NB-D ...]0.150% 06/01/26 ......evnnnnnniiic [ e .. 12/17/2024 .1100.0000 .......coveveeeies e e 55,000 [..oeeeeiennnn 55,000 [vvvvrrrnnnns 55,000 [.uuuvnnnnnne 55,000 [cevvererinnnnnnns (VN [V [V O U SO [V FORRRR 55,000 |.ooeeiiiiiennns (VN [V [V O 771..06/01/2026 .
TXBL MUNI FUNDING TRUST VARIOU
626301-JY-4 .. | TRANSPORTATION .....ooeeeeeieeeiieiiiieiiiieeeeeees [ ..05/01/2024 . |Various ......ooeeeeiiies Joeveeeiiiiiiiiiiiiees | [0 N [0 [ [0 oy Ol O i O e 0 e O e, [ [ oy [0 oy [ 5,537 ]..09/01/2031 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,777,465 9,900,738 9,832,656 0 9,777,465 0 XXX
00155B-AA-6 .. | AKM ISSUING TRUST ~ 4.450% 08/01/73 .........[....... ..05/01/2024 . [STERN ....ccoeeiiiiiiiiiiee e Joeeeennnnn 700,000 fovnnnnneees 700,000 |...evvveeees 700,000 [.....ceeenn 700,000 |......ceeennnnnn 0 e 0 i O e 0 0 700,000 |..evvvvrerennnns 0 ..08/01/2073 .
02148J-AD-9 .. | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 ......|....... ..12/01/2024 . [Paydown ... ...41,536 .. 35,145 30,042 |.. 0. ...42,665 |.... L0 ..01/25/2037 .
02660T-ER-0 .. | AHM 2005-2 5A1  5.564% 09/25/35 ..... ..12/01/2024 . [Paydown . .. 1,402 ... 6,787 |.. L0 ... 7,402 |. 0 ..09/25/2035 .
02665U-AA-3 .. | AHAR 2014-SFR2 A 3.786% 10/17/36 .. ..03/01/2024 . [Paydown . ..1,845,783 |.. . 1,818,673 |.. L0 ..1,845,783 |. 0 ..10/17/2036 .
02666A-AG-3 .. | AHAR 2015-SFR1 XS 0.000% 04/17/52 . ..12/01/2024 . [Paydown ........ceevvvvevens]ernnnnnnninnnnnnnnns Joeeeeneeieeen 0 i, Ofeiiiinns 0. L0 [ 0 0 [ O [ 0 [ 0| 0 ..04/17/2052 .
02666B-AA-4 .. | AHAR 2015-SFR2 A 3.732% 10/17/52 . ..12/01/2024 . [Paydown . 509,231 .. 497,933 |.. L0 509,231 |. 0 ..10/17/2082 .
02666B-AG-1 .. | AH4R 2015-SFR2 XS 0.000% 10/17/52 . ..12/01/2024 . [Paydown ........ceevvvvevens]ernnnnnnninnnnnnnnns Joeeeeneeieeen 0 i, Ofeiiiinns 0 L0 [ 0 0 [ O [ 0 [ 0| 0 ..10/17/2082 .
05526D-BF-1 .. | BAT CAPITAL CORP  4.540% 08/15/47 ..05/01/2024 . [Cal | 76.3500 .... 0. ..1,669,000 |.... L0 ..08/15/2047 .
05946X-E7-4 .. |BAFC 2005-5 2A1  5.500% 09/25/35 . ..12/01/2024 . [Paydown ... L0 ....9,082 |.... L0 ..09/25/2035 .
05946X-S6-1 .. | BAFC 2005-7 3A1  5.750% 11/25/35 . ..12/01/2024 . [Paydown ... 0. ...87,470 |.... L0 ..11/25/2035 .
05946X-U9-2 ...|BAFC 2005-7 4A3  5.750% 11/25/35 .... ..12/01/2024 . [Paydown ... L0 ...13,538 |.... L0 ..11/25/2035 .
05946X-2Z-9 .. | BAFC 2005-4 2A1  5.500% 08/25/35 .... ..12/01/2024 . [Paydown ... 0. ...12,065 |.... L0 ..08/25/2035 .
059515-BF-2 .. | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 ...........[....... ..12/01/2024 . [Paydown ... L0 ..29,430 |.... L0 ..09/25/2034 .
06051G-FH-7 .. |BANK OF AMERICA CORP  4.200% 08/26/24 .....|....... ..08/26/2024 . Maturlty .. 4,000,000 |......... 3,097,080 0. ..4 000,000 |.... L0 ..08/26/2024 .
MORGAN STANLEY FIXED
110122-AB-4 .. | BRISTOL-MYERS SQUIBB  6.800% 11/15/26 .....]....... ..04/03/2024 . [ INC .. 12,760,000 |........ 13,162,497 12,844,288 |.. 0. ....(7,034))... 12,837,254 |.... L0 ..11/15/2026 .
1248MG-AX-2 .. | CBASS 2007-CB1 AF1B  3.176% 01/25/37 . ..12/01/2024 . [Paydown . ...24,95 .. .. 14,605 |.. ..5,048 L0 .19,017 0 ..01/25/2037 .
12653T-AA-9 .. | CSMC 2018-J1 A1 3.500% 02/25/48 . ..12/01/2024 . [Paydown . .239,043 .. . 233,477 |.. . 228,686 L0 .10,357 0 ..02/25/2048 .
12667G-AH-6 .. | CWALT 2005-13CB A8 5.500% 05/25/35 ..12/01/2024 . | Paydown ... .. 25,144 |.. L0338 ) O 3,313 |... 0. ..05/25/2035 .
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12667G-PV-9 .. [CWALT 2005-20CB 1A3  5.500% 07/25/35 ..12/01/2024 . | Paydown .... ... 18,301 ... . 13,414 ). 0 978 |l O 4,978 |... .0 0 ..07/25/2035 .
12667G-Pli-7 .. [CWALT 2005-20CB 1A4 ~ 5.500% 07/25/35 . ..12/01/2024 . | Paydown . .87,704 66,721 0 ..20,983 .20,983 .0 0 ..07/25/2035 .
12667G-XD-0 .. [CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 . ..12/01/2024 . [ Paydown . . 35,35 24,79 0 ..10,561 .10,561 .0 0 ..08/25/2035 .
12668A-AL-9 .. [CWALT 2005-47CB A11  5.500% 10/25/35 . ..12/01/2024 . | Paydown . .56,071 0 ..25,020 .25,020 .0 0 ..10/25/2035 .
12668A-Ni-1 .. [CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 ...... [ ....... ..12/01/2024 . | Paydown .... ... 15,824 |... 0 .0 0 ..11/25/2035 .
12668B-YF-4 .. [CWALT 2006-7CB 1A14  6.000% 05/25/36 ......|....... ..12/01/2024 . |Paydown .... 17,009 |... 0 .0 0. ..05/25/2036 .
126694-JX-7 .. [CWHL 2005-24 A7~ 5.500% 11/25/35 ........oc. | oeueee ..12/01/2024 . | Paydown .... . 1,672 ... 0 .0 0 ..11/25/2035 .
14338H-AA-4 .. [CARMEL VALLEY SR LIVING  4.450% 09/01/61 .|....... ..06/01/2024 . | STERN ...2,850,000 |........... 2,850,000 |......... 2,850,000 0 .0 0. ..09/01/2061 .
14448C-AS-3 ...[CARRIER GLOBAL CORP  3.577% 04/05/50 ......|....... ..08/13/2024 .| Cal | 77.3990 .... ... 1,534,822 |........... 1,983,000 |......... 1,982,927 0 .0 0 ..04/05/2050 .
17300A-AD-1 .. [CMALT 2006-A1 1A4  5.750% 04/25/36 . ..12/01/2024 . |Paydown .... ...168,858 |... .... 161,401 .... 139,461 0 .0 0. ..04/25/2036 .
17312H-AE-9 .. [CRMSI 2007-2 A5~ 7.152% 06/25/37 ......eeevs | onevee ..12/01/2024 . | Paydown .... ...266,979 |... .. 266,979 ...266,971 0 .0 0 ..06/25/2037 .
17322N-AA-2 .. [CMLTI 2014-J1 A1 3.500% 06/25/44 ..........[....... ..12/01/2024 . | Paydown , 0 .0 0. ..06/25/2044 .
191219-AY-0 .. [COCA COLA ENTERPRISES ~ 6.950% 11/15/26 .. ..04/03/2024 . | BARCLAYS LONDON ..16,749,928 16,015,000 |.. 19,154,393 |.. 16,738,455 0 ..0]......16,676,425 |. 0 .. 11/15/2026 .
191219-BE-3 .. [COCA COLA ENTERPRISES ~ 6.750% 09/15/28 ..11/07/2024 .| JP MORGAN SEC .. 3,223,260 . 3,000,000 |.. . 3,292,380 |.. . 3,090,706 .0 ..0]........3,076,076 |. 0 ..00/15/2028 .
20030N-CU-3 ...| COMCAST CORP  4.250% 10/15/30 ..... ..11/07/2024 .| GOLDMAN SACHS 5,842,920 .5,99,580 |.. 5,997,581 L0 ..0].......5,997,990 |. 0 ..10/15/2030 .
225458-PR-3 ...| CSFB 2005-4 2A4  5.500% 06/25/35 . ..12/01/2024 . | Paydown 0 .0 ...31,458 |.... 0. ..06/25/2035 .
225470-VY-6 .. | CSMC 2006-1 4A9  5.500% 02/25/36 . ..09/01/2024 . | Paydoun ... 0 .0 0 ..02/25/2036 .
251510-ML-4 .. | DBALT 2006-AB1 A3~ 6.365% 02/25/36 ..12/01/2024 . |Paydown .... 0 .0 0. ..02/25/2036 .
20278N-AN-5 .. | ENERGY TRANSFER PARTNERS  5.875% 01/15/24 ....... ..01/15/2024 . | Maturity 0 . .0 0 ..01/15/2024 .
337932-AC-1 ...|FIRST ENERGY CORP  7.375% 11/15/31 .........|....... ..04/15/2024 .| Cal | 117.2280 ... 0 ....(2,460) |... .0 0. .. 11/15/2031 .
3622Mii-AH-6 .. | GSR 2007-3F 2A7  5.750% 05/25/37 .... ..12/01/2024 . |Paydown .... 0 - (1,143))... .0 0 ..05/25/2037 .
362334-CZ-5 ...| GSR 2006-2F 2A13  5.750% 02/25/36 .. . ..12/01/2024 . |Paydown .... 0 .0 0. ..02/25/2036 .
362341-MR-7 .. | GSAMP 2005-7F 2A6  5.500% 09/25/35 .........|....... ..12/01/2024 . | Paydown .... 0 .0 0 ..09/25/2035 .
37045X-CR-5 ...| GENERAL MOTORS FINL CO  5.100% 01/17/24 ..01/17/2024 . |Maturity ... 0 . .0 0 ..01/17/2024 .
373298-BR-8 .. | GEORGIA PACIFIC ~ 7.750% 11/15/29 . ..11/07/2024 .| JP MORGAN SEC 3 693,011 0 (73,219) .0 0 .. 11/15/2029 .
38869P-AN-4 .. | GRAPHIC PACKAGING INTL ~ 0.821% 04/15/24 ..04/15/2024 . |Maturity ... . 265,755 0 4,245 .0 0 ..04/15/2024 .
40435R-0G-9 ...|HSBC BANK USA NA  5.780% 01/19/24 ..01/19/2024 . | Maturity . 3,800,000 0 .0 .0 0 ..01/19/2024 .
45660L-2V-0 .. | RAST 2005-A16 A3 6.000% 02/25/36 ..12/01/2024 . |Paydown .... 0 2,311 |... .0 0. ..02/25/2036 .

MIZUHO SECURITIES USA

459200-AS-0 .. | IBM 6.500% 01/15/28 ....ooevennnriiiiieeeiis [ e L. 11/07/2024 L[ INC .o el [ 11,008,860 .. 11,280,000 |........ 11,365,924 |........ 11,299,064 0 fiiennes (4,789)]..cvveieeennns 0 foieeannns (4,759) |- 0f...... 11,204,295 |................ 0f........ 614,565 |......... 614,565 |............ 963,343 |..01/15/2028 .
46412R-AD-7 .. | IRWHE 2007-1 2A3  6.650% 08/25/37 .. . ..12/01/2024 . | Paydown .... .... 381,818 ....271,085 . 303,603 |.. .0 78,215 |... ...78,215 |... .0 . 381,818 |.... 0 .. 17,128 [..08/25/2037 .
46617T-AA-2 .. |HENDR 2014-1A A 3.960% 03/15/63 ........... | ..eeeee ..12/15/2024 . |Paydown .... .... 131,029 .... 130,955 130,978 |.. 0. 56 o .0 0. ..03/15/2063 .
466247-JU-8 .. | JPMNT 2004-S2 4A4  5.500% 11/25/34 .........[....... ..12/01/2024 . | Paydown .... .. 192,19% .. 174,802 AT .0 (82,362)]... .0 0 .. 1,479 (.. 11/25/2034 .
466247-20-9 .. | JPMMT 2005-S3 1A3  5.750% 01/25/36 .........|....... ..11/01/2024 . |Paydown .... L1447 ). 0. .0 0. ..01/25/2036 .
466285-AH-6 .. | JPMAC 2006-WF1 A5~ 6.910% 07/25/36 .... ..12/01/2024 . | Paydown .... .. 21,263 |.. .0 .0 0 ..07/25/2036 .
466285-AJ-2 .. | JPMAC 2006-WF1 A6 6.500% 07/25/36 .... ..12/01/2024 . |Paydown .... . .. 12,020 |.. 0. .0 . 0. ..07/25/2036 .
46655F-AA-5 .. | MA-RM LLC  4.450% 03/01/72 ..05/01/2024 . | STERN . 260 000 ....260,000 |.. .0 .0 ......... 260,000 |.... 0 ..03/01/2072 .
478160-AJ-3 .. | JOHNSON & JOHNSON ~ 6.950% 09/01/29 .. ..02/27/2024 .| JP MORGAN SEC ..2,500,000 |.. . 2,570,217 .0 ..0].......2,568,825 |. 0 ..00/01/2029 .
494368-AS-2 ...|KIMBERLY CLARK  6.375% 01/01/28 .. ..11/07/2024 .| WELLS FARGO . 3,000,000 |.. . 3,005,968 L0 .0 ]........ 3,004,507 |. 0 ..01/01/2028 .
52621H-AJ-2 ...|LMT 2006-9 1A9  5.750% 01/25/37 . ..12/01/2024 . | Paydown . ...14,022 .. .0 .0 ...15,878 |. 0 ..01/25/2037 .
52523K-AJ-3 ...|LXS 2006-17 WF5  6.450% 12/25/42 . ..12/01/2024 . | Paydown .... ....3,905 0. .0 ... 1,08 |.... 0 .. 12/25/2042 .
MAGELLAN MIDSTREAM PRTNS ~ 4.200% 03/ 15/45
559080-AJ-5 .. ..02/27/2024 . | Tax Free Exchange .... 2,000,000 |......... 1,999,300 .0 .. 1,999,411 ... 0 0. ..03/15/2045 .
565849-AN-8 .. | MARATHON OIL CORP  5.200% 06/01/45 . ..12/30/2024 . |Various . . 4,000,000 |.. . 3,997,640 |.. .0 ..3,997,812 |. 0 .0 ..06/01/2045 .
58769J-AV-9 .. | MERCEDES-BENZ FIN NA  5.120% 07/31/26 ..07/30/2024 .| Various . ... 440,000 |.. .440,000 |.. 0 ..440,000 |. 0 ..310 | . ..07/31/2026 .
594918-CA-0 .. | MICROSOFT CORP  4.250% 02/06/47 ..... ..11/08/2024 .| Various . 10,000,000 |.. .9,973,100 |.. L0 ..9,976,633 |. 0 (656,983). . (655,983) ..02/06/2047 .
60856B-AC-8 .. | MOLEX ELECTRONICS TECH ~ 3.900% 04/15/25 .. |....... ..00/04/2024 . | MARKET AXESS ... .. 2,000,000 |......... 1,996,860 0. ..1,999,707 |.... 0. . (16,327)|......... (16,327)f... ..04/15/2025 .
MONDELEZ INTERNATIONAL INC ~ 4.125%
609207-AM=7 .. | 05/07/28 +.oeeevieiiiiiieiiiiiiiiieiiiiiiiiieeiiin [ e ..09/17/2024 . [WELLS FARGO ....ovvvvveees foveeeiiiiiiiiiiiiin Joveennns 5,002,150 ).......... 5,000,000]......... 4,951,100 |.......... 4,975,963 |.....cvveennnnn. Ofooeeee 3,627 oo 0. 3,627 | 0 fon 4,979,590 |..vvriiinnnns Ofnennnn 22,560 |........... 22,560 ..05/07/2028 .
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MORGAN STANLEY 2006-12XS ASA  6.592%
B1740E-AF-4 .. | 10/25/36 .ooovevieiiiiiiiiiiiiiiciiiiccceec e .12/01/2024 . [Paydown ... 44,474 ). ...44 474 .. 24,603 0. L..44,474 ... L0 ..10/25/2036 .
61752R-AL-6 .. | MSM 2007-3XS 2A5  6.207% 01/25/47 ..12/01/2024 . [Paydown . .. 10,990 |.. ....3,499 |.. L0 ...10,990 |. 0 ..01/25/2047 .
61761J-ZN-2 .. | MORGAN STANLEY ~ 3.950% 04/23/27 .. ..11/07/2024 . | BARCLAYS . 3,000,000 |.. . 2,983,830 |.. L0 ..2,995,989 |. 0 ..04/23/2027 .
62042K-AA-4 .. |NRPMT 2013-1 A1 3.250% 07/25/43 . ..12/01/2024 . [Paydown . ...50,985|.. .. 49,711 |.. L0 ...50,985 |. 0 ..07/25/2043 .
65538P-AF-5 .. |NAA 2007-1 1A5  6.347% 03/25/47 . ..12/01/2024 . [Paydown ... .... 140,081 .. 116,490 0. . 140,081 L0 ..03/25/2047 .
678858-BT-7 .. | OKLAHOMA GAS & ELECTRIC ~ 3.800% 08/15/28 .{....... ..11/07/2024 .| BARCLAYS ... .. 2,000,000 |......... 1,996,220 L0 L0 ..08/15/2028 .
679574-AG-8 .. | OLD DOMINION ELECTRIC ~ 6.210% 12/01/28 ... |....... .12/01/2024 . [Various .... 0. L0 ..12/01/2028 .
680665-AL-0 .. | OLIN CORPORATION  5.625% 08/01/29 ... ..04/18/2024 . [ SUMRIDGE PARTNERS L0 L0 ..08/01/2029 .
681936-BB-5 .. | OMEGA HEALTHCARE ~ 4.950% 04/01/24 .. ..04/01/2024 . [Maturity , 0. L0 ..04/01/2024 .
682680-BA-0 .. |ONEOK INC ~ 2.200% 09/15/25 ..08/16/2024 . | MILLENNIUM ADVISORS ... .... 1,000,000 |............ 895,000 L0 L0 . (7,004)[..een (7,004)]... ..09/15/2025 .
693475-AM-7 .. |PNC FINANCIAL ~ 7.801% Perpet. .. ..12/02/2024 . [Cal | 100.0000 ... R ..10,000,000 |......... 9,767,500 0. I L0 ..282,500 |..........232,500 |... , ..01/01/9999 .
69349L-AR-9 ...|PNC BANK NA  4.050% 07/26/28 .......evvvvvvns [ oeeennn .11/07/2024 . |BANK of AMERICA SEC ....|oeeeeeeeiieeiiiinnns |oeeeeees 4 875,600 |.......... 5,000,000 |......... 4,987,800 |[.......... 4 993,690 |.......eeeenn 0 el 941 [ O 9 0 4 994,631 [ovvvunininnnnne 0.t (119,031)(........ (119,031)[.evvnnnnnn 259,875 |..07/26/2028 .
PHARMACIA CORPORATION BASIC ~ 6.750%
TATABU-AT-9 .. | 12/15/27 oo e .. 11/07/2024 . [MARKET AXESS ....oovvvvees oereeniiiiiiiieeeenes o 1,692,836 |.......... 1,500,000 |......... 1,606,410 |.......... 1,628,963 |.oovvvvrininnnns (VN F, (IL5] S, (V) FRURRRR (5,744) oo 0l....... 1,523,219 |ovvvvviiininnns (VN FORRR 69,616 |........... 69,616 |............. 90,844 |..12/15/2027 .
PHARMACIA CORPORATION BASIC ~ 6.600%
TATABU-AN-2 .. 1 12/01/28 oo ..04/03/2024 . [Various .... ..9,930,2382 |........... 9,310,000 |........ 10,377,068 L0 (16,108))... .. (16,108) |... .0 L0 ..12/01/2028 .
731020-AA-4 .. |POLAR TANKERS INC ~ 5.951% 05/10/37 . ..11/10/2024 . |Various . 1,181,227 ..1,181,227 |.. . 1,124,358 |.. L0 ..21,946 .21,946 L0 0 ..05/10/2037 .
T4922E-AF-6 .. |RALI 2006-0S6 1A6  6.250% 06/25/36 . ..12/01/2024 . [Paydown . 2,365 .4,059 .. .3,395 |.. L0 .(1,085) .0 0 ..06/25/2036 .
761118-MD-7 .. |RALI 2005-QS16 A4  5.750% 11/25/35 . ..12/01/2024 . [Paydown . . 273,254 .. . 247,366 |.. L0 .(3,824) L0 0 ..11/25/2035 .
761118-X0-6 .. |RALI 2006-0S3 1A12 ~ 6.000% 03/25/36 ....... [....... |.. 12/01/2024 . | Paydown .... L0 ....(2,138))... .0 L0 ..03/25/2036 .
76112H-AD-9 .. | RAST 2006-A9CB A4  6.000% 09/25/36 ........ |....... ..12/01/2024 . [Paydown .. 0. ...(8,828)|... L0 L0 ..09/25/2036 .
78016E-ZV-2 .. |ROYAL BANK OF CANADA  5.690% 07/29/24 .....|....... .07/29/2024 . Malurlty L0 ..0........2,000,000 |[.... L0 ..07/29/2024 .
78349A-AB-9 .. |RIiJ BARNABAS HEALTH ~ 3.949% 07/01/46 ......[....... ..05/08/2024 . [Cal | 85.8830 0. ..0|........2,500,000 |[.... L0 ..07/01/2046 .
81745D-AE-1 .. | SENT 2013-9 A1 3.500% 07/26/43 ............ [....... ..12/01/2024 . [ Paydown 0. .0 ...33,635 |.... L0 ..07/25/2043 .
817826-AB-6 .. | 7-ELEVEN INC ~ 0.800% 02/10/24 ...............|....... ..02/10/2024 . [Maturity ..coooeeeiiiiiiss e, 0 e 2,200 [ 0 2,200 |0 e 375,000 |ooeeiiiiiennns 0 ..02/10/2024 .
DELTA AIR LINES/SKYMILES DELTA AIR CORP Redempt ion
830867-AA-5 .. |4.500% 10/20/25 ....coovviiiiiiiiiiiiiiiiiiie [ e ..10/20/2024 .1100.0000 .................. 187,500 |............ 186,563 |...oceoeeeeeennnns [V PO 0 el 938 [ 0 o938 |0 187,500 |..oovvvvvennnns (VN (1 O [V O 2,109 |..10/20/2025 .
JANNEY  MONTGOMERY
842587-80-0 .. | SOUTHERN CO PFD ......evvvevvvvnvnnnnnnnnninninnnnns [ eeeeens ..04/19/2024 . [ SCOTT NINC ....200,000 |......... 5,000,000 0. ..5,000,000 |.... 0] (644,035)]........ (644,035)|.............61,875 [.c.euun weninn
844030-AA-4 .. | SOUTHERN UNION CO  7.600% 02/01/24 . ..02/01/2024 . [ Maturity ... .300,000 |.. .300,918 |.. L0 . 300,000 |. 0 ..02/01/2024 .
853496-AD-9 ...| STANDARD INDUSTRIES INC ~ 4.750% 01/15/28 . ..04/00/2024 . [ SUNTRUST .600,000 |.. .523,500 |.. 555 416 L0 ..558,064 |. 0 ..01/15/2028 .
863579-AM-0 .. | SARM 2004-12 1A2  4.314% 09/25/34 ... ..12/01/2024 . [Paydown . .6,001 L0 6,359 | 0 ..09/25/2034 .
863579-CB-2 .. | SARM 2004-14 1A 5.871% 10/25/34 . ..12/01/2024 . [Paydown .. 21,475 L0 22,291 0 ..10/25/2034 .
887317-AX-3 .. | TIME WARNER INC ~ 4.850% 07/15/45 . ..06/12/2024 . [Cal | 75.3740 . L0 ..1,046,341 |. 0 .0 ..07/15/2045 .
911365-BL-7 .. |NA UNITED RENTALS ~ 5.250% 01/15/30 . ..11/07/2024 . BANK of AMERICA SEC ... . 0. .... 108,316 |.... L0 ..9,434 |.... . ..01/15/2030 .
91913Y-AV-2 .. | VALERO ENERGY CORP  4.350% 06/01/28 ....... [....... ..11/07/2024 . | JP MORGAN SEC ......evvvvs|oeveeeenennnennnnnnns |oeeeenn. 3,906,789 |00, 3,954,000 |......... 3,941,184 [.......... 3 947,541 |.. L0 ..3,948,695 |.... L0 . (41,906)|......... (41,906) ... ..06/01/2028 .
92343V-DS-0 ...| VERIZON COMMUNICATIONS ~ 5.012% 04/15/49 .. |....... ..07/10/2024 . [ Various .. 13,266,000 12,965,728 |.. 0. .. . K ..0....... 12,968,803 |.... L0 (126, 121)[........ (126,121)|... ...491,281 [..04/15/2049 .
931108-AA-2 .. |WAKEMED  3.286% 10/01/52 .....evvvvvvvvvnnnnns [ eeeens ..09/11/2024 . [RAYMOND JAMES .......ccooilerrennnnnnnnnnnnnnns [o0eeeenn 5,910,750 .o, 7,500,000 7,500,000 [cvvvvvvvrrnnnnns (VN [V [V O U SO 0l....... 7,500,000 |..oeeeeeeeennns 0. (1,589,250)|...... (1,589,250)].....0ccunn 233,443 |..10/01/2062 .
WALGREENS BOOTS ALLIANCE ~ 4.650% 06/01/46
931427-AR=9 .| ereiereieiiie s [ o 09/09/2024 . | SUMRIDGE PARTNERS .......|ocooveireennnnnnnnns |o0eeennn 2,362,500 |..neeeeees 3,500,000 |......... 3,472,560 |..........3,476,255 |......coeeeneennn O feunnninnnnnnnn316 | 0 [, 316 20 f....... 3,476,570 |.....eennnnnnnll 0 s (1,114,070)|..... (1,114,070) (... ..125,679 [..06/01/2046 .
93934F-BL-5 ...|WMALT 2005-7 20B1  5.500% 08/25/35 . ..12/01/2024 . [Paydown ... (970) ...16,677 |. ..638 ..08/25/2035 .
949831-AA-9 .. |WIFMBS 2019-3 A1 3.500% 07/25/49 .... ..12/01/2024 . [Paydown . ...(3,076) ... .. 41,519 | ..07/25/2049 .
Redempt ion
009089-AA-1 .. | AIR CANADA 2013-1A PTT  4.125% 06/15/25 .. [A...... .. 11/15/2024 .1100.0000 .......coveeeeeees e e 2,449 ...l 22,449 [...ounnnnnnne 22,304 oevvviiiiiiiiiienns [V [V LT P [V LI R [V FORRRR 22,449 oo 0 | 0 Lo 0 463 |..05/15/2025 .
BANK OF MONTREAL CHICAGO  5.810% 01/12/24
063670-3U-7 .. | ... ..01/12/2024 . | Maturity ... ..2,450,000 |.. . 2,450,000 |.. 2,450,000 ..2,450,000 |. . 36,463 [..01/12/2024 .
136375-BD-3 .. | CAN . . ..11/07/2024 . | JP MORGAN SE( . 2,700,000 |.. . 3,545,883 |.. 3,015,123 ..2,960,052 |. 244,778 |..07/15/2028 .
878742-AE-5 .. | TECK RESOURCES LIMITED  6.125% 10/01/35 .. ..07/17/2024 . |Various .... ..4,500,000 |.. . 4,458,870 |.. 4,474,636 .. 4,475,452 |. 478,889 |..10/01/2035 .
05581K-AB-7 .. |BNP PARIBAS ~ 3.800% 01/10/24 ..01/10/2024 . [Maturity .600,000 |.. .503,082 |.. . 599,649 . 600,000 |. . 11,400 [..01/10/2024 .
05682V-AE-5 .. |BCC 2018-2A B 6.479% 07/19/31 ... ..08/06/2024 . [Paydown . .9,000,000 |.. . 9,000,000 .. .9,000,000 ..9,000,000 |. 525,754 |..07/19/2031 .
225460-AP-2 ... | CREDIT SUISS NEW YORK  3.625% 09/0f ..09/09/2024 . | Maturity ... .. 3,000,000]......... 2,983,080 ..2,998,509 |.. ..3,000,000 |.... ... 108,750 |..09/09/2024 .
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404280-AP-4 .. |HSBC HOLDINGS PLC-SPONS ~ 4.250% 03/14/24 . [D...... ..03/14/2024 . [Maturity ..ooooooeviiiiiiss e e 750,000 |....ccennnnnn 750,000 |..evvvennens 743,393 |............ 746,994 ... (VN FORURRRR 3,006 |..ooeeeeeeeeeennn 0 i, 3,006 |evvvvrrrrnnnnns 0. 750,000 |ooeeeeeenenns (VN A [V (VN O 15,938 [..03/14/2024 .
500631-AH-9 .. |KOREA ELECTRIC & POWER ~ 7.000% 02/01/27 .. |D...... L.07/17/2024 . [Various ......ccooovvveeees foveeneinnnnninnnnnns o, 3,680,915 |........... 3,500,000 |......... 3,731,760 0....... 3,546,958 |................ [V A 133,957 |..oeveenns 133,957 [cuvvvvennee 236,153 |..02/01/2027 .
STANDARD CHARTERED BANK
50066A-AP-8 .. |KOREA GAS CORP  2.875% 07/16/29 ............ ..11/07/2024 . ..4,596,150 |.......... 5,000,000 4,955,750 L0 L0 (381,346) (381,346) ... 188,472 (..07/16/2029 .
754050-AA-4 .. | RAS LAFFAN LNG |11 5.838% 09/30/27 .. ..03/12/2024 .| JP MORGAN SEC 698,314 691,400 691,400 |.. .0 0 , , . 18,388 [..09/30/2027 .
822582-B0-4 ...|SHELL INTERNATIONAL FIN  4.000% 05/10/46 . ..10/03/2024 . [Various .... .. 11,832,362 2,000,000 |.. ,783,760 |.. ,816, L0 ,820, 0 437,333 |..05/10/2046 .
82929R-AC-0 .| SING TELECOMMUNICATIONS  7.375% 12/01/31 . ..04/03/2024 . |Various . ..29,600,057 25,895,000 |........ 26,349,950 |........ 26,115,753 0| 26,108,911 |. 0 .. 12/01/2031 .
86565F-YF-3 .. | SUMITOMO MITSUI BANK NY  5.820% 01/18/24 . ..01/18/2024 . [Maturity 1,900,000 . 1,900,000 |.. . 1,900,000 |.. . 1,900,000 ..0|....... 1,900,000 [. 0 K ..01/18/2024 .
87927V-AF-5 .. | TELECOM ITALIA CAPITAL  6.375% 11/15/33 .. ..04/29/2024 . |Various . 2,667,750 .3,000,000 |......... 3,089,839 |......... 3,048,674 03047630 | 0 (379,880)|......... (379,880) .. 11/15/2033 .
88433B-A0-0 .. |WINDR 2016-2A AR 6.023% 11/01/31 .... ..08/01/2024 . [Paydown . 4,200,000 ..4,200,000 |.. . 4,200,000 |.. . 4,200,000 ..0|....... 4,200,000 [. 0 .0 ..11/01/2031 .
89531M-AC-6 .. | TREST 2018-2A A2 6.557% 07/25/31 .. ..05/20/2024 . [ Paydown ... ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 .0 10,000,000 |. 0 .0 ..07/25/2031 .
92857W-BD-1 .. | VODAFONE GROUP PLC ~ 4.375% 02/19/43 ..07/12/2024 . [Cal | 88.0900 . 3,523,600 . 4,000,000 |.. . 3,453,680 |.. . 3,560,026 .0 |....... 3,567,258 |. 0 .0 ..02/19/2043 .
G9338#-AB-9 .. | VESUVIUS PLC PP .. ..01/01/2024 . | Maturity .. .0 0 0 ....0 .0 L0 0 .0 ..01/01/2024 .
872225-AF-4 .. | TBI 2006-5 AS5A ... ..01/01/2024 . | Maturity .. 0. 0 0 .0 .. .0 U 0. .0 .. .. ..11/25/2036 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaff|l|ated) 278,417,766 272,881,277 283,605,782 277,241,550 0 278,496,259 0 478 333 478, 333 10,773,950 XXX
976657-AH-9 .. |WISCONSIN ENERGY CORP  6.898% 05/15/67 | ......... 12/17/2024 .|Ca|| 100.0000 ... |eeeeeeiiiiiiiiiiiiins feuennnns 1,578,000 |.......... 1,578,000 ......... 1,309,740 1,317,563 0., 1,318,085 |................ [ PP 250,915 |.......... 259,915 |............ 132,494 |..05/15/2067 .
1309999999. Subtotal - Bonds - Hybrid Securities 1,578,000 1,578,000 1,309,740 1,317,563 0 1,318,085 0 259,915 259,915 132,494
8915711-20-2 .. | TOUCHSTONE STRATEGIC INCOME OPP ETF . ..06/26/2024 . [Various .........ooeeeeees |oeeenennnnnnn 0,000 |........52,060,627 [..eeveeeeeninnnnnnnnn O [ 51,585,936 |........ 51,790,173 |...oeee. (204,237)|.ceeeeiiiiii O e 0 [ (204,237) |... ..0|......51,585,936 |.... L0 ... 440,505 |...
891571-30-1 .. | TOUCHSTONE ULTRA SHORT INCOME ETF . ..06/12/2024 .| W-S FINL 940000000 GEN . 1,997,782 2,000,470 |...........(2,688)|.... .. ....(2,688))... .0]....... 1,997,782 |.... Ol L 42,754 ...
1619999999. Subtotal - Bonds - SVO Identlfed Funds 54 075,443 0 53,583,718 53,790,643 (206,925) 0 0 (206,925) 0 53,583,718 0 491,725 491,725 483,259
2509999997. Total - Bonds - Part 4 374,778,363 320,287,932 384,038,414 376,971,635 (206,925) 89,286 0 (117,639) 0 378,787,346 0 (3,452, 157) (3,452, 157) 12,833,446
2509999998. Total - Bonds - Part 5 108,676,455 63,621,000 108,561,384 0 0 49,730 0 49,730 0 108,611,112 0 65,342 65,342 499,455
2509999999. Total - Bonds 483,454,818 383,908,932 492,599,798 376,971,635 (206,925) 139,016 0 (67,909) 0 487,398,458 0 (3,386,815) (3,386,815), 13,332,901
JANNEY  MONTGOMERY
020002-81-2 ... | ALLSTATE CORPORATION PREFERRED ............ccceefoeeennn .10/23/2024 . [SCOTT NINC ...ooeeeeeeeeens s 6,363.000 |............ 143,927 [evvvvviinininnnns 0.00[....uunnnnnn 125,885 |......oeeeee 131,014 |........... [CR2°)] [V (V) FRURRRR (5,120) oo [N FRRR 125,885 |....cceeeennns (VN FR 18,042 |........... 18,042 [.oooevvnnnnnns 7,556 [ceeeeees e
JANNEY  MONTGOMERY
7446011-39-6 ...|PUBLIC STORAGE PREFERRED ..........ccooviiiiiiin [eeeeenn ..04/18/2024 . [SCOTT NINC ....cooeeeeeenis|oeeenns 50,000.000 |............ 877,493 [c.vvvvviiiiinnnns 0.00[....uunnnnnn 914,000 |............ 924,500 |......... (R[0S [V [V FORR (10,500) |-eevveeeeeenns 0.......... 914,000 |...ooeeeeeenns (VN FOR (36,507)|......... (36,507)f..vvvvnnnnnns 12,813 [ceeeeeen et
JANNEY  MONTGOMERY
7446011-42-0 ...|PUBLIC STORAGE PREFERRED ..........ccooviiiiiiins [eeeeenn ..04/18/2024 . [SCOTT NINC ....oooeeeeeeeii s 31,002.000 |............ 532,300 |..eoveiiiinennns 0.00[....uunnnnnn 563,926 [.....uvvee. 562,686 [............ 1,280 [oooeeiiiiinnnns [V [V FRRR 1,240 |oooeeeenninnis [N FRRR 563,926 [.....uvvnnnnnnne (VN FOR (31,626)|......... (31,626)f...vvvvnnnnnns VAVE) 1
JANNEY  MONTGOMERY
744600-44-6 ... [PUBLIC STORAGE PREFERRED ..........cooverevevers | ceeees . 11/06/2024 . SCOTT NING ..o [oveeene 9,333.000 |..oeee 171,530 [ooveeeerene 0.00 [reenn. 164,541 ... 161,928 |............ P (U] S (L] 2,613 [ooverereienne (Ul 164,541 [oovvvenn (U 6,989 [........... (LT O [ 17) A
JANNEY  MONTGOMERY
744600-51-1 ... | PUBLIC STORAGE PREFERRED .........oeveverevnrns | vevenns ..04/24/2024 [ SCOTT NINC ..o | 18,331.000 |............ 313,458 | 0.00 [reenn. 314,010 [ooevne... 312,910 |oueenn. 1,00 [ (U A (L 1,100 [ovrrrnnne (U 314,010 [oovovererenenne (U (73] I (73] I 4400 e e
JANNEY  MONTGOMERY
7446011-55-2 ... |PUBLIC STORAGE PREFERRED ..........cccoviiiiiiin [eeeeenn ..05/03/2024 . [SCOTT NINC ....ccoeeeeeenis|oennnns 71,439.000 |......... 1,479,490 [..oovvvnnnnnnnns 0.00......... 1,615,936 |......... 1,628,080 |.......... (12,145)).cceeeeees [V (VN FR, (12,145) [ 0l....... 1,615,936 [....vvnnnnnnnne (VN FOR (36,446)......... (36,446)[.....00vvnne 20,650 [oeees aennnns
JANNEY  MONTGOMERY
7446011-57-8 ...|PUBLIC STORAGE PFD .......cccovummmmnmnnnnnninnins [ eeeeens ..04/23/2024 . [SCOTT NINC ....ccoeeeeeenn|oeenns 350,000.000 |......... 7,240,442 ..ol 0.00......... 7,413,000 |......... 7,539,000 |........ (126,000)].+vvvvvvvrnnnnnns [V 0t (126,000) |-.eevvvreennnnns 0l....... 7,413,000 |ooeeeiiienenns 0.t (172,558)........ (172,558).vvvvvvnenes 103,906 |...cevvn e
JANNEY  MONTGOMERY
808513-86-5 ...| SCHWAB CORP PREFERRED .........coeeviiiiiiiiiiiins [ eeeeenn .10/29/2024 . [SCOTT NINC ...cooeeeeeeeeii oo 102,995.000 |......... 2,215,415 |, 0.00......... 2,068,140 |.......... 2,024,882 |........... 43,208 |.ooeiiiiiiiinnn [V (V) FRORRRR 43,258 [ooeiiiiiiinnn 0l....... 2,068,140 |................ (VN FOR 147,275 |......... 147,275 |ovvvvnnnnnns 85,975 [cuvvrnnn e
JANNEY  MONTGOMERY
902073-73-4 ...|U S BANCORP PREFERRED ........ccoeeviiiiiiiiiiiinn [ eeeeenn ..11/07/2024 . [SCOTT NINC ... ..34,940.000 |... 617,716 |... 623,679 .... 579,306 |........... 44,374 |.... 623,679 |.... . (5,983 (5,963)[...
902973-86-6 ...| U S BANCORP PRFD . ..04/05/2024 . |Various .... ..20,000.000 |........ 17,581,109 |... 15,381,250 16,364,600 (983,350)].... .15,381,250 |...oooeeeeeen 0 fnnnn 2,199,859 |....... 2,199,859 |...
4019999999 Subtotal - Preferred Stocks - Industrlal and Miscellaneous (Unaﬁlllated) Perpetual
Preferred 31,172,880 XXX 29,084,367 30, 128,905 (1,044,539), 0 0 (1,044,539) 0 29,084,367 0 2,088,513 2,088,513 957,394 XXX
4509999997. Total - Preferred Stocks - Part 4 31,172,880 XXX 29,084,367 30,128,905 (1,044,539), 0 0 (1,044,539) 0 29,084,367 0 2,088,513 2,088,513 957,394 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX 0 XXX
4509999999. Total - Preferred Stocks 31,172,880 XXX 29,084,367 30,128,905 (1,044,539), 0 0 (1,044,539) 0 29,084,367 0 2,088,513 2,088,513 957,394 XXX
01748X-10-2 ...| ALLEGIANT TRAVEL CO ... ..01/08/2024 .[S.G. COWEN TDR CSA .. . e 1,061 | 0 i O e 1,061 |... .0 [......... 100,689 |.... L0 ...(1,952)
03073E-10-5 ...| CENCORA, INC. ..04/25/2024 . |J.P. Morgan CSA ..4,216,054 |... e (2,162,791 0 | 0 e, (2,162,791) ... .0 f....... 1,480,855 |.... ..0].......2,735,199
03676B-10-2 ...| ANTERO MIDSTREAM CORP ..02/21/2024 . |RBC/DAIN ... . ....654,018 |........ (158,493)]...cceeeeieieeenn 0 [ 0 e (158,493) |... L0 496,425 |.... .0 ......... 175,036
084670-70-2 ...| BERKSHIRE HATHANAY INC DEL CL B ..12/23/2024 . |Various . 7,209.000 1,071,780 |.. . 2,571,162 ..(1,499,381)(. ..(1,499,381) .0 f..en.n 1,071,780 |, 0
09061G-10-1 ...| BIOMARIN PHARMACEUT ICAL INC . ..09/16/2024 . [Various .... ..10,138.000 .811,819 |.. . (165,687)|. . (165,687) L0 0
10316T-10-4 ...[BOX INC - CLASS A ..02/28/2024 . | ROBERT W. BAIRD .. ..18,510.000 |... L 474,647 oo ATA0M 606 e O e O 606 .0 Ol
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125100-10-0 ...[CCC INTELLIGENT SOLUTIONS HO COMMON ..09/18/2024 . (BTIG BLOX . ...340.000 |..oooeenennns F 1 O 3,893 3878 [ 2|... L0 [ 2 |... ... (209)[....
127190-30-4 ...[CACI INTERNATIONAL INC -CL A ... ..08/06/2024 . [Various .... ...860.000 .276,136 |.. . 278,520 .(2,383)[. .(2,383) . 106,056 |.

141788-10-9 ... [ CARGURUS INC COMMON
16411R-20-8 ...|CHENIERE ENERGY INC
184496-10-7 ... CLEAN HARBORS INC
22002T-10-8 ... | CORPORATE OFF ICE PROPERTIES REIT .
23345M-10-7 ... DT MIDSTREAM INC COMMON
20273V-10-0 ...| ENERGY TRANSFER EQUITY LP ....
20336T-10-0 ... |ENLINK MIDSTREAM LLC
203792-10-7 ...|ENTERPRISE PRODUCTS PARTNERS ...
204600-10-1 ... [EQUITRANS MIDSTREAM CORP

..12/30/2024 .| ROBERT W. BAIRD
..12/03/2024 . |Various .......
..06/18/2024 . | WILLIAM BLAIR ..
....... ..12/30/2024 . |Various ....
....... ..06/24/2024 . [Various ....
. ..12/30/2024 . |Various ....

....... ..08/29/2024 . |RBC/DAIN ...
..12/13/2024 .|Various ....
..05/23/2024 . [Various ....

5,000.000
4,617.000
...2,310.000 (...
..10,000.000 ...
..21,509.000 ...
..47,699.000 ...
..51,000.000 ...
...9,916.000 (...
.203,022.000 ...

.. 88,898 |..
.609,009 |..
... 266,261
264,224
,105,678
....664,026
...615,448
291,998
,909,699

. 120,800
. 405,778

...(31,903)|.
. (153,809)|.
...... (136,857)|....
..... 7,924 ...

...(31,903)
. (153,809)
(136,857) |...
..... 7,94 |...
...(73,015) |...
...(14,919) ...

.94,789 |.
. 266,282 |.
..256,292 |....

291,998 |....
,909,699 |....

12,738 |..

371927-10-4 ... GENESIS ENERGY L.P. ...oovvmiiiiiiiiiiiiiis | e ..10/31/2024 .|Various .... ..1,200.000 |...
379577-20-8 ... | GLOBUS MEDICAL INC - A ..05/01/2024 .| Various . 3,390.000
38141G-10-4 ...| GOLDMAN SACHS GROUP INC ... .. 11/13/2024 .| Various . 5,386.000
405024-10-0 ... | HAEMONETICS CORP/MASS COMMON ..10/04/2024 .| Various . 2,490.000

428103-10-5 ... [HESS MIDSTREAM LP - CLASS A COMMON .
43300A-20-3 ... |HILTON WORLDWIDE HOLDINGS IN ...
443510-60-7 ...|HUBBELL INC -CL B
459200-10-1 ...
459506-10-1 ... | Fragrances Inc COMMON
46185L-10-3 ...| INVITAE CORP COMMON ...
49456B-10-1 ... | KINDER MORGAN
500688-10-6 ...[KOSMOS ENERGY LTD COMMON
55336V-10-0 ... [MPLX LP LIMITED PARTNERS ..
556269-10-8 ... | STEVEN MADDEN LTD COMMON ..
56117J-10-0 ... | MALIBU BOATS INC - A COMMON .
577933-10-4 ... [MAXIMUS INC ..
61174X-10-9 ... MONSTER BEVERAGE CORP

..06/24/2024 . | CAPITAL ONE SECURITIES
..06/28/2024 . [Various ....
..10/29/2024 . |Various ....
..10/30/2024 . [Various ....
..08/08/2024 . |Various ....
..08/15/2024 . | PRIVATE PLACEMENT ...
..11/20/2024 . [S.G. COWEN TDR CSA ..
....... ..07/17/2024 . |Various ....
..05/16/2024 . |Various .
..10/04/2024 . [Various ....

..02/28/2024 .| ROBERT W. BAIRD
..08/02/2024 . [ VIRTU FINANCIAL
..12/23/2024 . |Various ....

...6,688.000 ...

,292,551 |....
...97,435 |....
..2,058,720 |....

. (788,685)|....
..... 2,699 |....
...39,300 |....

..3,518,562 |...

............. 2,699 |...

...39,300 |...

156, 144 |...
.. (21,088)f...

... 250,633
364,602
. 1,019,324 |..

.207,643 |..
.217,204 |..
.264,820 |..
413,268 |..

. (194,822)|.

(49,397)].
. (9,504)|.
. (3,532)|.
. (344,822)|.

1,214,147
. 257,040
.286,709

. 33 065.000
6,120.000
5,230.000
3,200.000
.. 13,159.000

.(3,532)
. (344,822)

64110L-10-6 ...[NETFLIX INC . ..12/09/2024 .| Various .... ...2,065.000 ... ....676,393 ,005,407 |........ (329,015)].... (329,015) |...
65342(~10-5 ... [ NEXTDECADE CORP COMMON ..........ooeeeeiiiiiiaees | e ..08/06/2024 .|Various .... ..63,051.000 ... ... 381,002 .300,753 |.. ...81,149 ... ...81,149 |...
67058H-10-2 ... [NUSTAR ENERGY LP ...oovvvviiiiieiiiiiiiceiiiies [ e ..02/15/2024 .| Various . ... 4,219.000 (... .. 78,811 |..
67058H-10-2 ... [NUSTAR ENERGY LP .......evviiiiiiiiiiiiieiiis [ e ..05/03/2024 . | Taxable Exchange . ..19,418.000 |... . ... 362,728 |..
682680-10-3 ... [ONEOK INC ....oovveriiiiiiiiiiiiiiiiiieeeciicieae | e ..11/07/2024 . | Various ..17,062.000 ... ,464,478 |... ,198,004 |..

683344-10-5 ... [ONTO INNOVATION INC ONTO ..
70450Y-10-3 ... | PAYPAL HOLDINGS INC ......
72651A-20-7 ...[PLAINS GP HOLDINGS LP-CL A
74051N-10-2 ... | PREMIER INC-CLASS A ...

75513E-10-1 ... | RAYTHEON TECH CORP ..
844741-10-8 ...| SOUTHIEST AIR

..05/07/2024 . | Various
..03/14/2024 . |J.P. Morgan CSA
..12/13/2024 .|Various ....
..02/28/2024 .| ROBERT W. BAIRD
..12/27/2024 . |Various ....
..12/30/2024 . [Various ....
Pickering Energy Part

550.000 |...
..19,401.000
.. 34,416.000
.. 14,400.000
.. 12,332.000
..26,203.000 ...

108,138 |...
,190,831

. (22,896)]. (22,89)
... (122)|. ... (122)
(187,755) (. . (187,755)
. 711,906 |. .. 711,906

. (62,596) (62,5%)...

,213,727 |

..597,199 |.
..493,310 |.
..725,419 |
. 763,817 |....

L1,213,727 .. . 1,191,415

.597,199 |.. . 326,863
.493,310 |.. . 321,984
725,419 |.. ,037,614
...763,817 .. 756,743 |..

O 0O 0 0000000000000 ODOODODO0OODOODOODOOODOOOOOO OO OO

845467-10-9 ... [ SOUTHNESTERN ENERGY ......vvvvvveeniiiiiiieeiiis | e ..01/11/2024 .|Research .................. [........45,000.000 [............ 304,013 326,159 780 [ F L U | A | A 31,409 326,159 [ AT (22,145).......... (22,145) e (1) FOU N
868157-40-5 ... SUPERIOR ENERGY SERVICES INC .....ooeeeeeunneens [ eennns ..07/16/2024 .|RBC/DAIN ... ... 1,852,054 |... ,067,804 - (1,256,240)). e 0 e 0 | (1,256,240) |... 1,067,804 |.... ... 785,150 |......... 785,150 |...
87612G-10-1 ... TARGA RESOURCES CORP .. 11/12/2024 .| Various .... ..3,154,038 |... ,942,524 ...(98,574)).... (98,574) |... ,942,524 |.... 1,211,514 | 1,211,514 |...

879181-10-5 ...| TELARIA TELARIA INC ... ..11/20/2024 . | PRIVATE PLACEMENT ..113,826 |....

0.

. .. 113,826
.41,906 |...

V)

.0 .. (113,826)

o o oo

..1,365.000 ...

92343X-10-0 ... [ VERINT SYSTEMS INC .... . ..09/03/2024 . | UBS BLOX . . .. . . V) PN ...38,522 |.... . .. ....3,384
947890-10-9 ... [WEBSTER FINANCIAL CORP ........ccoviiiiiiieeiiis | e ..08/21/2024 . |Various .......ccceeeeens fenenis 10,530.000 |............ 472,769 [oeeeeeeeiiiiieees e 516,929 |............ 534,503 |.......... (17,574)cciee (LN R 0 fiiennns (17,574) 516,929 ..ol 0 foueenns (44,160)
WESTERN GAS EQUITY PARTNERS LIMITED PARTNERS
958669-10-3 ... [ ..eeeeeeiiiiiiiiieiiie e [ ..06/24/2024 . |Various ........ccceeeens fenenis 21,928.000 |............ T4 | | 617,280 |............ 641,613 |.......... (24,333)].cvveeeeennnes (LN R 0 fiinnees (24,333) |eeeeniiieenn 0 foeennnn. 617,280 |.cvvereeennnnns 0 foueenes 177,133 |......... 177,183 |l 22,69 |..coon e

969457-10-0 ... [ WILLTAMS C0S INC ...eeooivvvvvreeiiiiiiiiiiiiiins [ e ..08/06/2024 .{Various .........ccoerrin forreens 39,639.000 |......... 1,685,006 |...vvvveeeeiiiiiiiaes foiiiinnnn 877,902 |......... 1,380,626 |........ (502, 724)]...vvveeeennnnes [\ OO Ofueenn (502,724) |.oeeeiinrann Ofieennn. 877,902 |....ooveennnns 0fueeen 807,104 |......... 807,104 [........ R TA 1
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981475-10-6 ...| WORLD FUEL SERVICES CORP .. ..08/29/2024 . [Various .... ..25,000.000 |... ....451,880 . 569,500 |[........ (117,620)f.... (117,620) |... ..451,880 ..243,636 |.... .... 12,000 |.
000000-00-0 ...| GIBSON ENERGY INC ..02/26/2024 . [Various . .. 37,255.000 . 454,59 |.. . 566,282 . (124,731)|. . (124,731) ..435,966 |. . 146,905 |. .10,766 |.
493271-10-0 ... | KEYERA CORP .. ..06/24/2024 . [Various .... ..59,165.000 . 1,345,281 |.. 1,430,956 . (111,79%)[. . . (111,7%) ..1,278,644 |. 242,509 |. .23,700 |.
000000-00-0 ...| PEMBINA PIPELINE CORP ... ..06/24/2024 . [NAT BK FINANCIAL EQ ... ..15,739.000 |... 480,244 ..541,696 |..........(50,939)[..ceeeiiiiis O e 0 e (50,939) |.... 474,640 . 100,253 |.... .. 15,669 |...
BMO CAPITAL MARKETS
8367 1M-10-5 ...| SOUTH BOW CORP-W/1 COMMON .......evvvvvvvvvnnnnns | wevenns o 10/08/2024 .| CORP EQ
000000-00-0 ...| TC ENERGY CORP .... ..11/25/2024 . [Various ....
000000-00-0 ...| TC ENERGY CORP .... ..10/02/2024 . | Spin Off ...
000000-00-0 ...| TC ENERGY CORP . ..06/28/2024 . | Cash Adjustment .. .. ..
20250N-10-5 ... | ENBRIDGE INC ... ..09/11/2024 . [ Various .105,905.000 |... . 3,682,178 |.. (4,183),
D27348-26-3 ... | FRESENIUS SE & CO KGAA .. ..03/26/2024 . [ JEFFERIES & CO INC-EQ ..14,300.000 |... .... 403,244 L 443,107 |.. (52,975)
G9456A-10-0 ...| GOLAR LNG LTD COMMON ..08/07/2024 . [Various ...7,328.000 |... .... 155,905 e ..
F92124-10-0 ... | TOTAL SA ...ovvviiiiiiiiiiiiiiis ..03/26/2024 . [ JEFFERIES & CO INC-EQ . |. ..8,500.000 |... .... 308,614 (216,517 [ 0 e 0 [, (216,517) ...
0160911-10-2 ...| ALIBABA GROUP HOLDING-SP ADR RECEIPTS ..11/06/2024 . [HOWARD lEIL ........ 1,095.000 . 125,706 |.. .40,833 |. .40,833
9203211-10-1 ... | NS HOLDINGS LTD-ADR RECEIPTS ..03/27/2024 . |Tax Free Exchange ... 8,730.000 .576,571 |.. . 24,835 |. . 24,835
F00189-12-0 ...| ACCOR SA COMMON 03/26/2024 . | JEFFERIES & CO INC-EQ ..13,900.000 . 444,825 |.. . (106, 446)|. . (106,446)
F5333N-10-0 ... | JCDECAUX SA .. ..03/26/2024 . [Various .... ..27,400.000 .531,225 |.. ...(18,473)|. ...(18,473)
F61824-87-0 ...|MICHELIN (CGDE) COMMON .. ..03/26/2024 . [ JEFFERIES & CO INC-EQ ..15,800.000 . 400,085 |.. . 566, 155 . (126,162)|. .. . (126,162)
G23969-10-1 ... | CONVATEC GROUP PLC COMMON . ..03/26/2024 . | JEFFERIES & CO INC-EQ . |.......189,000.000 |... ....472,618 . 587,584 ...l (75,080)f.cuevnnniiiincn O foeeeeee 0 i, (75,080)
G2415A-11-3 ... | COOL CO LTD COMMON ..10/04/2024 . [ Various ..63,738.000 |... ... 785,051 .810,747 |.. ...(25,697)|... L0
G4209G-20-7 ...| GULF KEYSTONE PETROLEUM LTD COMMON . ..07/05/2024 . | JPM FUNDS RECAP ..42,862.000 |... L AA3T6 | 2,185 [ O | 0 [ 2,155 |... (599)|.
H57312-64-9 ... |NESTLE SA-REG COMMON .. ..03/26/2024 . | JEFFERIES & CO INC-EQ . |......... 3,800.000 |... ....48,318
H5820Q-15-0 ...|NOVARTIS AG-REG ..03/26/2024 . | JEFFERIES & CO INC-EQ . |.........4,800.000 |... . ...(56,498)
P60694-11-7 ...|KIMBERLY-CLARK DE MEXICO-A . ..03/26/2024 . [ JP MORGAN - EQ . .217,100.000 |... ... 327,973 [ | PO | RSN (98,416) |...
Y74718-10-0 ...| SAMSUNG ELECTRONICS CO LTD . ..03/26/2024 .|CLSA .............. ...8,800.000 |... .. 403,323 (176 61| 0 e 0 o, (176,261) ...
5019999999 Subtotal - Common Stocks Industrlal and Miscellaneous (Unaffiliated) Publicly
Traded 66,187,233 XXX 45,101,657 55,776,212 (13,028,332) 0 0 (13,028,332) 87,959 44,660,056 (441,606) 21,527,179 21,085,573 1,098,138 XXX
38174*-10-0 ...|Go|ub Capital Investment Corp BDC 3 .......... | ....... L.06/06/2024 .|Tax Free Exchange ....... | ....... 192,130.000 |......... 2,880,000 [..ccoeeiiiiiiiiiiiiins oo 2,880,000 |......... 2,881,947 |........... (1,947)].eeveeeeiiiieenn 0 oo O e (1,947) | 0 2,880,000 [..ooeeveieennns [\ [\ PP [ 157,208 |..ccoeee nnnn
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 2,880,000 XXX 2,880,000 2,881,947 (1,947) 2,880,000 0
115233-20-7 ... |BROWN ADV SUSTAIN GRUW-INST MUTUAL FUND ...... |....... ..08/09/2024 . [Various .... ... 3,075,098 |... . (434,365).... .. 2,407,943 |.... L0
14064D-86-5 ...|Fuller & Thaler MUTUAL FUND ..................o. | oo ..01/25/2024 . [Various .... ....(9,805)f.... L0
252645-84-1 ... | DIAMOND HILL LONG/SHORT-I MUTUAL FUND ....... |[....... ..01/25/2024 . | PCG Model Accts .. . .. (4,442)(.... L0
41665H-49-0 ... |HRTFRD SCHR EM MRKT EQ-1 MUTUAL FUND . ..01/25/2024 . [Various .......... . 70 357.000 0
589509-20-7 ... | MERGER FUND-INST MUTUAL FUND ..12/31/2024 .| PCG Model Accts .. ..0.000 0
589509-20-7 ... | MERGER FUND-INST MUTUAL FUND ..02/01/2024 . [ Security Withdraw ..0.000 0
61756E-46-1 ... | MFAIX MUTUAL FUND ... ..12/31/2024 . [Various .... ..0.000 0
89154Q-18-2 ... | TOUCHSTONE INTERNATIONAL EQUITY-Y ..12/12/2024 . [ TOUCHSTONE SECURITIES . ..14,730.000 .194,022 |.. 0
891540-22-4 ... | TOUCHSTONE SMALL COMPANY-Y .......eevvevvvvmmnnns]|venenns |oe 12/12/2024 . [ TOUCHSTONE SECURITIES ..|........63,664.000 |... ... 346,351 L0
891541-79-1 ... | TOUCHSTONE CORE BOND FUND-Y ........cevvvuuuuuuns]|ennens ..12/23/2024 . | TOUCHSTONE SECURITIES ..].......249,866.000 |... L0
891541-81-7 ...| TOUCHSTONE HIGH YIELD-Y .... [ .12/12/2024 . | TOUCHSTONE SECURITIES ..J........ 39,225.000 |... L0
89154X-22-9 ... | TOUCHSTONE FOCUSED EQUITY FUND CLASS Y ...... [....... ..12/23/2024 . | TOUCHSTONE SECURITIES ..]........15,269.000 |... L0
89154X-44-3 ... | TOUCHSTONE VALUE FUND CLASS Y ..cooovveviiiiiiis [ eeenns ..12/12/2024 . | TOUCHSTONE SECURITIES ..|........27,907.000 |... ... L0
89154X-53-4 ... | TOUCHSTONE MID CAP GROWTH - Y ... | oeenns ..12/16/2024 . | TOUCHSTONE SECURITIES ..]........33,006.000 |... ..1 064 406 |.... L0
89154X-63-3 ... | TOUCHSTONE LARGE CAP GROWTH FUND CLASS I ... ..12/12/2024 . | TOUCHSTONE SECURITIES ..J......... 1,705.000 |... . ...34,831 |.... L0
89155H-37-1 ... | TOUCHSTONE MID CAP VALUE FUND CLASS Y ........ ..12/23/2024 . | TOUCHSTONE SECURITIES ..J......... 8,265.000 |... 155,005 ... 181,248 |.. 155,005 |.... L0
89155H-82-7 ... | TOUCHSTONE SANDS CAPITAL SELECT CLASS Y ..12/23/2024 . [ TOUCHSTONE SECURITIES . .148,736.000 2,405,838 . 2,080,642 |.. . 2,146,260 ..2,080,642 |. 0
89155T-42-5 ... | TOUCHSTONE TOUCHSTONE SNDS INTL GR-R6 ..12/30/2024 . [ TOUCHSTONE SECURITIES . .419,809.000 3,354,277 ..3,213,443 |.. 3,383,664 ..3,213,443 |. 0
89155T-66-4 ... | TOUCHSTONE ULTRA SHORT FIXED CLASS Y . ..12/12/2024 . [ TOUCHSTONE SECURITIES . ..82,830.000 762,122 . 752,815 |.. . 756,236 ..752,815 |. 0
0.

922020-81-3 ...

VANGUARD GROUP MUTUAL FUND ................

11/25/2024 .

Various

........ 0.000 |...
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5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 17,097,089 XXX 14,980,491 16,410,663 (1,431,799) 0 0 (1,431,799) 0 14,980,491 0 2,116,600 2,116,600 428,814 XXX
464287-62-2 ... | ISHARES RUSSELL 1000 INDEX ..........coooeeveiiis]vennnns oo 01/25/2024 . [Various .......cccoeeeeeees |oeeeeens 51,766.000 |........ 13,881,832 [cuevvvvvviniiiiiininns fonnnne 10,781,260 |........ 13,576,064 |...... (2,794,804)].....ccceennnnns (1 PO 0 ... (2,794,804) |....oevvvnnnnne 0. 10,781,260 |.....ccevvennnns 0. 3,100,572 |....... 3,100,572 |eveeeeieieeeeed (1) O
921943-85-8 ... | VANGUARD FTSE DEVELOPED ETF CLOSED END FUND |.......|.. 01/25/2024 . |Various .......oooeeeeeees |oveeees 24,090.000 |......... 1,134,420 |.ovvvveeeniniiiiininns fonnnnn, 1,059,948 |......... 1,153,911 ..o (93,963)]..ccceeeeiiinnn. [ oy 0eeeeenns (93,963) [.ceeeeeiiiennns 0., 1,059,948 [.....cceeeeeeeee 0 e, T4.472 |........... FERT [
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 15,016,252 XXX 11,841,208 14,729,975 (2,888,767), 0 0 (2,888,767) 0 11,841,208 0 3,175,044 3,175,044 0 XXX
NATIONAL INTEGRITY
8915711-10-3 ...| TOUCHSTONE DIVIDEND SELECT ETF .......ccceeeees [ oennnn ..04/01/2024 . [SURPLUS 223 .........cceee]ons 1,000,000.000 |........ 29,924,600 |.ooooeeiiiiiiiiiiiiens e 24,674,140 |........ 28,220,800 |...... (3,546,660)|................. (1 PO 0 ... (3,546,660) [......cceennnnn 0. 24,674,140 |..covvvvennnnns 0. 5,250,460 |....... 5,250,460 |............ 143,830 [ovvvvvnn vevnns
NATIONAL INTEGRITY
8915711-40-0 ... | TOUCHSTONE US LARGE CAP FOCUSED ETF ..........[....... ..04/01/2024 . [SURPLUS 223 ........cceeee]..n. 1,000,000.000 |........ 32,810,000 i P 24,952,660 |........ 30,230,000 |...... (5,277,340)]..cccoeeennnnn [0 PPN | M (5,277,340) |...evvvvnnnnnnns 0. 24,952,660 L0 7,857,340 |....... 7,857,340 |... c0fen
5919999999. Subtotal - Common Stocks Parent Subsidiaries and Affiliates Publicly Traded 62,734,600 49,626,800 58,450,800 (8,824,000) 0 0 (8,824,000) 0 49,626,800 0 13,107,800 13,107,800 143,830 XXX
5989999997. Total - Common Stocks - Part 4 163,915,174 XXX 124,430, 156 148,249,597 (26,174,845) 0 0 (26,174,845) 87,959 123,988,555 (441,606) 39,926,623 39,485,017 1,827,990 XXX
5989999998. Total - Common Stocks - Part 5 24,844,993 XXX 23,806,683 0 0 0 0 0 0 23,800,009 (6,673) 1,044,986 1,038,313 245,971 XXX
5989999999. Total - Common Stocks 188,760, 167 XXX 148,236,839 148,249,597 (26,174,845) 0 0 (26,174,845) 87,959 147,788,564 (448,279) 40,971,609 40,523,330 2,073,961 XXX
5999999999. Total - Preferred and Common Stocks 219,933,047 XXX 177,321,206 178,378,502 (27,219, 384) 0 0 (27,219,384) 87,959 176,872,931 (448,279) 43,060, 122 42,611,843 3,031,355 XXX
6009999999 - Totals 703,387,865 XXX 669,921,004 555,350, 137 (27,426,309) 139,016 0 (27,287,293) 87,959 664,271,389 (448,279) 39,673,307 39,225,028 16,364,256 XXX
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313384-VU-0 .. [FHDN  5.280% 04/19/24 ........ccoooveeee [ oennnnn ..04/18/2024 . ..04/19/2024 . |Maturity ......ccooeennnnns 40,000,000 |...... 39,994,133 |...... 39,994,133 39,994,133 |oovvvvvivneen O i O v O i O [0 P O | N [V O 5,867 |ovvviriiiiinnnnes 0
0909999999. Subtotal - Bonds - U.S. Special Revenues 40,000,000 39,994,133 39,094,133 39,094,133 0 0 0 5,867 0
00817Y-AQ-1 .. [AETNA INC ~ 3.500% 11/15/24 ......ccooees | ennnnnn ..07/18/2024 . . |..11/15/2024 . [Maturity .. ..283,036 ..285,000 |.... 0 ...4,988 |...
023608-AH-5 .. [ AMEREN CORPORATION  2.500% 09/15/24 . ..07/18/2024 . . |--09/15/2024 . [Maturity .. . . eeeenn...427,678 ..430,000 |.... s .0 .0 ...5,375 |...
032654-AT-2 .. [ANALOG DEVICES ~ 5.300% 10/01/24 ...... |....... ..09/19/2024 . |MIZUHO SECURITIES USA INC ..10/01/2024 . |Maturity .....oooveviniiiins fvvnnnnnnnns 900,000 [...eun..n. 900,036 |.......... 900,000 900,000 foueevevvrennnene O fovviiiiiiee e (38 O e (36| (VN [V N | N [N 12,830
AVALONBAY COMMUNITIES ~ 3.500% 11/15/24
05348E-AU-3 .. [ ceeeeeeeeeieeiii e [ e ..09/12/2024 .| BARCLAYS ....ovviiiiiiiiiiiiiiiinnns 1171672024 I Maturity .oooeeniiii [ 400,000 [...cceees 398,600 0 0
054966-AA-4 .. [BAMLL 2017-SCH AF  5.444% 11/15/33 .. |....... ..10/03/2024 .| MORGAN STANLEY FIXED INC ....... |..11/15/2024 .|Paydoun .... 700,000 |..........698,797 0. .0
05526D-AZ-8 .. [BAT CAPITAL CORP  3.222% 08/15/24 .... |....... ..07/10/2024 . . |..08/15/2024 . [Maturity .. .1,200,000 |....... 1,196,868 0. 0.
05531F-BH-5 .. [ TRUIST FIN CORP  2.500% 08/01/24 ..... |....... ..07/17/2024 . . |--08/01/2024 . |Maturity .. ,575,000 |....... 1,572,953 0. .0
05552J-AA-7 .. [PNC BANK NA  2.500% 08/27/24 .......... |....... ..07/29/2024 .|BANK of AMERICA SEC .. ..08/27/2024 . |Maturity .. 475,000 |..........473,841 0. I
BOSTON PROPERTIES LP  3.800% 02/01/24
10TI2R-AN-4 Lo | e s ..01/04/2024 . . |..02/01/2024 . [Maturity .. 650,000 |..........649,025 0. 0.
117043-AS-8 .. | BRUNSWICK CORP  0.850% 08/18/24 ...... |....... ..07/22/2024 . . |-.08/18/2024 .[Maturity .. 1,793,340 0. .0
14149Y-BA-5 .. | CARDINAL HEALTH INC ~ 3.500% 11/15/24 |....... ..10/09/2024 . . |..11/15/2024 . [Maturity .. 0. 0.
15189T-AW-7 .. | CENTERPOINT ENERGY ~ 2.500% 09/01/24 . |....... ..07/18/2024 . ..09/01/2024 . |Maturity .. 0. .0
COX COMMUNICATIONS INC ~ 3.150%
224044-CH-8 ...[08/15/24 .cooveeeeeieee e [ e ..07/18/2024 .| BARCLAYS ....eiieeiieiieeeeeeeinnns ..08/15/2024 . |Maturity .....oooviiieeienns feenniees 525,000 |.......... 523,945 |.......... 525,000 525,000 |-veveeeeeeennnn O oo 1,085 |t O [ 1,085 0
GOLDMAN SACHS GROUP INC ~ 3.272%
38141G-W0-3 .. [09/29/25 .....evvvvvrirriiiniiiiiiiiiiiniiniiins [ eeeees ..08/27/2024 .| BARCLAYS ....oovvviviiiiiiiiiiiieees ..09/30/2024 .|Call ,000,000 |.......... 997,670 |....... 1,000,000 997,875
55336V-AG-5 .. [MPLX LP  4.875% 12/01/24 ..10/01/2024 . . |..12/01/2024 . [Maturity .. 465,000 |..........464,675 |.......... 465,000 465,000 |....
68235P-AL-2 .. [ONE GAS INC ~ 1.100% 03/11/24 ..02/14/2024 . ..03/11/2024 . |Maturity .. ,000,000 |..........997,090 |....... 1,000,000 ..1,000,000 |....
PLAINS ALL AMER PIPELINE
72650R-BF-8 .. [11/01/24 .ooeeeiiieieeeeeeeeeee e [ e ..09/12/2024 . ..11/01/2024 .|Maturity .. ...475,000 |..........473,689 475,000 |....
REPUBLIC SER .
760759-AU-4 .. [ .oeevereiiiiii i [ ..07/09/2024 . ..08/15/2024 . |Maturity .....oooveiireeenns foevnnnnnns 1,232,000 |....... 1,228,045 |....... 1,232,000 |......... 1,232,000
RETAIL OPPORTUNITY IN  4.000% 12/15/24
TE132F-AB-3 .. [ ceeeeeriiiiiiiiiercc e [ ..08/20/2024 .|DAIWA SECURITIES AMERICA .. 12/15/2024 . |Maturity .....oooveiiinieenns feennnnnns 1,288,000 |....... 1,280,620 |....... 1,288,000 |......... 1,288,000
SHERWIN-WILLIAMS CO/THE ~ 4.050%
824348-BQ-8 .. [08/08/24 ........ooooiiiiiiii s ..07/18/2024 .| BARCLAYS ....oevvvviiiiiiiiiiiiieees ..08/08/2024 . |Maturity 270,000 |..........269,719 |........... 270,000 270,000
842587-DC-8 .. [SOUTHERN CO  4.475% 08/01/24 ..08/01/2024 . |Maturity .. ... 1,435,000 |....... 1,432,173 |....... 1,435,000 |......... 1,435,000 |....
67077M-AZ-1 .. [NUTRIEN LTD COM  5.900% 11/07/24 ..11/07/2024 .|Maturity .. . 1,065,000 |....... 1,065,575 |....... 1,065,000 |......... 1,065,000 |....
CREDIT AGRICOLE LONDON  3.250%
22535/1-AD-9 ...[10/04/24 ... .| CREDIT AGRICOLE PARIS ... ..10/04/2024 . |Maturity .. ...800,000 |... 800,000 |.... 800,000 |....
IMPERIAL BRANDS FIN PLC ~ 3.125%
45262B-AA-1 .. [07/26/24 ..o D......[..07/18/2024 .|BARCLAYS ....orvuieiieiiniiaeeeeenes ..07/26/2024 . |Maturity .....oooooieeieienns foernniees 500,000 |.......... 499,037
MONDELEZ INTL HLDINGS NE
60920L-AQ-7 .. [09/24/24 ... ..09/24/2024 . |Maturity 200,000 ..199,682 |..
63906Y-AB-4 .. [NATWEST MAR . ..08/12/2024 . |Maturity .. ,430,000 |....... 2,426,147
SUMITOMO MITSUI FINL GRP
86562M-BM-1 .. [07/16/24 ..ovvveiiiiiiiiiiiiiiiie ..07/16/2024 . |Maturity .. .1,300,000 |....... 1,299,350 |....... 1,300,000 |.... 0. 0.
89680Y-AB-1 .. [ TRITON CONTAINER  1.150% 06/07/24 .... .| INTL FCSTONE FINANCIAL INC 06/07/2024 . Maturity 425,000 .. 424,724 |.. ..425,000 |. 0 .0 A .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 23,621,000 23,569, 147 23,621,000 0 0 0 2,125 326,260
89157W-70-7 .. |TOUCHSTONE SECURITIZED INCOME ETF ....... |..ooeee .. 05/01/2024 .|PRIVATE PLACEMENT ..05/03/2024 .| LAC-GEN 2000000 ..0.000 |...... 44,998,104 |...... 45,061,322 44,998,104 |.... ..0].. ...0].. ...167,328 |... ..
1619999999. Subtotal - Bonds - SVO Identified Funds 44,998,104 45,061,322 44,998,104 0 0 167,328 0
2509999998. Total - Bonds 63,621,000 108,561,384 108,676,455 108,611,112 0 0 499,455 242,466
4509999998. Total - Preferred Stocks 0 0 0 0 0
02215L-20-9 .. [ALTUS MIDSTREAM CO -A COMMON .......ceeeen [eevnnnn ..03/14/2024 . ..06/24/2024 .| CAPITAL ONE SECURITIES .. |..........9,675.000 |......... 339,706 0. .0
03763A-20-7 .. [APOLLO MEDICAL HOLDINGS INC COMMON ..... |....... ..05/02/2024 . .|ROBERT W. BAIRD ........... ieeeenn... 2,800,000 |......... 104,029 0. 0.
125100-10-0 .. | CCC INTELLIGENT SOLUTIONS HO COMMON .... |....... ..02/28/2024 . A .|Various .... ..21,940.000 |......... 253,966 0. 0.
16411R-20-8 .. [CHENIERE ENERGY INC ......oovvvviivnnnninnns |unnnnns ..07/22/2024 . .. 11/12/2024 .|Various .... ... 2,560.000 |......... 422,608 0. 0.
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1613

Pickering Energy Part

26884L-10-9 .. [EQT CORP ......evvvrvevnnnnnnnenrnnnnnnennnnnnns | eeeeees ..07/22/2024 .| Taxable Exchange . ..07/22/2024 .|Research ... 46,322.000 |.......1,651,379 |....... 1,668,027 |......... 1,651,379 |.... 0. 0. .0 . ....16,648 |. .0
20273V-10-0 .. [ENERGY TRANSFER EQUITY LP . .11/04/2024 .| Various . 12/27/2024 . [ TRUIST .. .. 14,441.000 ..275,889 |. ..237,670 |. 0 .0 .0 .38,219 |. 0
29336T-10-0 .. | ENLINK MIDSTREAM LLC .. .07/26/2024 .|Various . 08/29/2024 .|Various .... ..64,884.000 ..901,350 |. ..853,334 |. 0 .0 .0 .48,016 |. 0
204600-10-1 .. [EQUITRANS MIDSTREAM CORP . .07/18/2024 .|Various . 07/22/2024 .|Taxable Exchange . .132,200.000 . ......1,651,379 |. .. 1,721,837 |. 0 .0 .0 .. (70,458). 0
3817311-10-2 .. | GOLUB CAPITAL BDC INC [ O ..06/06/2024 . |Tax Free Exchange .. ..06/21/2024 . | Various U RO 175,568.000 |.......2,880,000 |....... 2,759,977 |......... 2,880,000 |.... 0. 0. .0 . (120,023) (120,023)|. .0
405024-10-0 .. | HAEMONETICS CORP/MASS COMMON ..........co. |eeeeeen ..08/02/2024 . [VIRTU FINANCIAL .. ..10/03/2024 . [RAYMOND JAMES ............. . oieeeeen. 1,280,000 |......... 114,382 ...99,983 [.... .0 . 0. I ..(14,309)[..........(14,399)|. .0
428103-10-5 .. | HESS MIDSTREAM LP - CLASS A COMMON ..... |....... ..05/14/2024 . | Var ious ..06/24/2024 . [CAPITAL ONE SECURITIES .. |.........17,045.000 |......... 557,637 . 623,110 |.... 0. 0. .0 . ...65,473 |...........65,473 |. .0
49456B-10-1 .. | KINDER MORGAN ........cccuvvvrreeviiiienninns | aveeens ..05/15/2024 . [Various ..........cccouiiiiiiinns .. 1172072024 . [Various .........cccevuueens |oeennne 104,903.000 |....... 1,920,786 |....... 2,501,821 [V (1 O (VN [V AU 581,035 |......... 581,035 0
Pickering Energy Part
500688-10-6 .. | KOSMOS ENERGY LTD COMMON ..........ccccens |ueeeeen ..02/16/2024 . [HOWARD WEIL .....oovvviinnnnnnnnne ..06/24/2024 . [Research ........ccccceeeees |oernnnns 12,762.000 |...........76,452 [...cooon 70,114 | 76,452 e O et O e 0 e O e 0 0 (6,338)..0uvnnnnne [(1X0:))] A [V O 0

55336V-10-0 .. |MPLX LP LIMITED PARTNERS .......cccoeeeeis | aeeens ..05/14/2024 . | Var ious ..05/16/2024 . | Var ious
56117J-10-0 .. | MALIBU BOATS INC - A COMMON ... [ ..01/30/2024 . [ JEFFERIES & CO ... ..02/28/2024 . [ROBERT W. BAIRD ..
682680-10-3 .. | ONEOK INC ....ooemmiiiiiiiiiiieceiies e ..08/29/2024 . [Various .......ccceeeiuuiiieeiannns ..10/11/2024 .[Various .........ccceuneeees

....... 1,510,265 |....... 1,653,132 |......... 1,610,265 |....occciiiins 0 i O e 0 el 0 0

Pickering Energy Part
72651A-20-7 .. | PLAINS GP HOLDINGS LP-CL A ....ccvevveeeee | eveenns ..07/22/2024 . [Various ..........cccceeumeeerrnnns ..12/13/2024 . [Research ........ccccceeeees |oeeiinnes 9,077.000 |......... 179,788 |.......... 173,436 |............ 179,788 |ooeeeiiiiaenns (U T (U8 FOO (N FT (18 T [\ IO [ R (6,383)|........... (6,383) .. 5,764 |oeoeeeiiiiinenns 0
74340E-10-3 .. | PROGYNY INC COMMON ..........ccccvvvvvnniiies | uneeens ..02/28/2024 . [ JEFFERIES & CO ....ovveveennnnne ..06/18/2024 .[ROBERT W. BAIRD .........o. |eeueees 11,050.000 |......... 379,368 |......... 288,785 |............ 379,368 |..ooooiiiiiiennn [V FO [V (VN (1 O (VN [V AU (90,583)......... (90,583)f..evvvvvnnnnnnns [V O 0

Pickering Energy Part

86765(-10-9 .. | SUNOCO LP LIMITED PARTNERS ......evevenens [ evee ..05/03/2024 . | Taxable Exchange . ..05/03/2024 . | Research ... ..433,543 |.... 429,515 |.... 0 0 .0 ..4,008 |. .0
876126-10-1 .. | TARGA RESOURCES CORP .07/22/2024 . |Various . 08/07/2024 . |Various . . 116,974 |. ..116,757 |. 0 0| .0 0
92343X-10-0 .. | VERINT SYSTEMS INC .... . .06/03/2024 .| KEY BANC CAPITAL MARKETS 08/30/2024 . [Various ... . 152,670 |. ..139,956 |. 0 L0 .0 0
947890-10-9 .. |WEBSTER FINANCIAL CORP ....cvevveveeeveins [ v ..02/28/2024 .| VIRTU FINANCIAL ..08/21/2024 .| ROBERT W. BAIRD .. ...1,130.000 |... ...50,667 |............. 53,393 |.... 0. 0. 0. ....(2,726)|. .0
WIESTERN GAS EQUITY PARTNERS LIMITED
958669-10-3 .. | PARTNERS .....vevvevereveseeeeseseenessesesnens | eevenes ..01/02/2024 .| CAPITAL ONE SECURITIES .. ..03/13/2024 .| Various .... JOU A 10,378.000 [......... ..312,292 |.... .0 0 0. ....12,363 |. .0
969457-10-0 .. |WILLIAMS COS INC ©eevveueeveeerecniereres [ erveee ..07/22/2024 .| Various ..08/06/2024 .| Various ... [ A 12,221,000 |......... 455,863 495,007 |.... 0 0 .0 ....39,144 |, .0
981475-10-6 .. |WORLD FUEL SERVICES CORP ....vevevvevevens [ ervenen ..04/26/2024 . |Various . ..06/24/2024 .| CAPITAL ONE SECURITIES .. |.......... 8,787.000 |......... 192,741 |.......... 231,156 |.... 192,741 |.... .0 0 0. ....38,414 |. .0
000000-00-0 .. | PEMBINA PIPELINE CORP .....evvrveverveniries [ erveeen ..04/16/2024 .| Various . ..06/24/2024 . |NAT BK FINANCIAL EQ ..... eeen. 28,357,000 |..........991,334 [....... 1,035,771 |.... 987,468 |.... O L0 0 L. 84,437 |, .0
BMO CAPITAL MARKETS CORP
83671M-10-5 .. | SOUTH BOW CORP=1/1 COMMON .....eevvvervrees [ ervee .. 10/02/2024 .| Spin OFf wevvveveveriieiiieienns .. 10/08/2024 . {EQ ©.voveneeveieieieieinis oo 13,666.000 [......... 204,785 |...venne 320,673 [ooevreeenne 202,518 0 0 0 0
BMO CAPITAL MARKETS CORP
000000-00-0 .. | TC ENERGY CORP .....vvvvevereereeereieneries [ erveee ..07/22/2024 .| Various L 11/12/2024 . EQ v e 4,200.000 |......... 156,232 |......... 206,987 |ovoveuinnene 153,196 0 0 0 0
000000-00-0 .. | TC ENERGY CORP .....vvuvevereererieresiennsies [ eevenes ..07/22/2024 .| Various ..10/02/2024 .| Spin Off ..0.000 |... .0 0 0. .0
000000-00-0 .. | TC ENERGY CORP .....vvvvevereereeereieneries [ erveee ..03/20/2024 .| ALTA CORP CAPITAL .. ..03/27/2024 .| Cash Adjustment .. ..0.000 |... 0 0 .0 .0
000000-00-0 .. | TC ENERGY CORP .....vvuvevereererieresiennsies [ eevenes ..06/28/2024 . | Stock Dividend .. 11/20/2024 .| Various .... ...2,075.000 ... .0 0 0. .0
29250N-10-5 .| ENBRIDGE INC ... . .07/22/2024 .| NAT BK FINANCIAL EQ 09/11/2024 .| Various .... ..10,578.000 414,09 ..387,364 |. 0 0| .0 0
69456A-10-0 .. | GOLAR LNG LTD COMMON .. D .03/20/2024 .| Various ......... 06/24/2024 .| CAPITAL ONE SECURITIES 3,547.000 . 107,130 |. 76,794 |. 0 0| .0 0
929324-10-1 .. | WNS HOLDINGS LTD-ADR RECEIPTS D .02/28/2024 .| RAYMOND JAMES 03/27/2024 . | Tax Free Exchange ...950.000 54,716 |. ...54,716 |. 0 0| .0 0
62415A-11-3 .. | COOL CO LTD COMMON ................ D) .08/28/2024 .| Various ...... 11/25/2024 . |Various .......... ........125,881.000 .. ,220,589 |......... 1,446,601 0 0| .0 . 0
64209G-20-7 .. | GULF KEYSTONE PETROLEUM LTD COMMON ... B......|..02/06/2024 .| JPM FUNDS RECAP .. ..07/05/2024 .| JPM FUNDS RECAP ....ooovs foennies 141,145,000 |......... 191,951 |...oonee 259,286 |.... 193,156 |[.... .0 0 0. . ...5,918 |... .0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 19,006,890 19,986,046 19,000,216 0 0 0 (6,673) 985,832 979,159 245,922 0
115233-20-7 .. | BRONN ADV SUSTAIN GRII-~INST MUTUAL FUND ..01/25/2024 .| PCG Mode! Accts ..08/09/2024 .| PCG Mode! Accts ........... ..eve... 60,432,000 |.......2,995,060 [...... 3,144,842 |.... 0 0 0 o0 e 149,782 |......... 149,782 |. .0
891541-79-1 .. | TOUCHSTONE CORE BOND FUND-Y .10/30/2024 .| TOUCHSTONE SECURITIES 11/01/2024 .| TOUCHSTONE SECURITIES ... |. 283.000 0 0| .0 .0 0| 0
891541/-81-7 .. | TOUCHSTONE HIGH YIELD-Y .... .02/28/2024 .| TOUCHSTONE SECURITIES 08/05/2024 . [ TOUCHSTONE SECURITIES ... |. 5.000 0 0| .0 0
89154X-22-9 ...| TOUCHSTONE FOCUSED EQUITY FUND CLASS Y .10/30/2024 . | TOUCHSTONE SECURITIES 11/01/2024 .| TOUCHSTONE SECURITIES ... |. 350.000 0 0| .0 0
89154X-44-3 .| TOUCHSTONE VALUE FUND CLASS Y ....evonvee ..10/30/2024 .| TOUCHSTONE SECURITIES ... ..11/01/2024 .| TOUCHSTONE SECURITIES ... |.......... 2,032.000 |... 0. 0. 0 .0
TOUCHSTONE SANDS CAPITAL SELECT CLASS Y
BO155H-82-7 .. | +veeeeereeneeneeseesee e see e see e nees [ eeeens ..10/30/2024 .| TOUCHSTONE SECURITIES ... .. 11/01/2024 .| TOUCHSTONE SECURITIES ... [cevvrvevnnnes 155.000 |... 0 0 0 .0
89155T-42-5 .| TOUCHSTONE TOUCHSTONE SNDS INTL GR-R6 .. .12/11/2024 .| DIVIDEND RE INVESTMENT 12/30/2024 .| TOUCHSTONE SECURITIES ... |........205,973.000 11,736,351 |.. ..1,736,351 0 0| .0 0
89155T-66-4 .. | TOUCHSTONE ULTRA SHORT FIXED CLASS Y ... [....... ..10/30/2024 .| TOUCHSTONE SECURITIES ... .. 11/01/2024 .| TOUCHSTONE SECURITIES ... [.......... 1,131.000 |...........10,438 e 10,438 ... . 0. .0 [ .0 .0
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 4,799,704 4,858,858 4,799,704 0 0 0 0 0 0

464287-62-2 .. | ISHARES RUSSELL 1000 INDEX ............... | ......... 02/01/2024 .|PCG Model Accts .........ceee..... |..02/01/2024 .|PCG Model Accts .......ooooliveeiiiunnnnns 0.000 J.vveererannnns 89 foieiiiiiinns 89 [t 89 [ovrreiiiiinns [ TN O, [V s O, [\ N [ o [\ O O, [ TN 0
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(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
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 89 89 89 0 0 0 0 0 0 0 0 0 0
5989999998. Total - Common Stocks 23,806,683 24,844,993 23,800,009 0 0 0 0 0 (6,673) 1,044,986 1,038,313 245,971 0
5999999999. Total - Preferred and Common Stocks 23,806,683 24,844,993 23,800,009 0 0 0 0 0 (6,673) 1,044,986 1,038,313 245,971 0
6009999999 - Totals 132,368,067 133,521,448 132,411,121 0 49,730 0 49,730 0 (6,673) 1,110,328 1,103,655 745,426 242,466
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks 0 0 0 XXX

19933*-10-2 ........... COLUMBUS LIFE INSURANCE COMPANY . 31-1191427 ....... 424,913,431 RV AR 10,000,000.000 ... 100.0
37371#-10-9 GERBER LIFE INSURANCE COMPANY ... 13-2611847 ... 1,065,421,890 |.. . .5,940,000.000 |. ..100.0
45824#-10-5 INTEGRITY LIFE INSURANCE COMPANY ..... 86-0214103 1,274,172,510 [vneeeiiiiiceeeieeeneees [ seeriee [ 1,500,000.000 100.0

95966*-10-4 ........... [WESTERN-SOUTHERN LIFE ASSURANCE COMPANY .........cccccccernn. 31-1000236 ....... [...c...... 8Bl 2,025,299, 311 |.oovovieiiiiiiiiieiiiiiies [ o 2,500,000.000

1299999. Subtotal - Common Stock - U.S. Life Insurer 4,789,807, 142 XXX
95953#-10-3 ........... |WESTERN & SOUTHERN AGENCY, INC. ...eiviiiiiieeieieieaieieeieeieeieeieeieeeeeieeneeeenesneeneeneeneeneenesnesnesnesnnesesnesessens | oveevesiesiessnsinsenns foereerss 00000 coiiins o 31-1413821 L [ 8B e 5,047,143 oo [ 5,047,143 .1,000.000
30304*-10-0 ........... [FABRIC TECHNOLOGIES INC. ..ceevvvverervereieriinns 13,572,010 13,572,010

89154V-83-5 ........... TOUCHSTONE CORE MUNICIPAL BOND FUND INSTITUTIO ...eieiiiiiiiiiieiiiesiieniieieenieeiesiesnesiesneesneesineseeessessness | aevveeseesnessnessnees [oeeerna. 00000 ..oiiin]..n... 31-1225804 ...l | L P AT 19,741,335 | |

1799999. Subtotal - Common Stock - Other Affiliates 38,360,488 18,619,153

1899999. Total Common Stocks 4,828,167,630 18,619, 153

378,218,898 18,619, 153

1999999 - Totals 4,828,167,630
1. Total amount of goodwill nonadmitted $ ......................c.cocoo......
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
34918#-10-6 ... . | W&S BROKERAGE SERVICES, INC. ........... WESTERN-SOUTHERN LIFE ASSURANCE COMPANY
44951#-10-3 IFS FINANCIAL SERVICES, INC. .............. . | WESTERN-SOUTHERN LIFE ASSURANCE COMPANY .
636546-10-5 NATIONAL INTEGRITY LIFE INSURANCE COMPANY . .| INTEGRITY LIFE INSURANCE COMPANY ...........
89154\-77-5 . | TOUCHSTONE HIGH YIELD-INST ....cccvvveirenns . | WESTERN-SOUTHERN LIFE ASSURANCE COMPANY .
98259#-10-8 ........... | W&S FINANCIAL GROUP DISTRIBUTORS, INC. WESTERN-SOUTHERN LIFE ASSURANCE COMPANY
0299999. Subtotal - Common Stock 0 XXX XXX

0399999 - Total 0 XXX XXX




/13

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life 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] XXX XXX XXX 0 0
0309999999. Total - All Other Government Bonds 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 o] XXX XXX XXX 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0] XXX XXX XXX 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0] XXX XXX XXX 0 0

CATHOLIC HEALTH INITIATV CP ... .. |- 10/03/2024 . J P MORGAN SEC 01/08/2025 . |.. 0. ...0 0 L 12,125

CREDIT AGRICOLE CIB NY ... . 07/10/2024 . [CREDIT AGRICOLE SECURITIES 01/31/2025 . ..2,200,000 0f 0. 0f. . 5,765 .0
UBS AG STAMFORD CT ..... . . . 07/17/2024 .| UBS WARBURG ...... .| 07/17/2025 . .. 3,500,000 |. 0] 0. 0. .. 36,640 ..5. .. .. . .0
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 6,687,605 0 0 0 6,700,000 6,687,605 54,530 0] XXX XXX XXX 93,189 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,687,605 0 0 0 6,700,000 6,687,605 54,530 0] XXX XXX XXX 93,189 0
1309999999. Total - Hybrid Securities 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] XXX XXX XXX 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2419999999. Total - Issuer Obligations 6,687,605 0 0 0 6,700,000 6,687,605 54,530 0of XXX XXX XXX 93,189 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0of XXX XXX XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 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] XXX XXX XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
2509999999. Total Bonds 6,687,605 0 0 0 6,700,000 6,687,605 54,530 0] XXX XXX XXX 93,189 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 XXX 0 0 0] XXX XXX XXX 0 0
7709999999 - Totals 6,687,605 0 0 0 XXX 6,687,605 54,530 0] XXX XXX XXX 93,189 0

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

1A 1A.LS .5,700,000 1B .. .8

1B 2A..$ .. .987,605 2B .. ..$

1C 3A..8 ... 3B .. )

1D 4A .8 .. 4B .. )

1E 5A...$ 5B .. 8.

1F 6. $




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Opti
6

ons, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
8 9

1 2 4 7 10 11 12 16 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- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted of at Inception
Income of Maturity | Number Index Premium Premium Refer- and at
Generation Risk(s) Exchange, Counterparty or of Notional Received | (Received) | (Received) ence Year-end
Description or Replicated (a) or Central Clearinghouse Expiration| Contracts Amount (Paid) Paid Paid Fair Value ) Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 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 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0 0 0 0 0 0 XXX XXX

TIDEWATER INC

Tidewater Warrant

US - Chicago Board

813

88642R133 .............n Tidewater ... . e .. 549300U0MTB7PD2UT305 . 07/31/2042 |.... e fs o |es e fen ..
0299999999. Subtotal - Purchased Options - Income Generation - Call Options and Warrants 0 0 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 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 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0 0 0 0 0 XXX XXX
1409999999. Total Swaps 0 0 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0 0 0 0 0] XXX XXX
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Code

Description of Hedged Risk(s)

@) |
[

(o) |
[

Code

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

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

NONE

E19, E20, E21, E22, E23, E24



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
9999999999 - Totals 0 0 XXX

General Interrogatories:
1. Total activity for the year Fair Value $
2. Average balance for the year ~ Fair Value $
3.

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

(30,766,560) Book/Adjusted Carrying Value $
6,031,754 Book/Adjusted Carrying Value $

PP P PP

E25




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
2 5

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CuUsIP Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date
690353-4D-6 .........| DFC AGENCY DEBENTURES .... .... 4,051,000 |.. .... 4,051,000 |....... 01/20/2035 ...
690353-4l-4 .........| DFC AGENCY DEBENTURES .... ... 2,316,667 |.. ... 2,316,811 |....... 06/20/2027
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 6,367,667 6,367,811 XXX
0109999999. Total - U.S. Government Bonds 6,367,667 6,367,811 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
626300-NY-9 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL .......cevunniiiirmmnnniniiiiniineeeennniieeeennnnnnnees | ooiniiiiis [oeeeeennns TEFE i e, 1,500,000 [evveveeeeeeeeeaeaaanns 1,500,000 |....... 09/21/20%6 .......
62630W-PD-3 ......... | TXBL MUNI FUNDING TRUST VARIOU GENERAL .....ceeveeeeeeeemneneeeeemnnneeeeeemnnneeeeeennnnnees | ooosiiiiis feeeeeennnn TEFE o L 1,500,000 |.eooeeeeeeeeen. 1,500,000 |....... 06/30/2028 .......
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 3,000,000 3,000,000 XXX
13079P-XC-2 .........| CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMI .. 2,500,000 |.. 2,500,000 |....... 03/01/2057
626300-FV-4 ... | TXBL MUNI FUNDING TRUST VARIOU GENERAL . 2,000,000 |.. 2,000,000 |....... 05/15/2056 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 4,500,000 4,500,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 7,500,000 7,500,000 XXX
009089-AA-1 .........[ AIR CANADA 2013-1A PTT .. .2 AFE ... 443,808 |.. .. 05/15/2025 ...
026650-FA-4 .........| AMERICAN HONDA FINANCE .. 1.6FE ... . 1,399,958 |.. . 1,400,233 02/12/2025
02665!I-FM-8 .........| AMERICAN HONDA FINANCE .. 1.G FE .... . 1,649,943 |.. . 1,650,000 01/12/2026
05351W-AC-7 .........[ AVANGRID INC 2.BFE ... .. 04/15/2025 ...
05565E-CD-5 ......... [ BMI US Capital LLC .. 1.FFE .... .. .. 08/11/2025
05565E-CN-3 BMW US Capital LLC AFFE. .... 1,003,752 |.. ....... 08/13/2026
06367U-EQ-6 BANK OF MONTREAL . .1.CFE . .... 2,100,000 |.. .... 2,100,000 |....... 08/21/2026
07911E-AA-0 BELLEVUE 10 APTS LLC .. J1.DFE. .... 1,600,000 |.. ... 1,600,000 |....... 04/01/2060
14338H-AA-4 CARMEL VALLEY SR LIVING . J1.BFE. .... 2,500,000 |.. .... 2,500,000 |....... 09/01/2061
172967-NM-9 CITIGROUP ..... AGFE. .. 03/17/2026
17325F-BH-0 .........| CITIBANK NA .. 1.EFE .... .. .. .. .. 08/06/2026
17327C-AP-8 .........| CITIGROUP INC 1.6FE ... .325,136 |.. . 325,048 01/25/2026
198280-AF-6 ... .| COLUMBIA PIPELINE GROWP .... 2.AFE ... . 1,321,49% |.. . 1,320,527 06/01/2025
302520-AC-5 ......... 2BFE ... 515,238 |.. .515,873 08/25/2025
340711-AW-0 .........| FLORIDA GAS TRANSMISSION 2.BFE ... ....09552 |.. ....993,928 |....... 07/15/2025 ...
437076-CY-6 .........| HOME DEPOT 1.FFE ... .. 12/24/2025 ...
52637H-AA-2 ......... | LEOGCARTERSVILLE LLC .. 1.BFE .... .. .. 04/01/2062
58769J-AH-0 ......... | MERCEDES-BENZ FIN NA 1.FFE ... .... 2,100,432 |.. ....... 08/01/2025
58769J-AV-9 MERCEDES-BENZ FIN NA .. J1FFE . ... 1,411,584 |.. .... 1,410,000 |....... 07/31/2026
60700J-CU-7 MIZUHO MARKETS CAYMAN . J1FFE. ... 1,708,375 |.. .... 1,700,000 |....... 08/14/2026
60700J-DA-0 MIZUHO MARKETS CAYMAN . JLEFE. .... 1,304,110 |.. .... 1,300,000 |....... 11/28/2025 ...
63743H-FV-9 .........| NATIONAL RURAL UTILITIES 1.FFE ... ... 2,298,240 |.. .... 2,300,000 |....... 12/03/2025 ...
64953B-BC-1 .........| NEW YORK LIFE GLOBAL .. 1.AFE ... 1,001,909 |.. . 1,000,000 06/13/2025
6944PL-2T-5 .........[ PACIFIC LIFE GF 11 .... 1.D FE .... . 1,002,389 |.. /000,000 06/16/2025
830867-AA-5 .........[ DELTA AIR LINES/SKYMILES DELTA AIR CORP 2.AFE ... 746,744 |.. 747,337 10/20/2025
857449-AD-4 ......... | STATE STREET BANK & TRUST 1.CFE ... 1,201,257 |.. . 1,200,000 11/25/2026
89236T-ML-6 .........[ TOYOTA ... 1.EFE ... .326,560 |.. . 325,000 08/07/2026
80236T-MR-3 .........| TOYOTA ... 1.EFE ... .... 1,500,499 |.. /500,000 |....... 04/10/2026
902674-ZX-1 .........| UBS AG LONDON 1EFE ... ....200,772 |.. ....200,864 |....... 09/11/2025 ...
91324P-FE-7 UNITEDHEALTH GROUP INC J1FFE. ....376,018 |.. .... 375,000 |....... 07/15/2026
91911A-AA-2 VALENCIA GROVE |1 LLC . .1.BFE. ....1,000,000 [.. ,000,000 |....... 12/01/2062
92840V-AL-6 VISTRA OPERATIONS CO LLC -2.CFE. ... 1,571,578 |.. v 1,572,353 |....... 05/13/2025 ...
928668-CJ-9 .........| VOLKSWAGEN GROUP AMERICA ... A oo LG FE e | ...800,809 |, 400,000 ... 08/14/2026 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 38,547,855 38,517,671 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 38,547,855 38,517,671 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 47,915,522 47,885,482 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 4,500,000 4,500,000 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 52,415,522 52,385,482 XXX
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks 0 0 XXX
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
81375P-10-1 ......... | Securities Lending Fund LLC .....ccooiiiiiiiiiiiiiiiien | e 16 e L 29,858,278 |, 29,858,278 |..euuueeeiiit e
9409999999. Subtotal - Other Invested Assets (Schedule BA) 29,858,278 29,858,278 XXX
000000-00-0 .........[ CATHOLIC HEALTH INITIATV CP ..evvriiiiiiiiieiiiiiiie e e eeceeii e e esvei e e esnnnneeees | o, 987,606 [...ceevvvveeneeiiiiannnns 987,606 |....... 01/03/2025 .......
000000-00-0 .| CREDIT AGRICOLE CIB NY .... 2,200,000 |.. .... 2,200,000 |....... 01/31/2025 ...
000000-00-0 .........| UBS AG STAMFORD CT .... 3,500,000 |.. .... 3,500,000 |....... 07/17/2025
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1) 6,687,606 6,687,606 XXX
000000-00-0 .........| Key Bank Money Market ACCOUNt .......oovevoiniiiiiiiii | s Lo e foe 2,325,000 [vevveneenieeeeens 2,325,000 [vueeueeies e
000000-00-0 .| Huntington Bank Money Market Account .... 2,325,000 |.. .... 2,325,000 |..
000000-00-0 ... .| Fifth Third Money Market Account .... 2,325,000 |.. .... 2,325,000 |..
9609999999. Subtotal - Cash (Schedule E Part 1) 6,975,000 6,975,000
262006-20-8 ......... DREYFUS GOVERN CASH MGMT INS MONEY MARKE ...........ccoooviiiiiiiiiiiii | 9,557,984 |.vvveneeneeeienns 9,557,984 |- e
.| ERAC USA FINANCE LLC CP . ... 1,749,558 |.. ... 1,749,558 |....... 01/02/2025 ...
MCKPP CP .o .. 3,249,182 |.. ... 3,249,182 |....... 01/02/2025 ...
....................... MONTANA-DAKOTA UTILITIES CP eeeeeeseeenenen 999,746 [ 999,746 |....... 01/02/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 15,556,470 15,556,470 XXX
9999999999 - Totals 111,492,876 111,462,836 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ..65,999,400 Book/Adjusted Carrying Value $ ...65,974,890
2. Average balance for the year Fair Value $ ..55,266,874 Book/Adjusted Carrying Value $ ... 55,479,282
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
BANK OF NEW YORK MELLON ..........ccccceene. ... NEW YORK, NY ... (1,520,208) [..XXX.
FIFTH THIRD BANK ........ococee ... CINCINNATI, OH .. ...10,991,99 |..XXX.
GENERAL ELECTRIC CREDIT UNION ... CINCINNATI, OH .. .1,165,962 |..XXX.
HUNTINGTON BANK ... . COLUMBUS, OH .. ,359,675 |..XXX.
JP MORGAN/CHASE ... NEW YORK, NY .o | e foreeeeen 00000 i O e 0 e 853,520 |..XXX.
KEYCORP (KEY BANK) CLEVELAND, OH ...oovvivviiniiieicieienenn | e fornnnnnnd0.000 | O e 0 e 2,628,072 [..XXX.
PNC BANK ........... CINCINNATI, OH .. ..(38,322,767) .. XXX.
WELLS FARGO ... CHARLOTTE, NC ...ocoovvveviincinciniciinene [ vvreenenefooeeneenn00000 | 0 foiiiiiiiciiciiin 0l 325,777 |.XXX.
0199998 Deposits in ... 5 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 394,639 [ XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (21,128,423)[ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (21,123,423)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 69,397 [ XXX
0599999 Total - Cash XXX XXX 0 0 (21,054,026) | XXX

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

1. January....o... (21,501,936) 4. (8,675,225) 7. (15,044,193) 10. October......[..ccccvvurnnnene (16,436,481)
2. February...|.ccooonnennns 31,417,017 5. (12,776,609) 8. (22,943,888)] 11. November...|.....cccccuuneee (15,760,963)
3. March (72,378,556) 6. June (16,837,678) 9. September (21,338,230) 12.  December (21,054,026)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

ol|o|o|e|e

AMILLN CP
CABOT CORP CP .
ERAC USA FINANCE LLC CP .

EVERGY METRO INC CP .......
INTERCONT INENTALEXCHANGE CP

MONTANA-DAKOTA UTILI
NORTHERN IL GAS CP ...........

PEOPLES GAS LIGHT & COKE CP ...
PHILLIPS 66 CP

ENERGY TRANSFER LP CP ..o

12/31/2024
12/31/2024 .
U R 12/31/2024

[ O 12/26/2024
12/31/2024 .
12/26/2024 .
12/31/2024 .
12/31/2024 .
12/31/2024 .
12/27/2024
.. 12/23/2024

e feeeen. 12/31/2024

01/02/2025 ....
.. 01/02/2025
01/02/2025 ....
01/02/2025 ....
.... 01/02/2025
... 01/09/2025
.... 01/02/2025
... 01/02/2025

.. 01/03/2025
01/02/2025 ....
01/06/2025 ...

...... 1,898,543 |..
...... 3,593,490 |..

...... 9,997,500 |..

...6,598,350 |..
...... 1,749,558 |..
...... 4,396,107 |..

PLAINS CP 01/02/2025 ...oevvven |oeermnnnnreeeennan e eeneenaas 6,798,300 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 60,870,935 16,708 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 60,870,935 16,708 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 60,870,935 16,708 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 60,870,935 16,708 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY MARKET ... ieiieuuutieennnneeeernnesseeennseseeeeeseeeeenneesseeeenseseesnssseeeeemnn e eeennns e seeenns s seeennnnaseeennnnnnsseennns |SD ......... | ........... 12/31/2024 .......... | ............................ 0.000 | ..................................................................... 50,000 [eeeeunnnraeennnnareeerenaeeeeenenaas 0 [ 3,857
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 50,000 0 3,857
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eereuuuseeemnnnnseeennnneeseeennesseeemeseseeeeensaeseeensseseesmess et eeernns s seesnns e s eeennnsaaaeeernnnnnsseennnnnnns | ........... | ........... 12/31/2024 .......... | ............................ 0.000 | ................................................................ 86,222,464 |....oiiiiiiii e [ P PPPPTTN 226,689
8309999999. Subtotal - All Other Money Market Mutual Funds 86,222,464 0 226,689

8609999999 - Total Cash Equivalents

147,143,399

230,546

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

coocoo

D8 e 0 1E.$ .. 4,998,113 1F .8 e 0 1G98 i, 0



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE The Western and Southern Life Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama ... AL [ | e [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e

2. Alaska

3. Arizona

4.  Arkansas

5. California

6. Colorado

7. Connecticut

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

9. District of Columbia
10. Florida ..............
11.  Georgia
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA [ ] e [ nns [ e e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........ccoccvvrirnnncns
35. North Dakota ...
36.
37.
38.
39. Pennsylvania
40. Rhode Island .........cccoceeveevcnece . RE [l
41.  South Carolina .........cccoevvrininncns SC [ orie i e e [eeeeen s o e
42. South Dakota .........ccceceeveeieeeeeeSD i s
43. Tennessee
44.
45, Utah ..o UT
46.  Vermont ......coccocevevencnenceneene VT
47, Virginia ......ccoceeveeveecencencenen VA [
48. Washington .........ccccovevveeneee. WA |,
49. West Virginia .......cccooevvvenveeee . WV [,
50. Wisconsin
51.  Wyoming
52.  American Samoa ..........c.ccccueenen. AS [ i e sne e e | sreenee ereesr e e e e e sne [rreerree e errees e e
B3, GUAM o QU L ] e [ s
54, PUEIO RICO .ovieiriiiririreeeeee et PR e ] e oo eees oeeeeee e
55. U.S. Virgin Islands wvereemeee s V] e [ e o [
56. Northern Mariana Islands ........... MP o | et e ee e e e e s e e snne [reeerreesreesreesinees [erree s e e en eeeee e e
57. Canada ......c.ccccoeviiiiiiiiienien CAN [ ] e e s e [eeress s [eeeene s
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 5,908,772 5,651,772 0 0

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)
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