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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 45,920,804,215 |- [ 45,920,804,215 |.......... 43,867,296,220
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 42,195,385 | [ 42,195,385 |....cooenenne 46,202,891
2.2 COMMON SEOCKS ...ttt [rerenennenas 3,769,781,346 | oo 3,769,781,346 |............ 3,667,466,991
3. Mortgage loans on real estate:
B FIISEHENS oot e 9,219,083,763 |...oecvveeercircirieriens e 9,219,083,763 |............ 9,143,567,567
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($ ....(133,099,430) ), cash equivalents
[ J— 426,844,186 ) and short-term
investments ($§ ... 423,821,191 ) s [ 717,565,947 |coooceccrcncriens oo, 717,565,947 |............ 1,555,243,592
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [-ceoeeerrenene 990,834,204 |................... 1,294 059 |.............. 989,540,145 |............... 968,901,291
7. Derivatives .. 147,137,342 |.. .. 147,137,342 |.. . 112,549,249
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 2,209,637,509 |....covvvrernnnnn 2,875 | 2,209,634,634 |............ 2,191,187,087
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 6,290,928 |......coeviiiiees e 6,290,928
10. Securities lending reinvested collateral assets . ..259,047,330 |.. ..259,047,330 |.. .
11.  Aggregate write-ins for iNVested aSSetS ............cccceeiiriniririsieieieeeenesssieies [ 25,320,023 |..cvovirnieieceeee [ 25,320,023 |.coeviiinnne 7,306,418
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 63,307,697,992 |....covvvenee 1,296,934 |.......... 63,306,401,058 |.......... 61,918,791,896
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 941,826,074 |....covvvinnne. 1,681,927 | 940,144,147 |...ocoeeeve. 964,835,421
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 60,418,858 |....ccovereriinee 116,992 | 60,301,866 |................. 33,476,096
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 19,003,678 | e 19,003,678 |................. 20,063,483
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 11,645,574 oo e 11,645,574 ..o 14,032,352
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 18,468,096 |.......coceovveeeeeeeeeeeeees oo 18,468,096 |................. 49,023,080
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......c.cc..... 209,905,324 209,905,324 |...oooveceeeeeee
18.2 Net deferred tax asset ..........coocoeevenenene ..907,587,758 |.. .. . 646,622,116 |.. ..632,162,757
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvevevevevererceccceeeieeieeeees Joererereeieeeeneens 799,365 |- [ 799,365 | 799,365
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt renene |rerene ettt ettt [t e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..............ccccoeevevevreeees foererereririninnnns 7,058,997 oo oo 7,058,997 |................. 19,213,573
24. Healthcare ($ .ooooveccciciiiicce ) and other amounts receivable ...... | i e [
25.  Aggregate write-ins for other than invested assets ...........cccococeeveieecierenenns frrenccenenne 452,221,894 |...ccvvinee 92,988,984 |......cccooc.n. 359,232,910 |...ccoovee. 267,531,718
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 65,936,633,610 |................ 357,050,479 |.......... 65,579,583,131 |.......... 63,919,929,741
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ttt ettt e s e eanenens [ernnninas 118,528,362,916 |.....oocvecrcrccnies [ 118,528,362,916 |......... 113,270,328,950
28. Total (Lines 26 and 27) 184,464,996,526 357,050,479 184,107,946,047 177,190,258,691
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 25,294,353 ..o [ 25,294,353 |...covien 7,306,418
1102. Receivable for invested assets ...25,670 |.. ...25,670 |..
0 2 P KPP OT NPT
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 25,320,023 25,320,023 7,306,418
2501. Accrued fees and other assets ... [, 237,349,063 |...oooovvvveernnn. 1,548,548 |....oooovnnneee. 235,800,515 [.....oooovneeee. 147,892,781
2502. Cash value of corporate owned iNSUFaNCE ..........coccooovieioieeeecicecceeeeieieeiens oo 1,540,132 [ oo 1,540,132 [oooeeen 1,540,132
2503. Deferred software Costs ... [ 64,128,677 |.ccvvverennn 64,128,677
2598. Summary of remaining write-ins for Line 25 from overflow page . 149,204,022 |... .. 27,311,759 |... ..121,892,263 |... . 118,098,805
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 452,221,89% 92,988,984 359,232,910 267,531,718




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ 46,641,460,936 less $
(including $ 62,920,931 MOOCO RESEIVE) ........o.oovveeiceiieeiee et
Aggregate reserve for accident and health contracts (including $ 26,611,201 Modco Reserve)
Liability for deposit-type contracts (including $ 165,226 MOACO RESEIVE)........ooeeeeeriieieieieie e
Contract claims:
41 L@ ok E e E R b e R e h R E e E £ e e e R bk E et b bbbttt n bbb
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
Modco)

598,854

Modco) ....

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including $ accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on CanNCeled CONMTACES .......... ...
9.2 Provision for experience rating refunds, including the liability of $ 490,000 accident and health
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
[oZ=Te L= RO PO U PP URPRURUN
9.4 Interest Maintenance Reserve
Commissions to agents due or accrued-life and annuity contracts $
S s 8,318,748 and deposit-type contract funds $  ..ocoeoeeeennne 4,712,382
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned iNVESIMENT INCOME ...
Amounts withheld or retained by reporting entity as agent or trustee .
Amounts held for agents' account, including $

is for medical loss ratio rebate per the Public Health

Current
Statement Date

2
December 31
Prior Year

46,641,460,936

............ 4,672,121,097

74,577,586
124,410,212

234,656

33,827,939 |..

45,100,656,781
17,497,780
............ 4,459,302,968

72,180,040
................ 108,729,266

221,764

................. 25,338,363 |............ 29,863, 158
................... 1,093,447 | .........2,584,094
................. 43,127,084 |.............. 54,663,557
.......... (1,566,108,243)|....... (1,548,269,825)
..... 7,064,529 |.............7,254 629
.............. 204,964,328

e 3,818,079 | .....4,007,291

(2,294,184)|..

..1,760,834

19.  Remittances and items not allocated ...
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ............cc.ccoovviiiiininnnn.
22. Borrowed money $ .......cccccciiiiiiiiiiiene and interest thereon $§  .................
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under uninsured plans
24.07 FUNdS Neld UNAEI COIMSUIANGE .........ccoovviiieeetetieieeeeeeeetetetesesese s es et et e s st esess s et esesesesesesess s esssesesesesesessesssssasssesesessanasasssanas|erenenennnes 1,091,655,003 |............ 1,322,844 ,829
24,08 DEIVALIVES .......vvveeeieieiie ettt ettt et s ettt e s et e s e s e s s s s st e s e s e s e s s s s s s s st et et esessssa s s st eseseseseasasssaseseseseseseas s nnesenesens [ereneeennaneneeas 9,715,452 |.. ... 16,658,949
24.09 Payable for securities ........... ..570,271,511 |.. . 512,082,550
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ..258,594,136 |.. ..358,675,189
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 294,510, 126 372,988,002
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 54,002,776,924 52,686,739,354
27.  From Separate ACCOUNES SAEMENL ...........c.ceviuieiiiiiieeeteteteeeeee ettt tet et e s e e e e ettt es et eses et esebesesess s esssesesesesesessssesssasasesesesesns oenerenas 118,528,362,916 |......... 113,270, 328,950
28. Total liabilities (Lines 26 and 27) ... . 172,531,139,840 165,957,068 ,304
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 3,814,779 |.coi. 3,814,779
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiie ettt b e nbe s [eeesae s e ettt
32, SUIPIUS NOES ..o ..1,100,000,000 |.. ..1,100,000,000
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 2,473,489,815 |............ 2,443,489,815
34. Aggregate write-ins for SPECial SUMPIUS FUNDS ...........cooiieieieieicececce ettt s st es e as s s s s seseseas [ereneeneneenenas 96,529,952 |....ccoveeneee 92,736,494
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 7,902,971,661 |............ 7,593,149,299
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in LiN€ 30 $  ...cooveiiiiiiiiiiiiiins ) e ies [t e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoevvrriierennen 11,572,991,428 11,229,375,608
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 11,576,806,207 11,233,190, 387
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 184,107,946,047 177,190,258,691
DETAILS OF WRITE-INS
2501. Derivative liability acCrued INTEIEST ..ottt [oeseseseeeeesenenas 218,203 [ 374,029
2502. Loss recognition reserve .. ..6,650,000 |.. ..6,750,000
2503. Reserve for escheat funds ... ... 56,857,439 |.. ... 53,705,232
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........ceeuiiririririiieieieieiie sttt sesenes [oesesenenenena 230,784,484 |............... 312,158,741
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 294,510, 126 372,988,002
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed interest MaintenanCe FESEIVE ...t oeteseeseieees 96,529,952 | 92,736,494
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 96,529,952 92,736,494




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 4,582,108,759 |............ 3,841,260,498 |.......... 14,668,708,473
2. Considerations for supplementary contracts with life CONtiNgENCIes.............c.ceerieieieievereieceeeeeeee e [ 85,334 | 974,614
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,015,140,749 |.. ..746,816,500 |.. ..3,136,066,598
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (4,047,275)]|.. ... (3,497,644)|.. ..(12,155,181)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... ISR 33,770,705 |.oeeeneee 30,169,013 |.............. 123,084,163
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes 13,882,784 |....coccecee 17,810,679 | (5,995,725)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueueviiieeieeeiieeesesesessssesesese s ssssesesesssssese s ssns [eessciceceseenas 501,384,455 |................ 497,417,950 |........... 2,055,884,976
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 37,232,058 52,098,719 228,388,982
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 6,179,472,235 5,182,161,049 20, 194,956,900
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health CONtracts ................cccceveveueeeeveeeeereverevceens foerereseseeeeeeeene. 948,601 [0 1,016,037 | 3,905,780
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... 14,418,727,808
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17. Interest and adjustments on contract or deposit-type contract funds ..............ccceeeveveverereceeeeeeeeeeeeec s 91,670,126 | 43,219,249 [l 189,475,043
18.  Payments on supplementary contracts with life CONtINGENCIES .............ceeueueeieeieierereieeeeeeeeeeeeee e eeseseeeeeeeeeeeees 988, 101 [ 605,167 | 2,233,564
19. Increase in aggregate reserves for life and accident and health contracts ) 1,621,440,058 1,540,814,219 3,746,812,138
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 6,845,550,564 |............ 5,701,671,212 |.......... 21,162,459,112
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..ovviiiieiet ettt bbb bbb bbb s st s s st se s |ecicecseeennas 215,591,862 |................ 200,220,471 |.oceeeeee 758,665,079
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 2,631,298 |...cooien 1,569,578 |..coovveeeee 6,992,167
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceveveveveuereeeeeeeeeiesesesesesesesesese e e 122,230,063
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 29,287,375
25. Increase in loading on deferred and uncollected Premiums .............ccooveveveueuccieieieieieeeeee e e (683,655)].. ..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (1,441,375,858)|.......... (1,069,386,260)|........... (3,742,073,580)
27. Aggregate write-ins for deductions .... (114,276,688) (87,807,293) (62,769,164)
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 5,658,954,961 4,890,464,850 18,709,327,622
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 520,517,274 |.....ccoeveee 291,696,199 |............ 1,485,629,278
30. Dividends to policyholders and refunds to members 6,925,986 6,342,456 26,361,754
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ....c.ouiuiuiurieeuiieeirieeisieeineeeineestsese ettt sssseses roesssnancnnes 513,591,288 |.....cceuuvee. 285,353,743 |............ 1,459,267,524
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 22,264,618 5,250,387 107,641,463
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueueiieereererenns frececcenneas 491,326,670 |....cccoee 280,103,356 |............ 1,351,626,061
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeieenn (755,411) (excluding taxes of $  ..cceeveeencee (2,084,245)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (243,191,771) (7,576,233) (402,197,108)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 248,134,899 272,527,123 949,428,953
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 11,233,190,387 10,195,361,948 10,195,361,948
37, NEtINCOME (LINE 35) ...uueiiiucueeeeeeeieieseeeae et e eseseseee s sssesesesesessesesesesssssesesesesassssssesesasssssssesesassssae ferssesnsesesnenn 248,134,899 |............... 272,527,123 |.ovone 949,428,953
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..8,831,443 ... 62,333,834 |.. ..(71,780,331)|.. ..(78,833,039)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeieveveverereeeeeeeeeeie e e (524,991) ..o 3,396,551 | 1,346,592
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ...62,261,977 |.. ... 11,514,490 |.. ..132,066,773
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(34,601,319)].. ..(35,589,399)].. ..(82,777,659)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.ccevevevevevereeeeeees oo 47,532 | 18,698 [ (17,602)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
LS I T - e o TPV I ...30,000,000 |.. ...30,000,000 |..
51.2 Transferred to capital (Stock DiVIdENd) ........cceoiiiiiiiiieieee e ses o [
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result Of FEINSUIANCE .........cccuiiiiiiiiiiieieeeee e e e [
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (372,715) (37,000) 31,051,292
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 343,615,820 176,411,870 1,037,828 ,439
55. Capital and surplus, as of statement date (Lines 36 + 54) 11,576,806 ,207 10,371,773,818 11,233,190, 387
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeee ettt ee et e e et e s et eneeaeseeseseeneanneeennens feeeeeaeeeeananens 37,232,058 |....ocvee. 52,098,719 |..cooee 228,388,982
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 37,232,058 52,098,719 228,388,982
2701. Reserve adjustments on reinsurance assumed . ..(42,157,846)|.. ..(50,081,295)|.. (152,806,431)
2702. Change in contingency reServe ........ccceveveveoeeeeeeveverererenennns ..(81,339,301)|.. ..(51,958,926)|.. ... 36,093,569
2703. Net investment earnings on funds withheld by ceding company .. ... 11,230,801 |.. ... 13,961,761 |.. ... 54,573,424
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (2,010,342) ... 271,167
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (114,276,688) (87,807,293)
5301. Adjustment to surplus for initial reinsurance transaction gains .........cccocovioveiiieeieeeen e (372, 715) [l (37,000)
5302. Change in prepaid pension COST ......ococoooiiiieninccceeeeeeeeeeiene
5303. Net assets acquired from merger .
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoccoveeiieiiiiiiii i
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (372,715) (37,000) 31,051,292




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 4,556,444,493 |........... 3,825,382,720 |.......... 14,675,202,512
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,037,059,316 |................ 615,717,741 |........... 2,775,164,430
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 384,416,402 302,048,753 2,021,299,585
4. TOtal (LINES 110 3) oottt 5,977,920,211 4,743,149,214 19,471,666, 527
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 5,246,850,615 |............ 4.,190,399,670 |........... 17,567,307,461
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooceeeeeee (1,423,537,440)|.......... (1,091,367,126)|.......... (3,791,650,880)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............ccccoveveveveveccceeeceienens [oeeeeeeeneens 276,369,049 |............... 270,519,174 |........... 1,268,256,687
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 6,479,916 oo 6,653,069 |......covncce. 28,449,970
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 434,294,614 43,858,351 (98,051,700)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 4,540,456, 754 3,420,063, 138 14,974,311,538
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 1,437,463 ,457 1,323,086,076 4,497,354 ,989
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,396,310,778 2,593,502,990
12.2 Stocks .............. ... 49,245,788 |.. ... 46,089,665
12.3 Mortgage loans ... ..215,836, 147 |.. ..634,849,892
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 111,434,049 |....cccceneee 41,806,753 |.......cevnvee 124,344,444
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevereneeieienencns (136,190)......coevenene (3,627, 716)|....ccecveenne 4,307,278
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 151,921,293 212,094,976 339,033,918
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,924,611,865 |................ 769,582,385 |............ 3,742,128,187
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 3,502,781,371 |........... 2,854,221,628 |............ 6,255,546,596
1312 STOCKS ..ottt [eeees e 113,315,432 | 14,065,892 |......cocconeeee 35,369,156
13.3 MOMGAGE 0BNS ...ttt bbbttt enenis[eosesineesnens 286,468,956 |................ 196,425,795 |............ 1,369,778,276
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 138,628,098 |................ 150,712,351 oo 626,407,422
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 209,679,409 243,169,771 696,060, 754
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 4,250,873,266 3,458,595 ,437 8,983,162,204
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 20,639, 121 14,440,734 36,543,386
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (2,346,900,522) (2,703,453,786) (5,277,577,403)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............ccceeueureiiiiieieieeeieceeeeeieeieeessesenenens |eeseeeeieeneens 30,000,000 |...coverenenns 30,000,000 |.....cccnv. 135,000,000
16.3 BOITOWED fUNGS ...ttt [eesssnnesasnenaees 8,850,000 |.......ccevvuune 8,850,000 |....coveverrierrieirenne
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveeeereeeeeiens [oeeeeieiencns 212,818,129 |...cceeenee 86,067,049 |............... 269,819,575
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (179,908,709) (10,602,864) 309,460,444
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 71,759,420 114,314,185 714,280,019
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....cccc..... (837,677,645)|.......... (1,266,053,525)................ (65,942,394)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 1,655,243,592 |............ 1,621,185,986 |........... 1,621,185,986
19.2 End of period (Line 18 plus Line 19.1) 717,565,947 355,132,461 1,555,243,592
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... e 158,247 147 ... 56,513,067 .o 385,099,375
20.0002. Tax credit commitment [1abilities ... [ s 828,200 | 1,798,519
20.0003. Capitalized interest on mortgage loans ..8,954,003
20.0004. Capitalized interest on bonds ............... e 4,563,600
20.0005. Intercompany transfer 0f SECUMTTIES ..o [t eeees |oesesisereeeese s ssieeeres [orieieieieeaens 202,978,963




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 146,536,854 |............... 172,340,684 |................ 612,395,911
GIOUP T .. | 376,154,655 |................ 521,322,196 |........... 2,318,502, 128
INIVIAUAI @NNUITIES ... e s 3,107,544 ,587 |............ 2,304,525,072 |............ 7,896,829,399
GIOUP @NNUITIES ...ttt oo 1,135,655,489 |............ 1,031,991,631 |........... 4,538,378,190
ACCIABNE & NEAIN ... 149,478,753 |....coovvene 129,082,704 |....coovvnnvee 456,677,787
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 4,915,370,338 |........... 4,159,212,287 |.......... 15,822,783,415
DEPOSIt-LYPE CONFACES .....vevviviiieiiieieieieiee ettt se s e e e s ssenenens |oneeneseneaene 810,000,000 |............ 2,801,675,000 |............ 9,144,625,000
Total (Lines 8 and 9) 5,725,370,338 6,960,887,287 24,967,408,415




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

The Commissioner of the Department promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and Reserve Accounting
Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The prescribed practice allows Ohio-
domiciled insurance companies to utilize certain alternative derivative and reserve accounting practices for eligible derivative instruments and
indexed products, respectively, in order to better align the measurement of indexed product reserves and the derivatives that hedge them. The
Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products and equity indexed annuity
reserve liabilities. As a result, the Company’s net income changed by $(6,814,794) and $(27,393,966) for the periods ended March 31, 2024 and
December 31, 2023, respectively, and the Company’s statutory surplus changed by $(10,921,048) and $(1,618,474) as of March 31, 2024 and
December 31, 2023, respectively. The Company’s subsidiary, Nationwide Life and Annuity Insurance Company (NLAIC), has also elected to apply
the same prescribed practice to its eligible indexed products, which changed NLIC’s subsidiary valuation of NLAIC by $(306,875,211) and
$(89,264,563) as of March 31, 2024 and December 31, 2023, respectively.

The Company’s subsidiary, Eagle Captive Reinsurance, LLC (Eagle), applies one prescribed practice with multiple applications which values
assumed guaranteed minimum death benefits (GMDB) and guaranteed lifetime withdrawal benefits (GLWB) risks on variable annuity contracts
from NLIC and GLWB risks on fixed indexed annuity contracts from NLIC and NLAIC, using an alternative reserving basis from the Statutory
Accounting Principles detailed within the NAIC SAP pursuant to Ohio Revised Code Chapter 3964 and approved by the Department. The impact
of Eagle's prescribed practice applications changed the Company’s subsidiary valuation of Eagle by $511,909,124 and $228,427,395 as of March
31, 2024 and December 31, 2023, respectively.

Effective October 1, 2023, Eagle was granted a permitted practice from the Department allowing Eagle to carry a reinsurance recoverable asset
under an excess of loss reinsurance agreement with a third-party reinsurer as an admitted asset. The permitted practice changed the Company’s
subsidiary valuation of Eagle by $862,092,376 and $852,929,663 as of March 31, 2024 and December 31, 2023, respectively.

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

F/S F/S Line
SSAP # Page  # 2024 2023
Net Income
(1) Nationwide Life Insurance Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 248,134,899 $ 949,428,953
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
OAC 3901-1-67:
Derivative instruments 86 4 3 (172,961,708) (109,762,530)
Reserves for indexed annuities 51 4 19 164.335.386 75.086.624
Tax impact 101 4 32 1,811,528 7,281,940
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP _ _
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $_ 254,949,693 $_ 976,822,919
Surplus
(5) Nationwide Life Insurance Company state basis
(Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 11,576,806,207 $ 11,233,190,387
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation - Eagle 51 2 8 511,909,124 228,427,395
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (260,286,038) (84,175,241)
Reserves for indexed annuities 51 3,4 1,19 246,461,927 82,126,541
Tax impact 101 2,4 18,2,32 2,903,063 430,226
Subsidiary valuation - NLAIC 18 2 22 (306,875,211) (89,264,563)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation - Eagle 61IR 2 8 862,092,376 852,929,663
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 10,520,600,966 $ 10,242,716,366

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

B. Use of Estimates in the Preparation of the Financial Statements

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

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

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

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



STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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

Note 3 — Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

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

Debt Restructuring

Not applicable.

Reverse Mortgages

Not applicable.

Loan-Backed Securities

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

3. Not applicable.

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

a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

$ (1,937,944)
$ 293,156,422

$ 800,191,295
$__3,498,697,396

5. The Company periodically reviews loan-backed and structured securities in an unrealized loss position by comparing the present value of
cash flows, including estimated prepayments, expected to be collected from the security to the amortized cost basis of the security. If the
present value of cash flows expected to be collected, discounted at the security’s effective interest rate, is less than the amortized cost basis

of the security, the impairment is considered other-than-temporary and a realized loss is recorded.
Dollar Repurchase Agreements and/or Securities Lending Transactions
1-2.There were no changes that were considered significant to the Company from prior year end.
3. Collateral Received

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

b. Not applicable.

c. There were no changes that were considered significant to the Company from prior year end.
4-7.There were no changes that were considered significant to the Company from prior year end.
Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in

the fair value of the collateral are considered negligible.

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

7.1



STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Type of Repo Trades Used

a.

Original (Flow) & Residual Maturity

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

Maximum Amount

Noohkwh=

Open - No Maturity
Overnight

2 Days to 1 Week

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

Ending Balance

Noohkwh=

Open - No Maturity
Overnight

2 Days to 1 Week

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

Not applicable.

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

NO
YES

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$508,218,622

$258,748,476

Fair Value of Securities Acquired Under Repo - Secured Borrowing

a.
b.

Maximum Amount
Ending Balance

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$518,382,994
$263,923,446

$-
$-

Securities Acquired Under Repo - Secured Borrowing by NAIC Designation

ENDING BALANCE

T Tae e a0 o

$-
$-

$-
$-

8

NAIC 1

Does Not
Qualify as
Admitted

Bonds - FV

LB & SS-FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

$- $263,923,446

$- $263,923,446

$- $263,923,446

Collateral Provided - Secured Borrowing

Maximum Amount

1.

2.
3.
4

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset (BACV)

Ending Balance

1.

2.
3.
4

Cash
Securities (FV)
Securities (BACV)

Nonadmitted Subset (BACV)

$- $263,923,446

1

2

3

4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

$508,218,622

$258,748,476

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

aooow

Overnight and Continuous
30 Days or Less

31 to 90 Days

> 90 Days

9-10. Not applicable.

| Amortized Cost |

Fair Value

$258,748,476

7.2
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits (LIHTC)
There were no changes that were considered significant to the Company from prior year end.
L. Restricted Assets
There were no changes that were considered significant to the Company from prior year end.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 0%
(2) Cash equivalents 78%
(3) Short-term investments 22%
(4) Total 100%

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 — Investment Income

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

Note 8 — Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives
1-7. There were no changes that were considered significant to the Company from prior year end.
8. The Company has no premium cost due in each of the following four years and thereafter.
9.  There were no changes that were considered significant to the Company from prior year end.
B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees
Not applicable.

Note 9 — Income Taxes

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

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

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

As of March 31, 2024, the Company has received capital contributions from its parent company, Nationwide Financial Services, Inc., totaling
$30,000,000.

As of March 31, 2024, the Company made capital contributions to NLAIC of $100,000,000. Subsequent to the reporting date, the Company has made
additional contributions to NLAIC, increasing the total contributions during 2024 to $150,000,000 as of the subsequent event date.

During 2024, Eagle declared distributions to the Company based on their earned surplus position. The Company expects to receive a dividend

distribution of $365,000,000 from Eagle that was declared on March 29, 2024 and recorded in investment income due and accrued as of the reporting
date.
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

On February 28, 2024, the Company and Nationwide SBL, Inc., (NWSBL), an affiliate, executed a replacement $850,000,000 unsecured promissory
note and revolving line of credit agreement with a maturity date of February 28, 2025. As of March 31, 2024, NWSBL had outstanding borrowings of
$400,500,000. Subsequent to the reporting date, NWSBL made draws on the revolving line of credit agreement, increasing the outstanding borrowings
to $435,500,000 as of the subsequent event date.

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

1. The Company is a member of the Federal Home Loan Bank of Cincinnati (FHLB). Through its membership, the FHLB established the
Company’s capacity for short-term borrowings and cash advances under the funding agreement program at up to 40% of total admitted assets.

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

The Company has agreements with the FHLB to provide financing for operations. These agreements, which were renewed in February 2024
and expire January 2025, allow the Company access to borrow up to $1,050,000,000. As of March 31, 2024 and December 31, 2023, the
Company had no amounts outstanding under these agreements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 149,578,012 $ 149,578,012 $ -
(d) Excess Stock $ 88 $ 88 $ -
(e) Aggregate Total $ 169,578,100 $ 169,578,100 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 7,050,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 143,931,460 $ 143,931,460 $ -
(d) Excess Stock $ 40 $ 40 $ -
(e) Aggregate Total $ 163,931,500 $ 163,931,500 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 7,050,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Current Year
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ -3 - $ -9 - $ -3 -
Class B $ 20,000,000 $ 20,000,000 $ - $ - $ - $ -
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

Accounts Total Collateral Pledged

Current Year Total General and Separate

(Lines 2+3) $ 4,527,155,351 $ 5,207,310,293 $ 3,380,322,794
2. Current Year General Account Total

Collateral Pledged $ 4,527,155,351 $ 5,207,310,293 $ 3,380,322,794
3. Current Year Separate Accounts Total

Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate

Accounts Total Collateral Pledged $ 4,617,872,948 $ 5,253,117,871 $ 3,254,488,497
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

b. Maximum Amount Pledged During Reporting Period

1.

NOTES TO THE FINANCIAL STATEMENTS

Current Year Total General and Separate
Accounts Maximum Collateral Pledged

(Lines 2+3)

Current Year General Account Maximum

Collateral Pledged

Current Year Separate Accounts Maximum

Collateral Pledged

Prior Year-end General and Separate

Accounts Maximum Collateral Pledged

4. Borrowing from FHLB

a. Amount as of the Reporting Date

1. Current Year

(a) Debt

(b) Funding Agreements
(c) Other

(d) Aggregate Total

(a+b+c)

2. Prior Year

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

(d) Aggregate Total

(at+b+c)

©“

b. Maximum Amount during Reporting Period (Current Year)

c. FHLB - Prepayment Obligations

1.
2.
3.

prOODN -

Debt
Funding Agreements
Other

Aggregate Total
Lines (1+2+3)

Debt
Funding Agreements
Other

$
$
$

$

3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
$ 4,617,872,948 5,253,117,871 $ 3,254,488,497
$ 4,617,872,948 5,253,117,871 $ 3,254,488,497
$ - -8 -
$ 4,617,872,948 5,253,117,871 $ 3,254,488,497
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
- $ - 8 - 8 XXX
3,380,322,794  $ 3,380,322,794 $ - $ 3,380,322,794
- $ - 8 - 8 XXX
3,380,322,794  $ 3,380,322,794 $ - $ 3,380,322,794
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
- $ - 8 - 8 XXX
3,254,488,497  $ 3,254,488,497 $ - $ 3,254,488,497
- % - $ - $ XXX
3,254,488,497  $ 3,254,488,497 $ - $ 3,254,488,497
1 2 3
Total General Separate
2+3 Account Accounts
-3 - $ -
3,380,322,794  $ 3,380,322,794 $ -
-3 - $ -
3,380,322,794  $ 3,380,322,794 $ -

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

No
No
No

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

Benefit Plans

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

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

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

Note 14 — Liabilities, Contingencies and A

nents

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

Note 15 — Leases

Not applicable.

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

There were no changes that were considered significant to the Company from prior year end.
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

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

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

Corporate pricing matrices are used in valuing certain bonds. The corporate pricing matrices were developed using publicly and privately available
spreads segmented by various weighted average lives and credit quality ratings. Certain private placement bonds have adjusted spreads to capture
the impacts of liquidity premium based on industry sector. The weighted average life and credit quality rating of a particular bond to be priced using
those matrices are important inputs into the model and are used to determine a corresponding spread that is added to the appropriate industry sector
or U.S. Treasury yield to create an estimated market yield for that bond. The estimated market yield and other relevant factors are then used to
estimate the fair value of the particular bond.

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

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

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

The following table summarizes assets held at fair value as of March 31, 2024:

Assets at Fair Value
Bonds
Preferred stocks unaffiliated

Common stocks unaffiliated
Derivative assets

Securities lending collateral assets

Separate account assets

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
$ -8 9,067,496 $ 139,161 $ -8 9,206,657
- 35,405,439 6,789,946 - 42,195,385
35,676,184 169,578,100 - - 205,254,284
- 47,564 237,745 - 285,309
- 298,854 - - 298,854
109,515,214,025 1,572,756,272 52,366,841 6,742,429,316 117,882,766,454
1,787,153,725 $ 59,533,693 $ 6,742,429,316 $ 118,140,006,943

Total Assets at Fair Value/(NAV) $ 109,550,890,209 $

The following table presents the rollforward of Level 3 assets held at fair value during the period ended March 31, 2024:

Total
gains
and
(losses) | Total gains
Beginning | Transfers | Transfers | included | and (losses) Ending
Balance at |into Level | out of in Net included in Balance at
12/31/2023 3 Level 3 | Income Surplus Purchases |Issuances Sales Settlements | 3/31/2024
Assets at Fair Value
Bonds $-  $72,146 $- $- $168,434 $- $- $(125,177) $23,758 $139,161
Preferred stocks
unaffiliated 7,489,235 - - - (699,289) - - - - 6,789,946
Derivative assets - - - - - 237,745 - - - 237,745
Separate account
assets 51,315,923 - - - 5,670,104 - - (4,619,186) - 52,366,841
Total Assets at
Fair Value $58,805,158  $72,146 $- $-  $5,139,249 $237,745 $- $(4,744,363) $23,758 $59,533,693

Transfers into Level 3 during the period ended March 31, 2024 are due to changes resulting from application of the lower of amortized cost or fair
value rules based on the security’s NAIC rating.

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

of March 31, 2024:

Net Not
Asset  Practicable
Aggregate Fair Value  (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 (NAV) Value)
Assets
Bonds $43,130,761,501  $45,911,597,558 $16,456,738 $36,884,107,044  $6,230,197,719 $- $-
Mortgage loans, net of
allowance 8,042,650,199 9,219,083,763 - - 8,042,650,199 - -
Cash, cash equivalents and
short-term investments 717,565,947 717,565,947 (73,620,526) 780,224,765 10,961,708 - -
Policy loans 989,540,145 989,540,145 - - 989,540,145 - -
Derivative assets 159,324,477 146,852,033 - 148,651,963 10,672,514 - -
Securities lending collateral
assets 258,748,476 258,748,476 258,748,476 - - - -
Separate account assets 615,855,623 645,596,462 5,686,758 400,302,106 209,866,759 - -
Total Assets $53,914,446,368 $57,888,984,384  $207,271,446 $38,213,285,878 $15,493,889,044 $- $-
Liabilities
Investment contracts $3,390,654,095  $3,366,592,328 $- $-  $3,390,654,095 $- $-
Derivative liabilities 19,000,302 9,715,452 - 19,000,302 - - -
Total Liabilities $3,409,654,397 $3,376,307,780 $- $19,000,302  $3,390,654,095 $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

Measured Using Net Asset Value

The Company has separate account assets and liabilities measured at NAV. Valuation gains and losses (changes in NAV/fair value of the separate
account asset and liability) accrue directly to, and investment risk is borne by, the separate account contract holder.

Note 21 — Other Items
A-B. Not applicable.

C.  Other Disclosures

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

As of March 31, 2024, the pension risk transfer reserves for guarantees of the separate account contracts and supporting assets in the general

account were $7,597,945.
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NOTES TO THE FINANCIAL STATEMENTS

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 3, 2024, for the statutory statement available to be issued on May 8, 2024.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 3, 2024, for the statutory statement available to be issued on May 8, 2024.

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

Note 23 — Reinsurance

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

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

Not applicable.

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

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

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

Note 30 — Premium Deficiency Reserves

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

Note 31 — Reserves for Life Contracts and Annuity Contracts

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

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

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

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

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

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

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

Note 35 — Separate Accounts

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

Note 36 — Loss/Claim Adjustment Expenses

There were no changes that were considered significant to the Company from prior year end.
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Nationwide Lloyds removed due to its dissolution effective 1/1/2024. Harleysville Lake States Insurance Company removed due to its
elimination by merger into Harleysville Insurance Company, effective 1/1/2024 ...t
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiiciciccee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes ] No[ X1 NAL 1]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeiiiiiiiiiiiccecces 12/31/2021
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceeereeererecnnns 12/31/2021
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). veeuirterieet ittt h R h sttt 05/31/2023
By what department or departments?
OH ettt ettt ettt ekt ekt h et e £t e R eb R £t e h £t e s £t eh et es e e e et oA £ et oA £ s e R £ et e s £t e b et eh e s eh e st b e st et e et e st e h et e bt e eh ettt ea e eb et
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............cooviieeeeeeeeee ettt e et e et e e e s e e e st e s et e e e e e e e s s s et eeesea e s s s teseseseseeeeensaseseenanananns Yes ] N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes ] No[ 1 NA[X]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ...........veueveueiiieieieieieieeeete et sttt ettt s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............cccooiiiiiiiiiiiiieieeeeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............c.ooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1
Affiliate Name

2
Location (City, State)

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

Columbus, OH
Columbus, OH
Columbus, OH
Columbus, OH
Columbus, OH
Columbus, OH
Columbus, OH




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[X]
Yes [ X] No[ ]
............................... 811
Yes[ ] No[X]

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
BONGAS ...ttt ettt ettt ettt ettt et et ettt et a st et a et et a s as st ettt e s s s e ae s et et a e b e st eaeae et et ettt e s e s ean sttt etetesesnan e S$..
Preferred Stock ... $.
Common Stock .... .3,436,426,645 3. 3,564,527,061
Short-Term Investments .317,500,000 $. ... 400,500,000
Mortgage Loans on Real Estate 160,378,075 $. 157,653,933
All Other 323,888,638 3. 348,707,195
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....4,238,193,358 5. ...4,471,388,190
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiieiieeee et eee D et B e
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

8.1

...259,047,330
...259,047,330
................ 258,594,136



17.3
17.4

STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........ccooioeioieeeeeeeeeeeeeeeeeeee
Federal Home Loan Bank of Cincinnati ... 221 E. 4th St, Suite 600, Cincinnati, OH 45202 ..........cccooovviniinnnnne
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution ........cccoooovvviiiiiiiccienn, |
Gramercy Funds Management LLC ........c.cccoovrurnnnne .U
Ares Capital Management LLC .... I [V
HPS INVESTMENT PARTNERS, LLC Ve
T. Rowe Price ...cccccoeveueunene. - |U....
20 GATES MANAGEMENT LLC . |U....
NINETY ONE PLC .....coovirenee - |U....
Guggenheim Securities, LLC ~ V...
IFM Investors Pty Ltd ... .U
BlackRock Financial Management Inc. .|V
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?.........ccoviirirririieeeiirrre e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........ccovvereeeienenennseceene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
U.S. Securities and Exchange
152209 ..o Gramercy Funds Management LLC ........cccooiiiirnnnnincccsreceee 54930052ZV4VR1WGBB62 ....... CommisSion ..o.coooveueeeererinenns NO..ooe
SEC Registered Investment
131619 . Ares Capital Management LLC ......cocoooiieirnninccne e 3MO96ESSOPEUTBOIBLSS ........ AQVISEr oo NO..ooe
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ...ovivoiieciceeieircecicecie e 549300 1W7540H8HM8F38 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
126032 ..o T. ROWE PriCe .o FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
155480 ......ococeenne 20 GATES MANAGEMENT LLC ....veeicececesesi e 549300P9T431XY751068 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
158310 ..o NINETY ONE PLC .o 549300G0TJCTIK152G14 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
40638 ........cccevenee Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO..ooe
Securities and Exchange
162754 ..o IFM Investors Pty Lid ..o 5493002BVKOQI 7KW7HIS ........ Commission (SEC) ....cccooeeenene NO..ooe
Securities and Exchange
Commission (SEC), National
Futures Association (NFA),
Commodity Trading Advisor
(CTA) and Commodity Pool
107105 oo BlackRock Financial Management INC. .......cccccoooveveviviicvcvennnne. 549300LVXYIVJKE13M84 ........ Operator (CPO) ...ccvevenneen NO...oovre

8.2



18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

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

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

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

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

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

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

8.2.1



STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 9,219,083,763
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 9,219,083,763

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 9,219,083,763

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

061041332 .

..07/01/2023 ..

HM Life Insurance Company

. | Author ized..

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
.... 93440 .....|..06-1041332 . ..07/01/2023 .. |HM Life Insurance Company ... PA. ....QA/G SLEL....... Authorized..




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL e b e 2,076,732 |......... 42,679,423 |........... 1,818,078 | [ 46,574,233 |.....oovine
2. AIBSKA e AK e L e 26,874 |............ 2,179,653 ..o 746,286 [ o 2,952,813
3. Arizona ..... . AZ .13,839,522 148,207,412 |. .. 170,019,592 |..
4. Arkansas .. .. AR ....316,332 |.......... 24,474,5% |. ....25,248,213 |..
5. California .. CA ...30,112,769 |. .. 324,179,721 |..
6. Colorado ...... .. CO ...16,199,293 |. .. 101,047,840 |..
7. Connecticut .. . CT .... 1,588,742 ....88,134,432 |..
8. Delaware ............. .. DE 229,911,841 .. 238,587,027 |..
9. District of Columbia . . DC e b s 103,101 |............3,879,099 |............... 108,845 |.....ccooeiriiinins [ 4,091,045 |..
10.  Florida .. .. FL ...21,605,441 |. . .. 457,893,796 |..
11.  Georgia .. GA 2,244,717 |. ..65,003,976 |. ... 17,024,849 |..
12.  Hawaii .. . HI ....434,251 |. ..12,077,900 |. 12,513,991 |..
13.  Idaho .... . ID ....271,033 |. ..19,876,113 |. ....21,569,670 |..
14.  lllinois ... L 2,476,583 |........ 192,119,128 |. .. 203,004,493 |..
15.  Indiana . . IN ... 2,367,005 ..75,147,857 |. ....85,118,041 |..
16. lowa ..... LA 999,882 ..36,854,533 |. .48,615,758 |..
17. Kansas . ... KS 384,594 |. ..21,808,754 |. .22,779,756 |..
18, KENUCKY ...oveiiiceeieee e KY e b 1,423,899 |.......... 40,172,354 |............ 1,605,561 |.....ocoovririiiciins o 43,201,814
19, LOUISIANG ...ouvviiiiiicit et LA b 1,049,590 |.......... 52,712,918 [ 1,141,404 | o 54,903,922
20. Maine ....... ..18,218,451 |. .18,676,785 |..
21.  Maryland ,815, . ..74,741,608 |. ....82,218,892 |..
22, MassachUSEttS .........cccovrueirueuinicieieiceee MA b s 11,257,388 |.......... 92,817,094 |.......... 2,345,835 |....cooonviirccicnens oo 106,420,317
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b s 3,380,050 |........ 153,733,939 |...........3,784,991 | o 160,898,980
24. Minnesota . .. MN ...13,139,920 |. ..73,183,798 |. ....87,053,069 |..
25.  Mississippi .. Ms ....490,493 |. .. 17,258,044 |. .18,571,877 |..
26, MISSOU ...veeeiieiiieiceeiceee s MO oo b [ 675,733 |.......... 65,220,552 |........... 2,335,849 | [ 68,232,134
27, MONANG ..o MT oo b s 224,727 | 8,252,669 |........ceeee. 57,662 oo e 8,535,058
28. Nebraska .. . NE ..19,078,626 |. .20,871,123 |..
29. Nevada......... NV ..29,962,829 |. .31,375,471 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH 20,850,780 |...............432,400 [...ooooiiiiiieiies [ 21,664,051
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ 132,530,428 144,931,180
32.  New Mexico . NM ... 7,928,473 |. ....10,005,749 |..
33. New York ..... NY . 392,574,678 |. .. 452,417,890 |..
34. North Carolina . NC ... 8,317,133 |........ 123,500,385 |. .. 133,839,380 |..
35.  North Dakota .. ND ... 2,448,969 |. ..18,138,611 |. ....20,694,950 |..
36. OhiO ..ccvuennee .. OH ...11,510,698 |. 263,596,077 |. .. 286,711,315 |..
37. Oklahoma . .. OK ....510,490 |. ..39,222,744 |. ....40,035,797 |..
38. Oregon......... .. OR ....828,140 |. ..46,633,819 |. ....47,684,458 |..
39. Pennsylvania ... . PA ...11,972,865 |........ 220,770,412 |. .. 238,930,581 |..
40. Rhode Island .... .. RI ....517,785 |. ..13,031,753 |. .... 13,850,953 |..
41.  South Carolina . sC 1,344,646 |. .55,291,560 |..
42.  South Dakota ... .. SD ... 126,979 |. .. 8,849,972 |.
43. Tennessee ... .. TN 2,272,715 |. .86,132,081 |..
44, Texas ....... X ...35,792,637 |. .. 349,981,891 |..
45. Utah.... . uT ....145,416 |. .... 16,945,115 |..
46. Vermont VT ...321,128 |. , . ..8,018,367 |..
47, VArGINIA ceeeeeecieieieeeeeee e VA |l 4,061,126 ... 65,272,183 |........... 2,201,881 |.cocvciiiiiies [ 71,535,190
48. Washington ........ccccueeeerueinieirieesieeseeeees WA | b o620, 197 . 77,813,682 |....oeveee 243,654 | [ 78,677,533
49. West Virginia .. 19,099,203 |. ....23,852,796 |..
50. Wisconsin .... . ..94,605,620 |. .. 100,081,966 |..
51, WYOMING eoveveveeeeeenineeeeeeeeneneneeeneeeeenenenes. WY i L oo 45,187 | 1,574,721 [ 725,005 [ e 2,344,863
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne o 6,143 | e [ e 6,143
53.  Guam ....cccce.. .. GU ... 2,474,508 |. .. 2,474,543 |..
54. Puerto Rico ...... ... PR . ..65,960,268 |. .66,032,831 |..
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e b o 1,827 392,815 [ [ e 394,342
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada ........cccoceoeiennnne .. CAN 14,187 |.
58. Aggregate Other Aliens . OT ...831,333 |.
59.  Subtotal .....ccccoveviiiiiiiiciiiiiiiiiiiieiee e XXX e 519,932,978 .. 4,243,200,075
90. Reporting entity contributions for employee benefits
PlaNS. ] 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeeeveerieerieeenns XXX feveiiins 3,300,595 |...eoviieiiiiieiieins e s e 3,300,595 |.voviieiieieea
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccccccecuveereeiiinnnns 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 5,024 .891,136
94.  Aggregate or other amounts not allocable by State. |. e B .
95.  Totals (Direct BUSINESS)........ccoevreeeerereneneeneeenesfoeeens XXX [ovee.. 524,119,685 ... 4,243,200,075 |. 149,510,562 [...vovoveveeiiieirnns [ 4,916,830,322 |..
96.  Plus Reinsurance ASSUMEd.........c.ccceeeeeenenenenn [oeees XKoo | 1,379,900 |............ 9,571,022 |. 2,314,462 | [ 13,265,393 |..
97  Totals (All Business).... .525,499,504 |.... 4,252,771,097 |........ 151,825,024 |......ccvvvinniiens [ 4,930,095,715 |..
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 33,017,518 |........ 161,487,499 |........ 151,825,024 |....oovvveiiciiciis [ 346,330,041
99. Totals (All Business) less Reinsurance Ceded XXX 492,482,076 4,091,283,598 4,583,765,674 810,000,000
DETAILS OF WRITE-INS
58001. Foreign - other alien ... .79,864 |. 911,197 |..
58002. ..coiiiiieiiie e
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page .........ccocceviiiiiiiini D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 79,864 831,333 911,197
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page .........ccocceiiiiiiiiici D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 54 4. Q- Qualified - Qualified or accredited reiNSUrer.............c.ecereeerieeieeeieees eeeeneas
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 3
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

ALLIED INSURANCE
COMPANY OF AMERICA

|Common Stack: 21,000 Shares

Casualty-100%

VICTORIA FIRE &
CASUALTY COMPANY

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

‘ommon Stock; 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

Casualty-100% Casualty-100% Casualty-100% oH Casualty-100% NJ
OH OH FL
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE NW FYREBYRD, LLC HARLEYSVILLE PREFERRED
COMPANY INDEMNITY COMPANY AGENCY, INC. . INSURANCE COMPANY
(NW INDEMNITY) (NBS) Single Member Limited )
Common Stock: 90,000 Shares L Liability Company || commonstock: 470000 Shares
| Common Stock: 28,000 Shares | Common Stock: 1,615 Shares
. Casualty-100%
NNOV8-100%
Casualty-100% Casualty-100% Casualty-100% OH
OH OH OH OH
[
NATIONWIDE AGENT RISK NW NEXT, LLC HARLEYSVILLE

NATIONAL CASUALTY
COMPANY
(NC)
|Common Stock: 100 Shares

NATIONWIDE INSURANCE
'COMPANY OF FLORIDA

|Common Stack:30,000 Shares

PURCHASING GROUP, INC.

| Common Stock: 100 Shares.

Single Member Limited
Liability Company

'WORCESTER
INSURANCE COMPANY

Common Stock: 20,000 Shares

. Casualty-100% NBS-100% NNOVS-100% .
Casualty-100% OH Casualty-100% OH
” OH OH| OH
I
NCC OF AMERICA, LTD. NATIONWIDE PROPERTY LONE STAR NATIONWIDE REALTY HARLEYSVILLE
AND CASUALTY GENERAL AGENCY, INC. INVESTORS, LTD INSURANCE COMPANY
INSURANCE COMPANY OF NEWYORK

Common Stock:300,000 Shares|

Common Stock:84,000 Shares

Common Stock: 1,000 Shares.

Casualty-97.13%
NW Indemnity-2.87%

Common Stock: 15,000 Shares

Casualty-100%

NC-100% GB Casualty-100% OH Casualty-100% ™ oH OH
I
HARLEYSVILLE
NATIONWIDE AFFINITY bt COLONIAL COUNTY NATIONWIDE ASSET INSURANCE COMPANY
INDEMNITY COMPANY MUTUAL INSURANCE
INSURANCE COMPANY COMPANY MANAGEMENT, LLC
OF AMERICA < 58,334 Shares Single Member Limited L Common stock; 275000 shares
Common tock: 500,000 Shares Surplus Debentures: Liability Company —
Casualty-100% Assurance Casualty-100% OH
Casualty-100% . Lone St: -
asualty- oH OH one Star TX Casualty-100% OH
NATIONWIDE REALTY NATIONWIDE CASH
NATIONWIDE
AGRIBUSINESS SERVICES, LTD. MANAGEMENT COMPANY
INSURANCE COMPANY

|Comman Stock: 5,690 Shares

Casualty-100%
1A

COMPANY
|Common Stock: 1,750 Shares

Casualty-100%

OH

Single Member Limited
Liability Company

1 Common Stock: 100 Shares

Liability Company

Casualty-100%
4 OH

Casualty-100% OH Casualty-100% OH
NCS ARIZONA, LLC E-RISK SERVICES, L.L.C.
Single Member Limited Single Member Limited

Liability Company

Casualty-100% DE

DANFORTH, LLC
..... Single Member Limited

Liability Company

Casualty-100% OH

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

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

AMCO
INSURANCE COMPANY
(AMCO)

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

—

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

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

Common Stock:12,963 Shares|

|Common Stock: 10,000 Shares

Common Stock: 1 Share

Casualty-100%

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

ICommon Stock: 20,000 Shares|

[Casualty-100%

1A

RETENTION
ALT

Common Stock: 120,000 Shares

Casualty-100% BER

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

KCommon Stock: 333,837 Shares|

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

Depositors - 4.23%

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VPI)

Common Stock: 6935,387
Shares

SIC-100% OH

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

VPI-
100% cA

Common Stock: 1,000 Shares

V.P.I SERVICES INC.

VPI-100%
CA

Subsidiary Companies
Contractual Association

(VICTORIA FIRE)
Common Stock: 2,525 Shares

Casualty-100%

OH

VICTORIA SELECT
INSURANCE COMPANY

Common Stock: 1,000 Shares

Victoria Fire-100%

OH

— Solid Line
= DoubleLine

Limited Liability Company - - Dotted Line

March 31,2024

Page 1
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JEFFERSON NATIONAL
LIFE INSURANCE

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY

(CASUALTY)

(See Page 1)

OH

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

T
NATIONWIDE CORPORATION
(NW CORP)

STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

Common Stock: 13,642,432 Shares
Casualty-100% OH
[
NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
Common Stock: 100 Shares
NW Corp.~100% DE
I
[
NATIONWIDE LIFE
|NSURANCE 525 CLEVELAND AVENUE, LLC| NATIONWIDE FINANCIAL
COMPANY (NW LIFE) Single Member Limited SERVICES CAPITAL TRUST

COMPANY
(INLIC)

|common Stock 1,043,565 Shares
INW Life-100% >

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

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

Commonstock: 3,814,779 Shares

Liability Company

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

REINSURANCE, LLC

Single Member Limited
Liability Company

NLAIC - 100% VT

NATIONWIDE INVESTMENT

SERVICES CORPORATION

Common Stock: 5,000 Shares
1009

NW Life-100% oK

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

NATIONWIDE FUND
ADVISORS
NS - 100% Managing Unitholder
DELAWARE BUSINESS TRUST

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

Common stock: 201,300 Shares
NFS-100% ™

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: - 2,800,000 Shares

NFS-100% occ

NFS DISTRIBUTORS, INC.
(NFsDI)
Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100% PA

NATIONWIDE RETIREMENT
SOLUTIONS, INC.
Common Stock, ~ 2364.94 Shares

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

March 31,2024 Page 2
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC
Group Company State of Federal ID
Code Group Name Code Domicile Number Name of Company
0140 Nationwide 10127 OH 27-0114983 Allied Insurance Company of America
0140 Nationwide 42579 1A 42-1201931 Allied Property and Casualty Insurance Company
0140 Nationwide 19100 1A 42-6054959 AMCO Insurance Company
0140 Nationwide 29262 X 74-1061659 Colonial County Mutual Insurance Company
0140 Nationwide 18961 OH 68-0066866 Crestbrook Insurance Company
0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company
0140 Nationwide 15821 OH 42-4523959 Eagle Captive Reinsurance, LLC
0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company
0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company
0140 Nationwide 42900 NJ 23-2253669 Harleysville Insurance Company of New Jersey
0140 Nationwide 10674 OH 23-2864924 Harleysville Insurance Company of New York
0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company
0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company
0140 Nationwide 64017 X 75-0300900 Jefferson National Life Insurance Company
0140 Nationwide 15727 NY 47-1180302 Jefferson National Life Insurance Company of New York
0140 Nationwide 11991 OH 38-0865250 National Casualty Company
0140 Nationwide 26093 OH 48-0470690 Nationwide Affinity Insurance Company of America
0140 Nationwide 28223 1A 42-1015537 Nationwide Agribusiness Insurance Company
0140 Nationwide 10723 OH 95-0639970 Nationwide Assurance Company
0140 Nationwide 23760 OH 31-4425763 Nationwide General Insurance Company
0140 Nationwide 10070 OH 31-1399201 Nationwide Indemnity Company
0140 Nationwide 25453 OH 95-2130882 Nationwide Insurance Company of America
0140 Nationwide 10948 OH 31-1613686 Nationwide Insurance Company of Florida
0140 Nationwide 92657 OH 31-1000740 Nationwide Life and Annuity Insurance Company
0140 Nationwide 66869 OH 31-4156830 Nationwide Life Insurance Company
0140 Nationwide 23787 OH 31-4177100 Nationwide Mutual Insurance Company
0140 Nationwide 37877 OH 31-0970750 Nationwide Property & Casualty Insurance Company
0140 Nationwide 13999 VT 27-1712056 Olentangy Reinsurance, LLC
0140 Nationwide 15580 OH 31-1117969 Scottsdale Indemnity Company
0140 Nationwide 41297 OH 31-1024978 Scottsdale Insurance Company
0140 Nationwide 10672 AZ 86-0835870 Scottsdale Surplus Lines Insurance Company
0140 Nationwide 36269 Mi 86-0619597 Titan Insurance Company
0140 Nationwide 42285 OH 95-3750113 Veterinary Pet Insurance Company
0140 Nationwide 42889 OH 34-1394913 Victoria Fire & Casualty Company
0140 Nationwide 10105 OH 34-1777972 Victoria Select Insurance Company
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 100 Green Meadows Drive, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC .... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1015 Long Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC ..... . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .. .. |NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 38-4118665 .. 220 Vine St., LLC ... . |NWD HP, LLC ........... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 245 Parks Edge Place, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 275 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 300 Rivulon Boulevard, LLC . . [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 343 N. Front, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 400 Rivulon Boulevard, LLC . . |NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, LLC NWD Investments, LLC .. | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 410 Rivulon Boulevard, LLC NRI-Rivulon, LLC . [ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. 425 \lest Nationwide Boulevard, LLC .|NWD Investments, LLC . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. ... . [ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 38-4118665 .. 500 Neil Avenue, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 515 Kilbourne Street, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 75 Rivulon Boulevard, LLC NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 775 Yard Street, LLC .. . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 780 Yard Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 795 Rail Street, LLC .. . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC ... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Goodale Boulevard, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 808 Yard Street, LLC GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 820 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 825 Junction Way, LLC GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 828 Bobcat Avenue, LLC Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 840 Third Avenue, LLC Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 840 Yard Street, LLC .. Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 845 Yard Street, LLC .. . |GVY Residential, LLC . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 855 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 860 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 875 Flrst Avenue, LLC . .. |GVY Residential, LLC ................. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-4939866 .. 880 Third Avenue, LLC . . |NRI Equity Land Investments, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 20-4939866 .. 880 Yard Street, LLC GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 20-4939866 895 W. Third Avenue, LLC .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Dorchester Way, LLC .. .. |GVY Residential, LLC .........u...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Goodale Boulevard, LLC . . [NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 960 Bobcat Avenue, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 975 Rail Street, LLC .. . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 995 Yard Street, LLC .. .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 12062 Sycamore Trace, LLC .. | Jerome Village Company, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18615 Claret Drive, LLC . .. |NRI Cavasson, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18655 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18700 Hayden Road, LLC ... .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18750 Hayden Road, LLC .. |NRI Cavasson, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 AD DORA, LLC ....... ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. ADTV, LLC ........... .|NWD Investments, LLC ................. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .|27-0114983 .. ALLIED Insurance Company of America .... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
ALLIED Property and Casualty Insurance
0140 ...|Nationwide . [42-1201931 .. COMPANY +eeeeeeeeeeeeeee e e A Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 42-1527863 .. ALLIED Texas Agency, Inc. ........... U ) R .| AMCO Insurance COmpany ............eeeeeeeeeeeees Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. . | 42-6054959 .. AMCO Insurance Company . .|Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 59-1031596 .. American Marine Underwriters, Inc. .. FLo.oofoenns NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 81-4532504 .. American Tax Credit Fund 2017-A, Nationwide Life Insurance Company ... Ownership .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 822001573 .. American Tax Credit Fund 2017-B, . [Nationwide Life Insurance Company . [Ownership.. .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 82-4591498 .. American Tax Credit Fund 2018-A, Nationwide Life Insurance Company ... Ownership .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, Nationwide Life Insurance Company ... Ownership ..12.990 ....[Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 83-0620232 .. American Tax Credit Fund 2018-C, . [Nationwide Life Insurance Company . [Ownership.. .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-3900932 .. American Tax Credit Fund 2019-A, Nationwide Life Insurance Company ... Ownership . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-3953721 .. American Tax Credit Fund 2019-B, Nationwide Life Insurance Company ... Ownership . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 84-3443067 .. American Tax Credit Fund 2020-A, . [Nationwide Life Insurance Company . [Ownership.. . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 85-2359702 .. American Tax Credit Fund 2020-B, Nationwide Life Insurance Company ... Ownership . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2021-A,
0140 ...|Nationwide 85-2649655 .. American Tax Credit Fund 2020-C, Nationwide Life Insurance Company ... Ownership . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 86-2502912 .. American Tax Credit Fund 2021-B, . [Nationwide Life Insurance Company . [Ownership.. . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 87-1349942 .. American Tax Credit Fund 2021-C, Nationwide Life Insurance Company ... Ownership . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2023-B,
0140 ...|Nationwide 87-4753681 .. American Tax Credit Fund 2022-A, Nationwide Life Insurance Company ........... Ownership . [Nationwide Mutual Insurance Company ... [....NO...... [ R
American Tax Credit Fund 2023-C,
0140 ...|Nationwide 87-4771309 .. American Tax Credit Fund 2022-B, LLC) ........ OH.....f...... NIA....... Nationwide Life Insurance Company ........... Ownership . [Nationwide Mutual Insurance Company ... [....NO...... [ R
0140 ...|Nationwide 92-1389304 .. American Tax Credit Fund 2023-A, Nationwide Life Insurance Company ... Ownership .. [Nationwide Mutual Insurance Company ... [....NO...... [ R
0140 ...|Nationwide .. ..|99-0672884 .. American Tax Credit Fund 2024-A, . [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 99-0698188 .. American Tax Credit Fund 2024-B, Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. 31-1580283 .. Arena District CA |, LLC NWD Investments, . | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO
...................... ..|90-0280710 .. Arena District Owners Association .. | Other non-Nationwide .. n/a ... .| Other non-Nationwide ...............ccceees | .o NOL.
0140 ...|Nationwide 31-1486309 Cavasson Hotel, LLC .......... .. | Cavasson Hotel Holdings, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 Cavasson Hotel Holdings, . .. |NRI Cavasson, LLC ......... .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-1618232 CNRI-Cannonsport Condominium, LLC . | CNRI-Cannonsport, LLC ... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. .| 20-1618232 .. CNRI-Cannonsport, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ....|74-1061659 .. Colonial County Mutual Insurance Company .|Other non-Nationwide ................. . | contract .. . [Other non-Nationwide ........ccevvvevernnns ... No..
0140 ...|Nationwide .. . | 68-0066866 .. Crestbrook Insurance Company .|Nationwide Mutual Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1486309 .. Crewville, Ltd. . [Nationwide Realty Investors, Ltd. ... . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-5052608 .. Danforth, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
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0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeees | 42587 ... | 42-1207150 .. | teeeiiiiiiiiis | i | Depositors Insurance Company .................... LA, IA........ Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
Discover Affordable Housing Investment Fund |
.......... ..|46-4104813 .. LLC o | Other non-Nationwide .. 0.000 .... [Other non-Nationwide .........cceevuvrnnn
0140 ...|Nationwide 33-0096671 .. DVM Insurance Agency .| Veterinary Pet Insurance Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . |47-4523959 .. Eagle Captive Reinsurance, LLC .................. Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 26-3260559 .. E-Risk Services, L.L.C. ..ccccuuuunnnnnnnne Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-6013587 .. Freedom Specialty Insurance Company ..|Scottsdale Insurance Company ....... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Grandview Yard Hotel Holdings, LLC . .. |NRI Equity Land Investments, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Grandview Yard Hotel, LLC .... . |Grandview Yard Hotel Holdings, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 20-4939866 .. GVY Residential, LLC ..ccoeeeeeeeeeeiiiieeeeeeens NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . [41-0417250 .. Harleysville Insurance Company .................. Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Harleysville Insurance Company of New Jersey
0140 ...|Nationwide e [28-2253669 .. | s | e | e [ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ....|23-2864924 .. Harleysville Insurance Company of New York . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |23-2384978 .. Harleysville Preferred Insurance Company .... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 04-1989660 .. Harleysville Worcester Insurance Company .... .|Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 75-0300900 .. Jefferson National Life Insurance Company ... .|Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
0140 ...|Nationwide . |47-1180302 .. New York ......evvvennes Jefferson National Life Insurance Company |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. Jerome Village Company, LLC . Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 74-1395229 .. Lone Star General Agency, Inc. ..........ccc.... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 38-0865250 .. National Casualty Company ............ccccccceee. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ... Nationwide ..ooooveeeeeeeeeeeeiiieiieieeeeeeees | vviiiies e e National Casualty Company of America, Ltd. . National Casualty Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .. .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance COMPaNY .........eeeeeeeeeeeeeenes Ownership.. ..87.300 ....|Nationwide Mutual Insurance Company ...
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ COMPANY e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 42-1154244 .. Nationwide Advantage Mortgage Company ... . | Depositors Insurance Company . . | Ownership.. .4.230 .... |Nationwide Mutual Insurance Company ...
Nationwide Affinity Insurance Company of
0140 ...|Nationwide . | 48-0470690 .. AMEIICA e LOH ] IA........ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance
0140 ...|Nationwide ... 47-1923444 .. Agency, INC.) weveieiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee . OH..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. |42-1015537 .. Nationwide Agribusiness Insurance Company ... |.. IA..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1578869 .. Nationwide Arena, LLC NRI Arena, LLC .oooviiiiiiiiiiiiiiiiiiiiiieeeeeeees Ownership.. ..90.000 ....|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. | 95-0639970 .. Nationwide Assurance Company Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1036287 .. Nationwide Cash Management Company ............ Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-4416546 .. Nationwide Corporation ..........ccccceeeiunnnnnnee Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1667326 .. Nationwide Financial Assignment Company ..... Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 23-2412039 .. Nationwide Financial General Agency, Inc. ... . [NFS Distributors, Inc. ............ . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 52-6969857 .. Nationwide Fund Advisors ......... .. [Nationwide Financial Services, Inc . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1748721 .. Nationwide Fund Distributors LLC . .. [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |31-1399201 .. Nationwide Indemnity Company ...........cccceeeen. .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |95-2130882 .. Nationwide Insurance Company of America Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .[31-1613686 .. Nationwide Insurance Company of Florida Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 41-2206199 .. Nationwide Investment Advisors, LLC ........... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ...
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0140 ...[Nationwide ......cccovvvvvevviniiiiiniiinins [ e 73-0088442 .. [ ..oovvviviiin | i | Nationwide Investment Services Corporation .. |..0K.....|...... NIA....... Nationwide Life Insurance Company ........... OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|Nationwide Mutual Insurance Company ... [....YES.....|..... .....
Nationwide Life and Annuity Insurance Company
. 0140 ...[Nationwide .....ccooevvvoviiiiiiin | e 92657 ....|31-1000740 .| ..eovvvvvveees | e . OH..... .|Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
. 0140 ...[Nationwide .....cccoeoiiiiis | e 66869 ....|31-4156830 .. | ...oooovviiiis | eeriiiiiiiieees Nationwide Life Insurance Company .. e | O .|Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| . oeen
Nationwide Life Tax Credit Partners 2002-A,
L0140 ...|Nationwide ..ooooeeeieeeeeeiieeeeeeeeeeeeeeeees | eeeeiiees e 13-4212969 .. | e | e | e LLC ettt ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2002-B
L0140 ...|Nationwide ...ocoeeeieeeeeeieeeeeeeeeeeeeeeeees | e e 010749754 .. | eoiiiiiiiiinn | eeeeeeeneeneiene | e LLC ettt ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2003-A
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e BA-2113175 .| e | eeeeeeiiieinieen | e LLC ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2003-B
L0140 ...|Nationwide ...oooeeeieeeeeeieieeeeeeeeeeeeeeees | eeeeeieee e BB-2672725 .. | eveiieieiiinn | eeeeeeeennnninen | e LLC ettt ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2004-A
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e 20-0382144 .. | eeiiiiiiiiiin | eeeeeeiieeieieen | e LLC ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2004-F
L0140 ...[Nationwide ...cooeeeieeeeeeieieeeeeeeeeeeeeeees | e e 20-1918935 .. | eiiiiiiiiiiin | eeereeeieennieen | e LLC ettt ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2005-A
L0140 ...|Nationwide ..ooooeeeeeeeeeeieieeeeeeeeeeeeeeees | e e 20-2303694 .. | .eeeiiiiiiiinn | eeeeeeneiennieen | e LLC ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2005-B
L0140 ...[Nationwide ...cooeeeieeeeeeieieeeeeeeeeeeeeeees | e e 20-2303602 .. | .eeeeeeeereenn | eeeeeeeneenneees | e LLC ettt ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other ..o ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2009-1,
L0140 ...|Nationwide ...oooeeeeeeeeeeieeieeeeeeeeeeeeeees | eeeeeieee e 271362364 .. | eeeeeiiiiiinn | eeeeeeeeeinnieen | e LLC ettt ettt L OH] s NIA....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Sales Solutions, Inc. (fka
. 0140 ...|Nationwide 42-1373380 .. . Nationwide Member Solutions Agency Inc.) . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...[Nationwide
. 0140 ...[Nationwide ...
. 0140 ...[Nationwide

75-3191025 ..
.| 31-4177100 ..
34-2012765 ..

Nationwide Mutual Capital, LLC
Nationwide Mutual Insurance Company ...........
Nationwide Private Equity Fund, LLC ...........
Nationwide Property and Casualty Insurance

COMPANY +eeeeeeeeeeeeeeee e e e LOH ] IA........ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Realty Investors, Ltd. .............. L OH] s NIA....... Nationwide Mutual Insurance Company ........ Ownership.. ..97.130 ....|Nationwide Mutual Insurance Company ...
Nationwide Realty Investors, Ltd. .. . .. [Nationwide Indemnity Company . | Ownership.. .2.870 .... [Nationwide Mutual Insurance Company ...
Nationwide Realty Management, LLC .............. . Nationwide Realty Investors, Ltd. .

. [Nationwide Mutual Insurance Company . 100.000 ...|Nationwide Mutual Insurance Company ...
Other non-Nationwide .. 0.000 .... |Other non-Nationwide ..........ccccuuuneeee
Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ...

Ownership..

. 0140 ...[Nationwide
. 0140 ...[Nationwide ...
. 0140 ...[Nationwide

.131-0070750 ..
..[31-1486309 ..
31-1486309 ..

. 0140 ...|Nationwide ... ..| 31-1486309 .. . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... v Nationwide Realty Services, Ltd. ....... LOH ] NIA....... Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ..| 73-0948330 .. Nationwide Retirement Solutions, Inc. LDE] e NIA....... NFS Distributors, Inc. .......ccceeeets . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

Nationwide Life and Annuity Insurance

. 0140 ...|Nationwide ... ..| 83-2250056 .. Nationwide SBL, LLC .....eeueummmniiiiiiiiiinee Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO

. 0140 ...|Nationwide 36-2434406 .. Nationwide Securities, LLC . [NFS Distributors, Inc. .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO...

. 0140 ...|Nationwide 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . . [Nationwide Life Insurance Company . . |Other. . [Nationwide Mutual Insurance Company ... [....NO...

. 0140 ...|Nationwide 46-1971926 .. | .. Nationwide Tax Credit Partners 2013-B, LLC . . [Nationwide Life Insurance Company . . |Other.... . [Nationwide Mutual Insurance Company ... [....NO...

. 0140 ...|Nationwide ... ...| 31-1592130 .. | 2729677 Nationwide Trust Company, FSB ................... Nationwide Financial Services, Inc. . Ownership.. .|Nationwide Mutual Insurance Company ... [....NO

. 0140 ...|Nationwide ... ..| 20-5976272 .. Nationwide Ventures, LLC ... Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ... [....NO

. 0140 ...|Nationwide 31-0871532 .. NBS Insurance Agency, Inc. .|Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO...

. 0140 ...|Nationwide 85-4193218 .. NCS Arizona, LLC .... . [Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO...

. 0140 ...[Nationwide 11-3651828 .. ND La Quinta Partners, LLC . |Nationwide Realty Investors, Ltd. . . | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO...

. 0140 ...|Nationwide ... ..| 31-1630871 .. NFS Distributors, Inc. ........ Nationwide Financial Services, Inc. . Ownership.. .|Nationwide Mutual Insurance Company ... [....NO......[..... .....
Nationwide Life and Annuity Insurance

. 0140 ...|Nationwide ... ...|93-4557312 .. NLAIC REO Holdings, LLC ..eeeeeeeeeeeeeeieeeeenns . Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide ... ...| 82-5195340 .. NLIC REO Holdings, LLC ooeeeeeeeeeieeeeieeeeeens . Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide ... ..| 82-5194959 .. NMIC REO Holdings, LLC .. Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide 46-3762545 .. NNOV8, LLC ............. . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...[Nationwide 20-4939866 ..

North of Third, LLC . |NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
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0140 ...|Nationwide 31-1486309 .. NRI Arena, LLC Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 NRI Brooksedge, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Builders, LLC . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Cavasson, LLC ... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Corporate Housing, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Cramer Creek, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 NRI Equity Land Investments, LLC .. . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}..80.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-0212217 NRI Equity Tampa, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Office Ventures, Ltd .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NRI' Telecom, LLC ..... .|NWD Investments, LLC ................. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI-Rivulon, LLC .. . [Nationwide Realty Investors, Ltd. ... . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 90-0729552 NTCIF-2011, LLC ... . [Nationwide Mutual Insurance Company .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 27-4700627 NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company ... .. |Other.... . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide .. 46-0741029 NTCP 2012-A, LLC .. . [Nationwide Life Insurance Company .. [Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide .. ..| 46-3309896 .. NTCP 2013-C, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 46-4111078 .. NTCP 2014-A, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-1404116 .. NTCP 2014-B, LLC .. Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. .| 47-1413242 .. NTCP 2014-C, LLC .. . [Nationwide Life Insurance Company . |Other. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 47-3909345 .. NTCP 2015-A, LLC .. Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-4148470 .. NTCP 2015-B, LLC .. Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 81-3836925 .. NTCP 2016-A, . [Nationwide Life Insurance Company . [Ownership.. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 82-2015065 .. NTCP 2017-A, Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 84-1969518 .. NW Fyrebyrd, NNOV8, LLC ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 85-33639%61 .. NW Next, LLC . [NNOV8, LLC ... .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 81-0936428 .. NW Private Debt, LLC ... Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 26-1903919 .. NW REI, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|92-1294202 .. NW-Adams, LLC . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-2674633 .. NW-Brandon LLC .... NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-0847675 .. NW-Broadway at Surf, LLC ... NMIC REO Holdings, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 88-2152576 .. NW-Col fax, LLC . . |[NW REI (NLAIC), LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-0292630 .. NW-Conroe, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-3648595 .. NW-Corazon, LLC Nationwide Life Insurance Company ........... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 86-3529884 .. NW-Englewood, LLC . .|NWREI (NLIC), LLC .... Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-4388876 .. NW-Escalante, LLC ... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 86-1538532 .. NW-Escalante |1, LLC .. NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|92-3310596 .. NW-FSU, LLC . |NW REI (NLIC), LLC . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 205 Vine, LLC NWD Investments, LLC .. Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 225 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 230 West, LLC . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 240 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 250 Brodbelt, LLC . NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 250 West, LLC ... .|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 265 Neil, LLC .... NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 275 Marconi, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 300 Neil, LLC .... . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 300 Spring, LLC . NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 355 McConnel |, LLC NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 425 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 500 Nationwide, LLC .. . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1580283 .. NWD Arena Crossing, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC .. |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District MM, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District PW, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District V, LLC .. .. |NWD Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Athletic Club, LLC ... . |NWD Investments, LLC .. .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 88-2975730 NW-Boise, LLC ... . [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Brodbelt, LLC .|NWD Investments, LLC ..........euveeee .. | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 30-0876022 NWD Franklinton, LLC .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-4118665 NWD HP, LLC .. . |NWD Investments, LLC .. . | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Investments, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NWGH, LLC ........... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 87-3124154 Ni-Gallatin, LLC .. . [Nationwide Life Insurance Company ... .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..|92-2943602 .. NW-Holly Springs, LLC . . [Nationwide Mutual Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-2431839 .. NW-Hub13, LLC NWRET, LLC oo Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-3558072 .. NW-Huntersville, LLC ... NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 47-2482818 .. NW-Jasper WAG, LLC .. . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3767006 .. NW-Kingsbury, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-5146596 .. NW-Logan, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-1565013 .. NW-Midtown, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 85-1246853 .. NW-Oakbrook, LLC NW REI (NLAIC), LLC . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 88-2595124 .. NW-0G, LLC NW REI, LLC . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 83-2260477 .. NW-ORBPD, LLC . |[NW REI (NVWFIC), LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 93-1728625 .. NW-Pleasant Prairie, LLC ... NW REI (NLIC), LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-2449044 .. NW-Promenade at Madison, LLC .... NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-1367836 .. NW-Rancho, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 88-1405151 .. NW-Riverchase, LLC .. Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 86-3702669 .. NW-RPG Cranberry, LLC .... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-0890277 .. NW-Ruby, LLC . |NW REI (NLIC), LLC .... Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3273918 .. NW-San Marco, LLC ... Nationwide Life Insurance Company ........... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-3289289 .. NW-San Pablo, LLC NW REI, LLC .... .. | Ownership ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..|81-3212025 .. NW-Springfield, LLC . . |NW REI, LLC . . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 93-2022585 .. NW-Spring Hill, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-2878794 .. NW-SR-16, LLC ... NW REI, LLC Ownership ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 92-0677233 .. NW-UNCC, LLC .... NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 81-1603024 .. NW REI (NLAIC), LLC ............. COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 81-1619428 NW REI (NLIC), LLC .. . [Nationwide Life Insurance Company .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 81-1861190 NW REI (NMIC), LLC .. .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 93-4060860 NW-Townsend, LLC .. . |NW REI' (NLAIC), LLC ............ . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide ..| 31-0947092 .. OCH Company, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
.......... 26-0263012 .. 0Old Track Street Owners Association, Inc. ...|.. Other non-Nationwide ..0.000 ....|Other non-Nationwide ...........ccceveueren [ ... NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide .| 27-1712056 .. Olentangy Reinsurance, LLC .... VT IA........ COMPANY et Ounership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. Perimeter A, Ltd. .......... . CNIA.......[Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. Rail Street Parking, LLC ... v [ OH s NIA....... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Registered Investment Advisors Services, Inc.
0140 ... Nationwide ..ooooeeeeeeeeeeeeeeeiieiiieeeeeeees | viiiiies e 752938844 .. | evvveiiiiiiin | eriiiiiiiiiiiin | it | s PR D S NIA....... Nationwide Financial Services, Inc. ........ ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee .100.000 ...[Nationwide Mutual Insurance Company ... |....NO......|.cc .....
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

.| Other ownership indicates a non-ownership circumstance by a Nationwide entity. ..ottt sa e b e b e e b e e b et e eneesneennes

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0140 ...|Nationwide 82-0549218 .. Retention Alternatives Ltd. ...... .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
. 0140 ...|Nationwide .. ... |31-1117969 .. Scottsdale Indemnity Company . Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide .. ... |31-1024978 .. Scottsdale Insurance Company Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide .. .. | 86-0835870 .. Scottsdale Surplus Lines Insurance Company . .| Scottsdale Insurance Company ...... .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide .. ..| 31-1610040 .. The Waterfront Partners, LLC . . [Nationwide Realty Investors, Ltd. ... . [Ownership.. 50.000 ....|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide .. .| 86-0619597 .. Titan Insurance Company ........ .|Nationwide Mutual Insurance Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide .. ..| 75-1284530 .. Titan Insurance Services, Inc. Nationwide Mutual Insurance Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide .. ..| 33-0160222 .. V.P.1. Services, Inc. .... Veterinary Pet Insurance Company . . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide .. ....|95-3750113 .. Veterinary Pet Insurance Company Scottsdale Insurance Company ...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
. 0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Victoria Fire & Casualty Insurance Company
. 0140 ...|Nationwide .| 341777972 .. Victoria Select Insurance Company ... COHe] e T e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
. 0140 ...|Nationwide 31-1486309 .. Wellington Park, LLC OH.....f...... NIA....... Nationwide Realty Investors, Ltd. ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ceee nnn
Asterisk Explanation
1. .| For the purposes of this schedule, Nationwide presumed control of these entities because they are owned by at least 10% and are not wholly-owned by a Nationwide entity.




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0

o
—

0 1
0 1
0 1
0 1
0 1

o
— T E—

o
—
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504.  Prepaid pension COSES ....oooioiiiiiiiiiciceciieee et 32,794,693 |....ccvvvene 27,311,759 | 5,482,934 |..ccooviri. 5,482,934
2505. Admitted disallowed interest maintenance reserve ...96,529,952 |... ...96,529,952 |... ...92,736,49%
2506. Scottish Re liquidation recoverable backed by trust .......cccooovviiiiis Joeieiiiiins 19,879,377 19,879,377 |oeeoeeeen. 19,879,377
2597. Summary of remaining write-ins for Line 25 from overflow page 149,204,022 27,311,759 121,892,263 118,098,805
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and CONTINGENCIES ...coiiiiiiiiieiciceee et nenenens[eaesesennsesesenas 3,515,092
2505. Reserve for rate stabilizations ............. ... 13,557,604
2506. Tax credit commitment liabilities .. ...60,487,884 |...
2507, CONTINGENCY TESEIVE ...oviuiiieiiieieteeeieteet ettt ettt ettt s et e s s e se e s st esesese e se s e s s et esesese e e s st et esesesesenesesesesesennnns [eseseseseannens 151,360,712
2508.  Deferred gain [1abiliTies ..ottt bbbttt bbbt enans ersesesennenaeans 1,863,192 | 1,696,994
2597. Summary of remaining write-ins for Line 25 from overflow page 230,784,484 312,158,741
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704. Change in rate stabilization rESEIVES ... |oveieieieienieas (1,910,342) ..o 271,167 | (979,726)
2705.  Change in 10SS recognition FESEIVES .......cccccicuiiiiiiiiiiieietet ettt ettt etes oreseseseseseseaeaens (100,000) ..o oo 350,000
2797. Summary of remaining write-ins for Line 27 from overflow page (2,010,342) 271,167 (629,726)
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquUISItion g .........guew.......... ommuu ... o . L [ [
3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [
5. Deduct amounts received on disposals ........ B PR W PN DR BN B N BUEN revvvereerrnd S R RO
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe
7. Deduct current year’s other than temporary impailiiient reCOillized .. . ........ . _........ NG—__.....
8.  Deduct cUIrent YEar's EPIECIALION ...........oo ittt e et e e e e e e e e st e eseeeaeesae e st e aseenseeneeameeeneeeneenseenneeneeneannenn
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 9,145,795,491 |............ 8,401,336,749
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........coviieeeeeeceeecc ettt n st s seaeaeesesssesesesesssennannenanan |oeeseseeenenens 261,860,000 |............ 1,263,179,069
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 24,608,956 |................ 106,599,207
3. Capitalized deferred iNtEreSt ANG ONET ...............ccviviiiiiiiieeecieteceet ettt st sttt sttt ettt et et sesae s s aesssaesessesessesessetessasensans [oeesenseseneneeas 4,730,339 [.ooieee 8,954,003
4. ACCTUAD OF GISCOUNT ...ttt ettt et s e b et h bttt bt et et n st sebesennas [onnmananensennananaees 153,047 [ 187,284
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiiiiiiitiiti ittt sttt bttt bbbttt b bbbt bt et bbbttt nb e bt nbe b b [omeeee et e et et e e ees [eetee e
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiriiieieieteieieeeiste et etese ettt s et e et et esesesese e e s s s eseseseseseseses st esesesesesesessssesesens [oesesesessesesaeneaesennaeeanas .. 408,748
7.  Deduct amounts reCeiVed ON AISPOSAIS ..........cccviveueueueeeeeeeeeeeeteeeeee e eeeeee et se e e e e e s et et e s e s e tes et et eesesasas e seseseeeenananeeaes ...215,836,147 |. 634,849,892
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES ........ooiiirieieieueiiiiiieeeeeeee s oo eeeeseeeeees [oeeeeeieceeeeeeeas 19,678
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year’s other than temporary impairment rECOGNIZEA ...........cccoiiiiiiiiiiiii e [eeeseesee e eenies [eeeie e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 9,221,311,686 |............ 9,145,795,491
12, TOtal VAIUGHON BIIOWANCE ......ouveieeiaieiaieieieis ettt h et s ettt [ooneniseninaas (2,227,927) e (2,227,927)
13, SUDLOtAl (LINE 11 PIUS LINE 12) w...evvieiiiieicieieiiceiete ettt s et s st s s e st sessnsnsesesenans |erscececenes 9,219,083,759 |............ 9,143,567,564
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 9,219,083,759 9,143,567 ,564
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueveveececeeeeeeeeececeeeeeeseseeeesaeseseseseasaesesesessassesssesesssassssssananas |oeesceesens 2,191,190,078 |........... 1,696,678,250
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 18,298,349 |.....cccoee. 167,239,632
2.2 Additional investment made after acquisition . ...120,329,749 |.
3. Capitalized deferred iNterest and OThEr ..ottt ettt saeesaeesaeesbeesbeenbes |oeseeiaeeite et e et e e
L S N eTot Ut 1 o] e [Tt U o | SO PSS USTON OO
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (14,299,852)|....ccvcvnnne 26,858,435
6. Total gain (I0SS) ON QISPOSAIS .......c.ceoviiieeeeeececeeie ettt eeeaea sttt a sttt s e s s s e s s s s s et et essssssasssesesesessssannasssesesesesnanas |oeeseseseaeaenens 12,419,404 | (61,210)
7.  Deduct amounts reCceived ON GISPOSAIS ...........cccovvveveueueeeeceeieieteteteseseaes st et s eae s s s s sesesesesessssss s sesesesesssssssssesesesesesnans [oeseeeseneeenes 111,434,049 |...coooee 124,344,444
8. Deduct amortization of premium and dEPreCIALION ...........ciiiiiiiiiiiii ettt sb et ettt b e n e neeseeesaeas
9. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiiie e
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13. Statement value at end of current period (Line 11 minus Line 12) 2,209,634,648 2,191,187,099
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccoeeiiririeieieieeeeeese e [eoeeeas 47,580,966,099 43,907,909,919
2. Cost of bonds and Stocks aCQUIr€d .............cc.eevveueeeueeereieieeeeeeeeeeveeeieenne ..3,774,833,006 |. 6,883,557,681
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 18,776,807 | 58,749,767
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 37,293,270 |.....coeneee. 31,872,947
5. Total gain (I0SS) ON GISPOSAIS ........c.cvvuiuiuieeiiiieeieteseteeeese sttt ese st ss s s st s s ssses et e s s s seses et e s ssssssesesessss s sesesesessssnsssesesanas [ecsesesssanicaas (12,556,399) ....cocveenne (41,253,071)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 1,603,929,765 |........... 3,228,123,030
7. Deduct amOrtization OF PrEMIUM .............c.eveueuieieeeieeeeeetet et eeee s s ete et etesesees s essssteses et essss s esasssesesesessassasssasesesesesssnasssssssssnsesesnanas |ressesesesenenens 15,087,858 |................. 61,689,461
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccccuvieiveueiiiniieeeeteieiseesesete st ssssssae s snsssens[ocseesessencaas (43,418,173) .o 43,407,856
9. Deduct current year's other than temporary impairment FECOGNIZE .............c.cuiiuiuereriiriisieeseieiee et esssebe s 4,222,096 |. . 13,918,546
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 126,052
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .............. .49,732,780,943 |.
12.  Deduct total NONAAMItEEA @MOUNLS ......c..iiiiiiiiieieieee ettt et e e e e e b e esbeeseesseesseesseesseeseeseenseenseesseensesnsenns |oseenssssesiaesisesiaesinesneses [oaesiueseesseesinesaessansnaneaes
13. Statement value at end of current period (Line 11 minus Line 12) 49,732,780,943 47,580,966 ,099
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 23,356,041,124 |........... 1,928,220,646 |............... 872,792,055 |......co.c.... 178,820,211 |.......... 24,590,289,926 |.......ooveeeeieeieennies [ o 23,356,041,124
2. NAIC 2 () ettt h ettt b ekt h et bt bt b et bttt b bt e et ea bttt e et e ete e ens [er e rees 18,621,982,005 |............ 1,553,833,151 |.cccrnnne 548,042,073 |............. (205,773,576)|.......... 19,421,999,507 |o.vviieiiiericinienieins e o 18,621,982,005
3. NAIC 3 (8) coeeveieieiieieiee ettt ettt b ettt ettt b bttt s st b bR e Rttt st sesesene e s s senenenens |eeeeenenenis 1,192,499,194 |............... 149,310,418 |............... 111,697,253 |......ccoceeve. 37,744,639 |............ 1,267,856,998 |.....oooieceeereereecnennes [ o 1,192,499,194
4. INAIC 4 () ettt ettt bbbtk ekt h et bt bt b st eh bt ee ettt et e a et e e be e teneas s e 563,301,187 oo 75,049,905 | 57,841,851 |..ccoveneee. (63,073, 741) ... 517,435,500 |...eveceeeieiiiiiciciinnies [ o 563,301,187
5. NAIC B () ittt [ 138,045,190 |....ccovcvneeee 16,397,586 |......ccoecene. 21,785,384 |.ooeie 6,444,857 |...cccun.. 139,102,249 |- oo [ 138,045,190
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 12,966, 175 2,142,843 9,804,096 2,136,302 7,441,224 12,966,175
7. Total Bonds 43,884,834,875 3,724,954 ,549 1,621,962,712 (43,701,308) 45,944,125,404 43,884,834,875
PREFERRED STOCK
8. NAIC 1 bbbttt [rre e TT4,539 oo [ 779,3% | 6,794,801 |.ocvrenne 6,789,946 |...eeiiceererrene [ [ 774,539
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 14,412,406 |......oooveviniccinrees oo 4,310,500 |..coovviinnee (8,125,357) ... 1,976,549 oo oo oo 14,412,406
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 17,559,011 |cecine 7,197,535 .o 3,524,931 | 3,902,061 |...coovevnenene 25,133,676 |....oecececeeieiceirieirriniies Joeeeieieeneneeeesneneenens [ 17,559,011
TA. NAIC 4 ettt bttt e ettt bt bbb bt et etttk et b et b et bt ettt aenaas [sere e 10,941,433 |, 269,824 |.....cccovueenee 2,310,106 |.....cccovvnee (3,369,617)[cvcecvieinnee 5,831,534 | e [ 10,941,433
T2, NAIC B bbbttt b bbbttt b et ens [seee et 2,515,502 |.c.ovciriciiine 196,250 [...veececeeeeeeccicseneens oo 51,928 | 2,763,680 |......oeoeceeeeeeiccirirrininens oo [ 2,515,502
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 1 1 1
14, Total Preferred STOCK ..ot 46,202,892 7,663,609 10,924,931 (746,184) 42,195,386 46,202,892
15. Total Bonds and Preferred Stock 43,931,037,767 3,732,618,158 1,632,887,643 (44,447,492) 45,986,320,790 43,931,037,767
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ e 11,312,236 ; NAIC2 $ oo S NAIC3 $ e 11,025,996 NAICA $ oo PNAICS $ e i NAICE $ oo, 982,960




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 423,821,191 XXX 423,732,367 2,179,831 30,860

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.c.cucueuiiiiieieieeeeeeceee ettt s eseass s s s e sesesssnnas [ereseeeeeeeenens 321,551,478 |.oeee 167,500,000

2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 428,636,974 |......coceee 428,765,227

3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 134,880 .o 499,539

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas

5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 13,857 o (59,418)

6. Deduct consideration received ON ISPOSAS ............c...cviveueuiueriiiiieieeieieteseeesee e et e te ettt eses et st et e sesesesessssesssssesesesesessassssssesesesess [reneeaeaeseneas 326,515,998 |....ccccoeenee 275,153,870

7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiie it ene [oee s ees [oaeeieesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiverereeereeeeeeeeieieeseeeeeesenens [ereeeeeeeeenend 423,821,191 [ 321,551,478
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 423,821,191 321,551,478
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 95,890,312
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 1,326,750
Unrealized Valuation INCrEASE/(AECIEASE) ..........c.cvvueuerereiieeieseseseisessesesesesesssesese s ssssssesesesssssssaesese st ssssese s s s asssses ettt sasses et s s s aesesesessssssnsesesessnansnses tstbebessenstesietanas 91,133

SSAP No. 108 adjustments

Total gain (10SS) ON tErMINALION FECOGNIZEA ........iitiitiitiitiiti ittt bbb bt bbb b E e E e E bR E e E £ £ E e E A E e e b e A bbb e e b e e bt e bt e bt ab e e bt abeabens Seabesbsassssearesreseearesrnarn e
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 2,403,242
AAMIOTEIZAtION ...ttt s s s s o8 e e s s A A e s £ s e e SR e R SRR HeE R R AR R R SRR h SRR sttt e eeseetneennea (1,048,760)
................. 43,560,024
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes 137,416,217

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 137,416,217

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieieieteeie ettt ettt ea et e s et e e e e e e e eaeeeaeeeseeeseeaaeeseenbeenneans Sasesstesasessesaaesaesaeaaaeas 1
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............ccccveveveieeiiies covrerereeieeeeens 104,714
3.12 Section 1, COlUMN 15, PHIOT YEAT .......cveveeeeeeieierereteeeeeeeeeieietesesesnesenes eeesesesseseseseeeas 196,544 ..o (91,830)

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveieeee covverererenens (46,318,646)

3.14 Section 1, Column 18, PriOr YEA .........ccceeeveveeerererereeeeseeeiseeresenenes eeenenenenenenes (94,386, 731) oo 48,068,085 ...l 47,976,255
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccccoveveveieciies corverereeieieeeens 104,714
3.22 Section 1, COIUMN 17, PrIOT YEAT ......cveveeeereeeieeeteteeeeeeeeeieietetesessesenes eeesesesseseseseeens 196,544 ..o (91,830)
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeiees covverererenens (46,318,646)
3.24 Section 1, Column 19, Prior YEAr PIUS ..........cccveveverevereieeeeeieieieteseinenes eeeenesesesees (94,386,731)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas 48,068,085 ................. 47,976,255
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt et e et e st e b e e b e e seeans Saeesaeeaasesaeeaaesaeeaesaaeas 1
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....ciuiiiiiiiiiiiii ettt ettt h bbbttt e ae e sae e s he e ehe e eb e e b e e bt em bt embeeabeeheeaaeeas Sesseeatesaeesasesanesaeesanenes 1
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias 137,416,211

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceeueiieieieieieieeeies coeresesieneeeenenens 104,714

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s 137,520,925
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 147,236,378

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (9,715,452)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 140,371,740

(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e 140,371,739
Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 159,372,041

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (19,000, 302)

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

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....cuiuuiiiurieeeseceeeseceseesesese s seses et s st bbbttt entens | snsissesnsniens 21,403,098
Part B, SECHON 1, COIUMN 20 ......couvucereriereisceseesseesssesessesesessesssessesesesseseaesse s ssess s esssessessaessestaess st aes st aessestasssessasssessanss | sossssssnsens 242,894,368
Part D, SECHON 1, COIUMN 12 ...t st ss bbbt ienies | seissesniinieans 264,297,467
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,326,586,114 |............ 1,176,402,949

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 16,204,605,063 |.......... 57,086,894, 131

3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 106,463 ..o 38,457

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens

5. Total gain (I0SS) ON QISPOSAIS ........c.ceieieiereeeteeeecii e te et eteaees st et et s e s s e st sesesesesessas s sesesesessssasssasssesesesesessssassssesesesessanas |oesesesesesesenensasnaeaneeas 10 [ (2)

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 17,104,453,464 |.......... 56,936,749,421

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiiiiie et ens [eee e ees oaesiee s e s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceueuiririeieeeeereeeeeeeeeeeieeseeesnas [eeeeneneeeeens 426,844,186 |........... 1,326,586, 114
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 426,844,186 1,326,586, 114
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less 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 st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

[AVE|

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
00-1103575 ... BRENTWOOD .. . 01/25/2024 .. ....3,360,000 |... ....6,722,000
00-1103580 ... ATLANTA ... . 10/12/2023 .. . 164,900,000
00-1103581 ... PHILADELPHIA . .06/28/2023 .. .. 60,600,000
00-1103615 ... CHARLOTTE ... .01/10/2024 .. . . 113,752,043
00-1103619 ... ST LOUIS PARK .01/18/2024 .. 25,500,000 |.... .. 41,009,000
00-1103622 ... STATEN ISLAND . 08/21/2024 .. 16,400,000 |... .. .. 28,167,000
00-1103624 ... SOUTHLAKE . 01/19/2024 .. 40,500,000 |... .. .. 56,454,000
00-1103631 MIAMI . . 03/14/2024 .. .. 40,000,000 .. 63,882,000
00-1103634 BOISE . . 0372172024 .. .. 18,000,000 .. 27,653,000
00-1103639 DURHAM ... . 08/27/2024 .. .. 46,500,000 .. 67,252,000
99-0000097 ... ANN ARBOR . 02/11/72022 .. . 888,087 |.. .. 81,818,182
99-0000103 ... PHILADELPHIA . 10/19/2022 .. .. 76,475,000
99-0000105 ... SANTA FE SPRINGS ... . 04/28/2023 .. . 117,564,834
99-0000108 ... . 02/03/2023 .. .. 27,300,000
99-0000117 ... SAVANNAH ... . .08/31/2023 .. . .. . .. 61,700,000
99-0000118 SAN DIEGO . eeseeseseisettettteteteeeete ettt sanababeaananaeane 08/24/2023 B ) APy 3 175,581 | 128,900,000
0599999. Mortgages in good standing - Commercial mortgages-all other 261,860,000 17,326,171 1,124, 149,059
99-0000122 ... BOZEMAN . 11/21/2023 .. . 119,600,000
99-0000123 ... STATESBORO ... o . 02/20/2024 .. . .. .. .. 86,800,000
99-0000124 LONG BEACH ...iiiiiiiiiiiiiiiiiiiii i i i i i e e e e e e e e e e e e e e e e seceeeeesecsssssseesessssssseees | cesssssssssssenesnennee CAuueiiiiiiiiiiiiiiiiiiiiiies foeeeeeeieieeees i e 03/15/2024 ..o |oeeeiiiiii 2 AP A 337,000,000
0699999. Mortgages in good standing - Mezzanine Loans 7,282,784 543,400,000
0899999. Total Mortgages in good standing 261,860,000 24,608,956 1,667,549,059
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 261,860,000 24,608, 956 1,667,549,059
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | 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

00-1001279 ..oooeniiiiiieeis L - P O VL RN 1) . . O - N 1 P P N

...... 12/22/2003 .....|......01/02/2024 ,

00-1100046 ... GLEN CARBON . JUUT RO R 01/05/2004 ....01/05/2024
00-1100296 ... CINCINNATI .. e 01/26/2016 ....02/01/2024
00-1102067 .....eeeenrveeeeeeeee |FARGO weeeeeeeiiiiiccciiccies e D [ e 01/27/2016 ....02/28/2024
00-1102089 ... HUNTINGTON BEACH ....vvvvieeneiiiiieeee fonnnneee G e e [ 01/27/2016 ...01/05/2024

...01/10/2024 ...

00-1102116 ... CHARLOTTE i e N s e [l 01/22/2014 .

00-1102128 ..oeoeeiiiieeeeeene s JONTARIO e | CAe e i | 04/22/2014 ....02/08/2024

00-1102132 ... PITTSBURGH ...vveeeeeiiiieeceeiiieeeee el PR e [l 03/31/2014 ....03/25/2024

00-1102139 .. |ONTARIO ... .04/10/2014 .. .02/15/2024 179, K 155, 155,
00-1102554 .. | CHICAGO .04/05/2016 .. .03/07/2024 .70,000,000 |. .70,000,000 |. ..70 000,000
00-1102589 . | ROMULUS .05/27/2016 .. .01/29/2024 . 11,645,058 |. . 11,621,849 |........ 11,621,849

00-1102709 ... CORONA ... . R RO R 03/10/2017 ....02/01/2024 ..... . U JURN R A, 7,322,369 | .7,322,369 |... N .
00-1102718 .oeveeiiiiiieeeiis HANTHORNE ....vvvveeeeiiieieeeisiiiiieenes fooneeeneniiinnn CAe e e o 04/17/2017 .....]...... 02/01/2024 .....|.......... L L T O ST SO AP PP [FT PP PPPPPPIN (TTPPPPPPN 1,507,900 |.......... 1,507,900 J.vvvvereeiiiiiiins Joeeiiiiiiiiiiiiiiies e




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

AIE

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1102831 ..oevviiiiinnnnnnens PHOENTX ..ooiiiiiiiiniiiiiiininnciniinens Jevvvennneneeness Auviiinniiiinnns foveeeens ceennn [ 02/12/2018 02/23/2024 .....]........ LT T S P PPN O UU P UUUPPPTIN FPTTTT 16,009,761 |........ 16,009,767 [..ovvvveeiiiiiiinis fovenniiiiiiiiiiiiiies forviiiiiniiiiieaaans
0199999. Mortgages closed by repayment 172,277,172 171,734,985 171,734,985
00-1000929 ... CRANBERRY TOWNSHIP ....evvvniviiinnnnnnnns Jevvnnneeeeeenen PAec s [ e 07/22/2004 ...7,651,868 |.... .. 469,335 |...
00-1000958 ... HOUSTON e eeeen Jeemmeeeeeeeees T [ s 06/18/2002 712,626 |....
00-1001038 ... ITHACA 09/17/2015
00-1001244 ... PITTSBURGH .. 02/08/2005
00-1100154 ... CRANBERRY TOWNSHIP ... 10/22/2003
00-1100173 . | ALBUQUERQUE . .08/31/2004 ..
00-1100195 . | HOUSTON 1172172003 ..
00-1100196 HOUSTON .11/21/2003 ..
00-1100197 ... [0 U PR RPN b PR N 01/26/2016
00-1100233 ...oeveeeeeeennneeeeene [ ITHACA oo [ N [ 01/26/2016
00-1100272 ... WILSONVILLE ..vvvvieiiiiiiiinievennnnnes Jevvvninneeeeeenss QR e e 01/26/2016
00-1100296 ... CINCINNATL e eeeeneeeeeeenes Jeemmeeeeeeen OHec [ s 01/26/2016
00-1100346 ... L1321 V) ) R || AP AU RN 05/04/2004
00-1100365 ... WENATCHEE ...eeeeeeeeeeeeeeeeeeeeeneeee Jeemmmeeeeeeeee WA [ s [ 08/09/2004
00-1100369 ... HIGHWOOD ... 05/17/2004
00-1100371 ... ANDERSON .. 12/21/2004
00-1100406 . |EDISON .... .05/18/2004 ..
00-1100420 .. | ORMOND BEACH .. .06/15/2004 ..
00-1100464 . | GAINESVILLE .06/24/2014 ..
00-1100475 ... ITHACA 06/25/2004
00-1100649 ... KNOXVILLE ... 11/04/2004
00-1100677 ... LAS VEGAS ... 02/18/2005
00-1100738 ... CHULA VISTA ... 01/28/2005
00-1100756 ... LAKE OSWEGO ... 11/08/2006 . . .
00-1100773 ... SIME VALLEY ovveiiiiiiiiiniivciniinneeees v CAe s [ s 01/27/2016 160,921 |. .. 160,921 |...
00-1100806 .....cevvuuneeeeemmnnnns [RENO e [ Ve [ 01/27/2016 136,890 |.
00-1100807 ... ... | ELLENWOOD ... 01/27/2020 ...82,303 .
00-1100822 . | LAS VEGAS ... 01/27/2016 ..
00-1100867 CARSON . ... 01/27/2016 ..
00-1100868 REDVOND ... ... 01/27/2016 ..
00-1100917 W. BABYLON .02/05/2008 ..
00-1100918 IONIA .. .. 01/27/2016 .. .
00-1100928 ... TAWPA .. 01/27/2016 ...272 772 ...
00-1100999 ... SOUTH JORDAN .. 11/07/2005 . 111,108 ...
00-1101137 ... FRANKFORT 04/23/2007
00-1101197 ... COLUMBUS .. 02/06/2007
00-1101509 ... ITHACA ... 07/31/2007
00-1101634 ... PITTSBURGH .. 04/18/2008
00-1101695 |KENT ... ... 07/15/2010 ..
00-1101700 HOUSTON ... 09/01/2010 ..
00-1101703 GLENSHAW . ... 0172772011 ..
00-1101727 . | WEST BABYLON .02/15/2011 ..
00-1101729 . |UPPER ARLINGTON . .. 07/15/2011 .. ..27,259,752 |.
00-1101743 ... CHAPEL HILL 11/15/2011 ...5,745,875 |.... 12,790 |. .
00-1101747 ... IRVINE 05/02/2011 203,949 |. ... 203,949 |...
00-1101756 ... NASHVILLE ... 01/27/2020 136,163 |. ... 136,163 |...
00-1101776 ... ORANGE ... 09/29/2011 .. 152,782 |...
00-1101784 ... vee. | SEATTLE ... 09/30/2011 R s s
00-1101799 ..oevviiviinnnnnens MIDDLE RIVER ....ccvvvvnniiiiinnnniininnas 02/02/2012 ..o feeeeeeeiiiin e [ 3,345,662 [......ccvvviiiiiiin i o e o o e 44,339 | 44,339 [ e o
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1101802 ... COLUMBUS .. 12/01/2011 .. 173,306 |. .. 173,306 |...
00-1101807 ... LAGRANGE . ... 1271472011 ... 78,445 |
00-1101822 ... BROOKL INE 04/11/2012 ...19,962 |.
00-1101825 . | REISTERSTONN 06/01/2012 ..
00-1101830 PITTSBURGH .06/03/2012 ..
00-1101831 COMMACK ... .04/25/2012 ..
00-1101832 ... CENTEREACH .. 06/29/2012
00-1101835 ... BRENTWO0D 05/08/2012
00-1101841 ... FORT WRIGHT ... 10/12/2018
00-1101863 ... MULLICA HILL .. 06/20/2012
00-1101865 ... 08/09/2012
00-1101881 ... NASHVILLE ... 09/10/2012
00-1101895 ... CHARLESTON .. 11/13/2012
00-1101912 ... 01/27/2020
00-1101921 .. | MAPLE VALLEY .01/14/2013 ..
00-1101929 .. | IRVINE . .01/03/2013 ..
00-1101946 . |MCLEAN ... .08/02/2013 ..
00-1101953 ... FREDERICKSBURG .. 03/20/2013
00-1101954 ... WEST DES MOINES .... 04/24/2013
00-1101956 ... 04/11/2013
00-1101963 ... PORT ORANGE . 04/11/2013
00-1101964 ... BELLMORE .... 04/24/2013
00-1101966 ... HUNT INGTON BEACH 07/01/2013
00-1101970 ... KNOXVILLE 07/03/2013
00-1101971 ... ... | FARMINGTON HILLS ... 08/20/2013
00-1101973 .| CAMERON PARK ..... .08/28/2013 ..
00-1101976 CITY OF INDUSTRY .07/09/2013 ..
00-1101980 . |NASHVILLE ... .07/02/2013 .. . 38,755,014 |.
00-1101990 .. | LADY LAKE ... 01/27/2016 .. . 17,338,393 |.
00-1101995 . | MENLO PARK .. 01/27/2016 .. | . 22,632,377 |. 208,717
00-1102003 ... JUPITER 09/17/2013 ) 13,215,079 |.... ... 104,151 |...
00-1102006 ... GREEN (UNTONTONN) . 06/28/2013 ...7,603,004 |.... .. 163,213 |...
00-1102010 ... MANSF IELD 11/25/2013 coo|oeeeennn.. 3,629,855 |....
00-1102011 ... MANSFIELD ... 11/25/2013 [ IO 15,906,947 |....
00-1102013 ... 09/25/2013 [N I 16,386,494 |....
00-1102015 ... BOSTON ... 07/30/2013 N 10,379,010 |....
00-1102021 .. | EVANSTON .. .09/09/2013 ..
00-1102024 .. |LAS VEGAS ... 01/27/2016 ..
00-1102027 .. | OWASSO . ... 1071072013 ..
00-1102028 .. | MOORE ... 10/10/2013 ..
00-1102029 .| BROKEN ARROW .. 1071072013 ..
00-1102030 ... LOS ANGELES ... 09/03/2013 R IO
00-1102031 ... PASADENA 09/03/2013 JUR N 1,816,444 |....
00-1102035 ... HIGHLAND PARK . 07/17/2013 [ IO 11,107,326 |....
00-1102038 ... LONE TREE ... 02/16/2021 [N I 16,185,441 |....
00-1102041 ... SPARTANBURG . 10/23/2013 R IO 3,353,430 |....
00-1102045 ... 02/13/2014 ) 30,884,458 |.... . .
00-1102046 ... 01/27/2016 ... foevviiniinns eeeeeeens s 9,059,380 |.... ... 159,636 |...
00-1102067 ... 01/27/2016 ... 61,707 |. ... 61,707 |...
00-1102068 PIKESVILLE .. 01/27/2016 .. 33,191 |. ..33,191
00-1102073 ... NORMAN ... 01/27/2016 ..o foeeveennnes ieeeeeinn | 6,205,752 [ e i o i o o 120,838 |. .. 120,838 |...
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1102093 ... CHATTANOOGA ... 02/07/2014 ... 42,940 .
00-1102094 ... CHATTANOOGA ... 02/07/2014 IR
00-1102106 ... CARROLLTON .. 12/26/2013 oo foeeeeiis e [ 9,229,864 |....
00-1102108 WAUKEE ... .12/20/2013 .. . 13,816,638 |.
00-1102110 PITTSBURGH .. .06/05/2014 .. . 17,289,620 |.
00-1102116 CHARLOTTE ... .01/22/2014 .. . 42,771,579 |. . 107,824
00-1102121 ... AUBURN HILLS .. 01/29/2014 ) 14,136,075 |.... 125,192 |. .. 125,192 |...
00-1102128 ... 04/22/2014 ...5,982,737 |.... ... 44,490 |.
00-1102130 ... LONG BEACH .. 10/12/2018 222,240 |.
00-1102132 ... PITTSBURGH .. 03/31/2014 ....99,733 | .
00-1102133 ... BALTIMORE ... 03/10/2014 .. 309,156 |. .. 309,156 |...
00-1102138 ... CANONSBURG .. 03/12/2014 .. 146,327 |.
00-1102139 ... ONTARIO 04/10/2014 ...3,179, ....23,319 [
00-1102142 ... ENGL I SHTOWN . 08/11/2014 13,716,161 |.... 226,693 |.
00-1102152 .. |EDISON ... .06/12/2014 .. . 14,584,572 |. 274,3% |.
00-1102156 .| LOS ANGELES .05/16/2014 .. .45,645 |.
00-1102161 FULLERTON .07/15/2014 ..
00-1102163 ... STERLING .... 01/27/2016
00-1102164 ... ITASCA 07/29/2014
00-1102165 ... FRANKLIN PARK . 07/29/2014
00-1102169 ... ST. LOUIS ... 08/22/2014
00-1102170 ... WATERLOO .... 08/22/2014
00-1102173 ... LEXINGTON ... 09/12/2014
00-1102179 ... COLUMBLS ... 01/02/2015 . .
00-1102184 ... CHEVY CHASE ... 07/29/2014 11,027,79% |.... .. 127,806 |...
00-1102185 .. | CHEVY CHASE . .07/29/2014 .. . 11,027,796 |. 127,806
00-1102192 .. | SEATAC . .09/05/2014 .. 7,097,202 |.
00-1102193 .. | OCALA .. .09/11/2014 .. . 15,900,765 |.
00-1102196 .. | SAN DIEGO .12/15/2014 ..
00-1102197 | VISTA .. 12/15/2014 ..
00-1102198 ... VISTA .. 12/15/2014
00-1102199 ... SAN DIEGO ..eeeeeeeeeeeeeenieeeeeemneees Jeemmeeeeeeennes CAececccce e e s 07/10/2014
00-1102208 ... SANTA CLARA ..vevviiiieiciiiieeecevniens Jeevnnneeeeeenen A e e s 12/04/2014 [N I 37,219,408 |....
00-1102214 ... LONG BEACH -..oeeveeeeeeeeemnnieeeeeemnnis Jemmmneeeeeenns CAecccc o s el 09/24/2014 N 14,313,612 |....
00-1102215 ... LEXINGTON ... 11/03/2014 .....
00-1102223 ... AMERICAN CANYON ... 11/03/2014 .....
00-1102224 .. | CHESTERFIELD .. .09/17/2014 ..
00-1102232 .. | REHOBETH BEACH .12/08/2014 ..
00-1102235 .. |LOS ANGELES .09/17/2014 ..
00-1102238 .. | COLUMBUS .. .09/30/2014 ..
00-1102243 . | ROCKVILLE 1171472014 .. ..22,649,359 |.
00-1102246 ... SAN DIEGO ... 12/08/2014 oo |eeeeennnn 4,112,503 ...
00-1102249 ... JERICHO 12/19/2014 [N I 12,577,484 |....
00-1102253 ... WASHINGTON .. 12/01/2014 N 21,177,274 |....
00-1102256 ... DALLAS .... 12/18/2014
00-1102258 ... STANTON ... 12/04/2014
00-1102259 ... 01/27/2016
00-1102260 ... 10/12/2018 .
00-1102263 ... 12/01/2014 ... 191,899 [...
00-1102265 . .12/03/2014 .. ..65,480
00-1102266 ... SARTELL ... 06/11/2015 .. 130,702 ...
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1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1102267 ... RIVERSIDE ... 03/12/2015 ...9,140,147 |.... .. 160,988 |...
00-1102268 ... WESTPORT ... 12/11/2014 reeeennn. 1,708,781 ...
00-1102269 ... WOODLAND .. 1270872014 e [ 5,356,792 |....
00-1102271 . | COLUMBUS .02/17/2015 .. . 30,336,884 |.
00-1102272 .09/17/2015 .. . 11,870,954 |.
00-1102274 .04/01/2015 .. . 19,880,860 |. 212,071
00-1102275 ... 12/16/2014 44,709,981 |.... .. 315,257 |...
00-1102290 ..ovvveeeeeemnneeeeenn [ TULSA e [ eeeeneee O [ s 03/02/2015 R IO 9,231,363 |.... ...74,570 |.
00-1102292 ....oovvnnevevvvnnnneeens [RICHIOND oveeniiiiiiiiiiiiiiineecvene [ VA oo s 06/19/2015 [N I 26,626,909 |....
00-1102293 ...covveeeeeennieeeees [ SEATTLE i eeeeeeeeeeeeeee feeeeeeeeeee WA [ e 12/30/2014 R IO 7,926,517 |.... . .
00-1102294 ........ovvvvvvnnnnneens [CHESAPEAKE ..vvvvviiiiiiiiieiiviiiiieees [ VA oo s 07/30/2015 [N I 20,828,677 |.... 172,587 |. .. 172,587 |...
00-1102296 .......eeeeemenneeeeenn [CLIVE e feeeeeeeeeeee VA [ s 06/22/2015 [ IO 14,249,863 |.... 103,906 |. ... 103,906 |...
00-1102299 ... L0 ) R || PR AU RN 04/30/2015 ) 10,610,435 |.... 180,400 |. .. 180,400 |...
00-1102312 ... MIRA LOVA ... 10/12/2018 ....23,393 .
00-1102316 .. |ROCKVILLE ... .01/27/2020 .. 44,046 |.
00-1102318 .. | GRANDVIEN HEIGHTS . .03/23/2020 .. . 34,656,274 |. .. 544,288 |.
00-1102322 . | CINCINNATI .. .09/17/2015 .. . . 19,711,964 |. .. 192,345 |. 192,345
00-1102323 ... ANN ARBOR ... 07/01/2015 N 13,774,463 |.... 148,099 |. ... 148,099 |...
00-1102324 ... CANONSBURG .. 02/27/2015 ...6,480,895 |.... 113,643 |. ... 113,643 |...
00-1102325 ... WILMINGTON .. 10/12/2018 [ FO 593,576 |.... 109,217 |. .. 109,217 |...
00-1102326 ... 06/22/2015 [N I 13,458,314 |.... ...96,172 .
00-1102328 ... 04/20/2015 R IO 2,975,862 |.... ....34,761 | .
00-1102330 ... 04/20/2015 [N I 34,778,036 |.... 254,128 |. .. 254,128 |...
00-1102334 ... CINCINNATI .. 01/27/2020 N 15,206,756 |.... 151,309 |.
00-1102337 ... CHATSWORTH .. 04/08/2015 ....85,572 .
00-1102341 .. | CINCINNATI .. 10/12/2018 .. 277,510 |
00-1102348 .. | SAN DIEGO .08/03/2015 .. ..22,905,341 |.
00-1102351 .. | SAN DIEGO 07/01/2015 .. . 15,000,000 |.
00-1102353 .. |PALO ALTO .04/26/2019 ..
00-1102354 .| SAN ANTONIO . .05/18/2015 ..
00-1102358 ... JACKSONVILLE BEACH ...ovvvvveneeeeivnnnns Jevvneneeeeeen Flee e e 08/03/2015
00-1102360 .....oeeeeeemnnneeeeennnn [CARSON oo eeeeeneeee [emeeeeeeneee A [ e e 12/22/2015
00-1102361 ... CHEEKTOWAGA ...evvvvnivvininnineiinnnne Jevvneneeeeeeen N e e [ 10/12/2018
00-1102362 ... FEDERAL WAY e eeeeeeeee Jeemmeeeeeeeee WA [ s [ 04/30/2015
00-1102364 ... CUYAHOGA FALLS ...oovvvvineeiiiinieeeenns Jevvvnneneeeens 0o e e e 05/28/2015
00-1102366 ... WILMINGTON +.eeeeeeeeeeeeeeeeeeneeee Jeemmeeeeeeeee N e e s 06/18/2015
00-1102367 .. | SAN FRANCISCO . .05/11/2015 ..
00-1102369 .. | VANCOUVER 12/3172015 ..
00-1102373 .. | MARYSVILLE .05/08/2015 ..
00-1102379 .. | SAN ANTONIO . .05/29/2015 ..
00-1102380 .| SAN ANTONIO . .06/07/2015 .. . 17,883,001 |.
00-1102381 ... BEVERLY HILLS . 06/26/2015 . 20,384,712 |.... 227,802 | ... 227,802 |...
00-1102385 ... LAS VEGAS 09/01/2015 JUR N 4,643,325 |.... ... 46,618 |. ... 46,618 |...
00-1102386 ... ST SIMONS ISLAND ..eeeeeeeeeeeeeeeennnn Jeemmmneeeeeenes GAeeecce [ s e 06/26/2015 N 10,466,781 |.... ... 60,748 |. .. 60,748 |...
00-1102387 ... VISTA .. 07/01/2015 ....30,359 |.
00-1102388 ... LADUE .. 09/18/2015 .. 31,860 |.
00-1102391 ... 09/09/2015
00-1102392 ... SACRAMENTO .. 07/07/2015 .
00-1102394 ... ANN ARBOR ... 07/31/2015 .. 287,8% |...
00-1102397 . | DRAPER ....... .07/30/2015 ..
00-1102409 ... SAN BERNARDINO .. 11/13/2015
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00-1102423 ... 11/18/2015 ....55,175 .

00-1102429 ... GARDEN GROVE .. 11/12/2015 12,114

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

00-1102461 .. | MIDDLETOIN .. 1172472015 ..

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

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

00-1102468 ... PITTSBURGH .. 12/17/2015 ...3,407,090 |....

00-1102469 ... ROCHESTER 12/15/2015 33,302,399 |....

00-1102475 ... SANTA CLARA ... 12/09/2015 ) 12,262,821 |....

00-1102487 ... MALDEN ... 10/12/2018

00-1102491 ... MERIDIAN . 02/01/2016

00-1102512 ... LAKESIDE .... 11/01/2016

00-1102519 ... ROCKVILLE ... 04/26/2019

00-1102529 ... FARMINGTON HILLS ... 11/30/2016

00-1102530 .. | COLUMBUS .. ... 07/07/2016 .. . 14,275,510 |.

00-1102531 .. | COLUMBUS ... 07/07/2016 .. . 12,491,071 |.

00-1102532 .| COLUMBUS .. .. 07/07/2016 .. .

00-1102535 ... CINCINNATI .. 09/30/2016 . 186,871 |.

00-1102536 ... FAIRFIELD ... 05/18/2016 10,461,594 |.... ....56,504 |.

00-1102542 ... 07/25/2016 12,098,088 |.... ....81,390 |.

00-1102546 ... CERRITOS ... 05/02/2016 JUR N 9,852,258 |.... 101,255 |.

00-1102558 ... FULLERTON ... 06/30/2016 [ IO 19,716,144 |.... 143,607 |.

00-1102561 ... 06/30/2016 [l R 6,053,571 |.... ....44,003 .

00-1102563 ... COSTA MESA .. 06/30/2016 12,821,799 |.... ....93,391 [ .

00-1102565 ... COSTA MESA 06/30/2016 19,295,757 |.... .. 140,545 |. ... 140,545 |...

00-1102566 .. | LAGUNA HILLS ... 06/30/2016 .. 8,239,582 |. 60,015 |. . 60,015

00-1102573 .. |LAS VEGAS ... 12/01/2016 .. 7,883,128 . 76,386

00-1102583 .. | ATLANTA ... ....05/27/2016 .. 9,530,169

00-1102584 .. |EMERYVILLE ... 06/10/2016 .. . 26,107,889 |.

00-1102587 . | DALLAS ... .09/30/2016 .. | 9,231,242 |.

00-1102589 ... ROMULUS ... 05/27/2016 [N I 11,645,058 |....

00-1102590 ... CHARLOTTE ... 06/06/2016 R IO 6,830,792 |....

00-1102598 ... 07/12/2016 [N I 13,383,930 |....

00-1102601 ... 06/30/2016 R U 2,266,966 |....

00-1102603 ... 10/06/2016 [N I 17,737,342 |....

00-1102604 ... 10/03/2016 N 46,184,557 |....

00-1102605 . | CHARLOTTESVILLE . ... 03/08/2017 .. 3,447,072

00-1102606 . | CHARLOTTE ... 07/12/2016 .. 6,952,985

00-1102609 . |ONTARIO ... ... 07/01/2016 .. . 10,713,925 |.

00-1102616 . | HOUSTON ... 08/18/2016 .. ..32,343,805 |.

00-1102620 . | PORTLAND ...08/25/2016 .. 7,060,997 |.

00-1102621 ... COLUMBUS .. 10/12/2018 oo |eeeeennnn 1,842,223 . 34 883 |.

00-1102622 ... CHARLOTTE 12/09/2016 ) 18,144,429 |.... 275,608 |.

00-1102624 ... INDIANAPOLIS .. 12/20/2016 13,528,255 |.... 131,677 |.

00-1102625 ... CHATTANOOGA . 10/14/2016 [l R 6,365,644 |.... ....96,255 |.

00-1102626 ... 07/27/2016 10,680,529 |.... ....63,232 |.

00-1102627 ... HIGHLANDS RANCH .... 02/06/2017 ....63,297 |.

00-1102638 ... MARIETTA 04/26/2019 . .. 17,216 |. . .

00-1102639 ... GAINESVILLE ... 08/08/2016 10,062,428 |.... .. 103,225 |. .. 103,225 |...

00-1102640 . | WAKE FOREST .. 08/08/2016 .. .76,403 |.

00-1102642 ... DURHAM ... 10/25/2016 ...56,859 |.
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00-1102661 ... BURBANK ... 01/27/2020 ) 17,921,641 |.... .. 115,002 |. .. 115,002 |...
00-1102671 ... CHICAGO ... 10/11/2016 oo |ovvviiiees e [ 6,363,273 |.... ...45,489 .
00-1102678 ... CAMBRIDGE ... 11/22/2016 ..o foeeeeiiiies e e 34,500,000 |....
00-1102680 AUSTIN ... .12/19/2016 .. . 30,585,975 |.
00-1102681 .| VANCOUVER ... 06/16/2017 .. . 12,485,650 |.
00-1102689 . | MACON ... .. 02/06/2017 .. 9,815,665 |.
00-1102690 ... WAYZATA 01/05/2017 oo |oeeeennn..5,838,192 ...
00-1102691 ... ROCKVILLE 04/03/2017 R IO 5,767,722 |....
00-1102702 ... PALM BEACH GARDENS 04/11/2017 [N I 13,146,509 |....
00-1102705 ... TUSTIN ... 10/12/2018 R IO 2,930,320 |....
00-1102707 ... SEATTLE ... 04/11/2017 ) 10,268,539 |....
00-1102709 ... CORONA ... 03/10/2017 ...7,338,673 |....
00-1102710 ... CARSON ... 03/10/2017
00-1102711 ... 09/01/2017
00-1102713 ... | HANTHORNE ... 04/17/2017 ..
00-1102714 .. | ONTARIO ... 09/01/2017 ..
00-1102721 . | BROOKLYN .. .. 06/01/2017 .. . . 10,702,780 |.
00-1102731 ... DERBY 06/01/2017 [ U 4,619,016 |.... 170,767 |. ... 170,767 |...
00-1102734 ... WASHINGTON .. 05/31/2017 22,759,457 |.... 134,299 |. ... 134,299 |...
00-1102740 ... 08/16/2017 11,742,262 |.... 124,882 |. .. 124,882 |...
00-1102742 ... LAWRENCE .... 09/08/2017 14,138,718 |.... ... 12,858 |
00-1102758 ... WOOD DALE ... 09/01/2017 R IO 3,679,431 |.... ...41,908 |.
00-1102759 ... 08/08/2017 [N I 11,484,215 |....
00-1102771 ... RANCHO DOMINGEZ . 10/12/2018 [ U 4,136,678 |....
00-1102772 ... NORTHBROOK 08/10/2017 12,224,016 |....
00-1102802 .. | MOUNT PLEASANT ... 06/10/2019 .. 8,336,689
00-1102805 .| SUN PRAIRIE . ... 1171572017 .. 4,283,015
00-1102811 . |OREM ... ... 01/08/2018 .. 5,104,626
00-1102813 .. | BEDFORD .03/15/2018 .. 7,483,213
00-1102825 . | NAPLES . .12/05/2017 .. 7,592,328
00-1102831 ... PHOENIX ... 02/12/2018 16,136,661 |....
00-1102835 ... MIAMI FUPRN PR RN 02/02/2018 [ IO 15,196,199 |....
00-1102836 ... WHITTIER . PN FOU R RN 12/18/2017 [N I 18,527,520 |....
00-1102841 ... RALEIGH ... JUURN PO R 01/31/2018 [ IO 11,359,012 |....
00-1102845 ... LAS VEGAS F FURR RN 02/28/2018 JUR N 3,230,373 |....
00-1102848 ... JERICHO ... [N P I 07/17/2018 N 15,043,674 |....
00-1102857 .. |NEW YORK . .04/12/2018 ..
00-1102858 ..| INDIANAPOLIS .. .04/25/2018 ..
00-1102864 .. | SAN FRANCISCO . .06/09/2018 ..
00-1102869 .. | HARTLAND .. .06/22/2018 ..
00-1102872 .| CHICAGO ... .04/13/2018 .. .
00-1102878 ... SALT LAKE CITY .. 05/31/2018 107 023 |...
00-1102879 ... MARLTON PN FOU R RN 06/26/2018 .. 175,363 |...
00-1102882 ... HILL AIR FORCE BASE .. JUURN PO R 07/06/2018 R IO
00-1102887 ... COLORADO SPRINGS F FURR RN 06/29/2018 [N I 13,460,103 |....
00-1102888 ... WARMINSTER FURN PR RN 06/25/2018 [ P 8,873,080 |.... . . .
00-1102892 ... SALT LAKE CITY .. B U R 04/26/2019 17,746,473 |.... 117,164 |. L 117,164 ...
00-1102893 ... INDIANAPOL IS 08/14/2018 17,632,138 |.... 127,655 |.
00-1102905 ... RICHMOND 07/27/2018 16,137,990 |.... ....70,285 |.
00-1102907 . | WESTERVILLE .. 09/07/2018 .. . 14,198,260 |. 111,811 |.

00-1102908 ...

SUWANEE ...

10/02/2018

...9,624,202 |.... ...45,615 ).
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00-1102911 ... 09/05/2018 ) 22,678,285 |.... ... 126,32 |...
00-1102914 ... PATCHOGUE ... 10/12/2018 ..o |ovvviiiiees e fens 26,208,971 |.... .. 208,792 |...
00-1102920 ... ENFIELD ... 09/28/2018
00-1102927 .. | SANTA ANA .02/01/2019 ..
00-1102928 .. | LAKE FOREST .03/18/2019 ..
00-1102929 . | CARSON ... .08/11/2019 ..
00-1102936 ... SENECA ... 12/21/2018 .....
00-1102942 ... 12/12/2018 .....
00-1102045 ... 02/28/2019 [N I 30,204,815 |....
00-1102953 ... 03/18/2019 R IO 3,572,126 |....
00-1102965 ... COLORADO SPRINGS 02/28/2019 [N I 13,727,466 |....
00-1102966 ... SAN JUAN CAPISTRANO .. 02/28/2019 [ IO 13,306, 157 |....
00-1102968 ... PHOENI X 02/27/2019 [l R 9,535,551 |....
00-1102970 ... OAKWOOD ... 04/12/2019
00-1102978 .04/11/2019 ..
00-1102983 .05/22/2019 ..
00-1102990 . .. 06/06/2019 ..
00-1102991 ... SPRING HILL .eieeeieieeeeeeeeeeeeeeeeen Jeemmeeeeeeeee Pl e s 08/16/2019
00-1102092 ... COLUMBUS ...evvvvviiieeccrniieeeecvviinns Jevvnineeeevnnes GRenecccciii oo e [ 08/16/2019
00-1102997 ... PITTSBURGH ....eeeeeeeeeeeemmneeeeeenis Jeemmeeeeeeene PAec e [t 08/01/2019
00-1103007 ... LOVELAND ...evvvvinieeciniineeecesiineees Jevvnenneeeeennens OHecens e e e 07/31/2019
00-1103008 .....ceevvvmmnereeemnnnn [MASON e [ eeeeee O o s 07/31/2019 [ IO 10,438,129 |....
00-1103011 ... COLUMBUS ....vevvvviieeeeceiiieeeevvnnnns Jevvnnnneeeeennnns 0o e e e 09/20/2019 [l R 2,227,521 |....
00-1103015 ... KNIGHTDALE ...eeeeeeeeeeeeeeeeeeeneeee Jeemmineeeeeenee N [ s s 10/28/2019 19,735,144 |....
00-1103031 ... CHICAGO 07/31/2019 25,533,384 |....
00-1103036 .. | SCOTTSDALE .09/30/2019 .. . 15,588,468 |.
00-1103043 . | CHATTANOOGA . .09/18/2019 .. 3,524,317 |.
00-1103044 .| SANDY ... .10/15/2019 .. 6,440,061 |.
00-1103047 .. | CORAL GABLES .09/09/2019 .. ..22,928,435 |.
00-1103052 .| SALT LAKE CITY .12/13/2019 .. 5,540,381 |.
00-1103056 ... NASHVILLE 09/27/2019 14,363,318 |....
00-1103057 ... SCOTTSDALE 12/13/2019 26,596,753 |....
00-1103061 ... SOUTH BRUNSIWICK . 02/11/2020 14,974,610 |....
00-1103073 ... NEW YORK -.eeeeeeeeeeemmmeeeeeemmeeeeee Jeemmeeeeeeeee NY e e s 01/10/2020 39,284,066 |....
00-1103082 ... ALBUQUERQUE .....evveeeveeenineenineeninees fooreenneenneend Nl e 09/30/2020 JUR N 3,507,498 |....
00-1103086 ... TALLMADGE TOWNSHIP ... 12/06/2019 [ P 4,613,975 |....
00-1103087 . | HOUSTON ... .12/23/2019 .. . 19,070,355 |.
00-1103093 .. | OAKLAND ... .12/16/2019 .. . 22,129,637 |.
00-1103098 .| COMSTOCK PARK . .12/06/2019 .. 8,287,615 |.
00-1103100 . | NEWPORT NEWS .. 1172172019 .. . 13,136,552 |.
00-1103102 .| NEW YORK ... .12/09/2019 .. . . 18,278,324 |.
00-1103103 ... FAIRFIELD eveeeeeeceeeeeeeeeeneeeeee Jeemmeeeeeennes CAeccccce e e s 01/10/2020 R IO 4,470,507 |....
00-1103106 ....ovvvvvenneevinnnnn [MESA Lo [ A o 12/30/2019 [N I 20,000,000 |....
00-1103108 ... PHILADELPHIA ...eeeeeeeeeeeeeneeeeeenn Jeemmeeeeeeeeen PAe e e e 02/14/2020 R IO 9,250,279 |....
00-1103110 ... CHERRY HILL . 10/05/2020 [N I 10,413,468 |....
00-1103112 ... NEW YORK .... 01/30/2020 [ IO 15,674,708 |....
00-1103116 ... CINCINNATI 02/06/2020 [l R 7,413,463 |....
00-1103118 ... WESTERVILLE ... 08/03/2020 16,682,244 |.... . .
00-1103122 ... WALPOLE 02/19/2020 .. 104,133 |. ... 104,133 |...
00-1103128 .| CARY ... .08/11/2020 .. .28,074 |. ..28,074

00-1103137 ...

BEAVERTON ...

06/01/2020

..... 157,842 ).

.. 157,842 |...
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00-1103172 ... BENSALEM . 07/14/2020 ....35,422 |.

00-1103184 ... TIGARD .... 08/31/2020 IR .. 120,676 |.

00-1103187 ... ... |LOUISVILLE .. 11/23/2020 oo foeeeeiiiiis e [ 3,551,950 |.... ....39,338 |.

00-1103191 .. | SOMERSET .. .10/30/2020 .. . 11,736,290 |. .62,155 |.

00-1103195 .. | PHOENIX ... .10/30/2020 .. 6,713,850 |. .33,629 |.

00-1103200 . | MOUNT PLEASANT 12/15/2020 .. 9,803,042 |. .54,604 |.

00-1103201 ... SHORENOOD HILLS .... {1 P A RN 12/09/2020 ...3,748,469 |.... ... 22,593 |.

00-1103204 ....oeeeeeeeemeeeeeeenn [NORFOLK e feeeeeeeeeeen VA [ e 12/01/2020 . 16,400,000 |.... ... 83,778 |.

00-1103210 ... SAN DIEGO ..vvevvvvinieeceiiiieeeccvniinns Jevvnneneeeeeennn CAices e e s 12/22/2020 JUR N 5,491,654 |.... ....63,368 |.

00-1103212 ... SIMPSONVILLE ...eeeeeeeeeeeeenieeeeeenn Jeemmmneeeeeenes SO e s e 03/31/2021 [ IO 10,977,313 [.... ....83,812 [ .

00-1103214 ... MANCHESTER ....oovvvvvinnieiiiiiineeeeinnns Jevvnnnneeeennnns Cleciicciiis [ e s 12/14/2020 JUR N 8,349,074 |.... .. 147,436 |. ... 147,436 |...

00-1103219 ... PRINCETON ...eeeeeeeeeeeeeemneeeeeenn Jeemmmeeeeeeeee N o e e 01/15/2021 [ IO 21,499,580 |.... 137,663 |. ... 137,663 |...

00-1103222 ... JACKSONVILLE ..oeeiviiiieiiciiineeeeeenn Jevvneneeeeeenen Flen e s 12/16/2020 [N I 47,000,000 |.... 170,527 |. ... 170,527 |...

00-1103225 ... 03/01/2021 N 22,762,145 |.... .. 399,591 |. .. 399,591 [...

00-1103226 .. | GREENF [ELD L .02/18/2021 .. 22,022 |.

00-1103227 .. | SCOTTSDALE .. . AZ. .08/01/2021 ..

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

00-1103232 ... SAN DIEGO ..eeeeeeeeeeeeemnieeeeeennies Jeemmmeeeeeeenes CAeccc e s e 04/08/2021 .....

00-1103243 ... (612101212 ) RNl F R AU R 04/22/2021 .....

00-1103249 ... RANCHO CUCAMONGA ....evveeeeeeeenneeeeeen feemmmneeeeeenns CAecccc [ s [ 05/04/2021 .....

00-1103262 ... TRVINE ©oviiiiiiiniciiniineevinniinneees feevvninneeeennns A e e e 04/30/2021 .....

00-1103263 ... CORONA .o eeeee e e eeeme e eeeennes Jeemmmeeeeeeenes CAe s [ s e 06/21/2021 .....

00-1103268 ... SUNNYVALE ..oiiiiiieeccriiieeeceiiiins Jeevneneneeeines Tevnnnnvcininns oo e [ 06/07/2021 .....

00-1103275 ... BRISTOL ..ieeveeeneeeeemnneeeeermmnieeees Jeemmmeeeeeemnees TNececces o s e 06/24/2021 .....

00-1103276 ... CONYERS 07/16/2021 .....

00-1103277 .. | SAN FERNANDO 08/10/2021 ..

00-1103278 .. | JEFFERSONVILLE .08/26/2021 ..

00-1103279 .. |ELKRIDGE . .06/28/2021 .. . 11,670,989 |.

00-1103282 .. |LEHI . .06/03/2021 .. ..21,943,462 |.

00-1103285 .| CINCINNATI .08/05/2021 .. | 9,149,457 |. . 98,081

00-1103287 ... RIDGEWOORD .. 07/14/2021 [N I 30,499,086 |.... .. 167,893 |...

00-1103288 ... W IMAUMA 06/30/2021 [ IO 14,045,462 |....

00-1103294 ... CINCINNATI .. 08/23/2021 [N I 19,308,532 |....

00-1103300 ... FAIRHOPE 07/09/2021 [ IO 14,858,322 |....

00-1103301 ... MESA ... 08/05/2021 JUR R 3,714,704 |....

00-1103304 ... DRAPER 09/03/2021 [ P 3,818,493 |....

00-1103312 ..|ST. LOUIS .08/05/2021 .. . 30,084,798 |.

00-1103313 .. | NASHVILLE .09/01/2021 .. 5,720,078 |.

00-1103318 .. | OAKLEY ... 1170572021 .. ..54,742,324 |.

00-1103319 .. | PLAINVILLE ... 10/01/2021 .. . 14,589,913 |.

00-1103324 . | CARSON ... .. 1171072021 .. 44,875 |.

00-1103325 ... LOS ANGELES ... 11/10/2021 R IO ....34,643 |.

00-1103326 ... SANTA ANA ... 08/17/2021 [l R 6,179,252 |.... ....36,905 |.

00-1103327 ... 12/10/2021 12,428,145 |.... .. 13,733 .

00-1103328 ... CHATTANOOGA . 09/09/2021 ....58,397 |.

00-1103334 ... CINCINNATI .. 11/23/2021 . ....50,203 |.

00-1103337 ... CINCINNATI .. 11/23/2021 16,107,207 |.... ....89,724 |.

00-1103339 ... DES MOINES .. 08/31/2021 11,062,305 |.... ....62,165 |. .

00-1103340 ... GARDEN CITY ... 11/19/2021 14,169,202 |.... 107,39% |. .. 107,39 |...

00-1103343 . | GREENBORO 1170472021 .. . 29,129,630 |. 170,071 |.

00-1103348 ... SALEM .. 11/18/2021 ...7,629,730 |.... ..47,571 .
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00-1103349 ... CHARLOTTE 10/07/2021 B 44,802,284 |.... .. 271,964 |...
00-1103351 ... GRANDVIEW HEIGHTS . 10/15/2021 oo e [ 5,384,704 |....
00-1103356 ... CINCINNATI 171972021 oo e 15,069,114 |....
00-1103359 .. | PORT JEFFERSON 12/02/2021 .. 7,000,000 |.
00-1103361 .. [ MEMPHIS ... 1170472021 .. 4,889,748
00-1103376 . | BEAVERTON .09/29/2022 .. 9,967,138
00-1103377 ... LINCOLN 11/30/2021 oe ferrennnnn.9,578,142 ...
00-1103387 ... ADAIRSVILLE ... 02/09/2022 JU 19,262,694 |....
00-1103403 ... 03/15/2022 JO 12,527,978 |....
00-1103434 ... EVERETT 04/28/2022 JU 16,471,965 |....
00-1103435 ... NAPA ... 09/01/2022 B O 5,618,568 |....
00-1103476 ... HUNT INGTON BEACH ... 08/01/2022 23,016,073 |....
00-1103477 ... REDWOOD CITY 08/01/2022 14,201,407 |....
00-1103480 ... DALY CITY ... 08/01/2022 22,526,369 |....
00-1103481 .. | MODESTO ... .08/01/2022 .. . 14,201,407 |.
00-1103488 .. | HOUSTON .08/25/2022 .. 9,699,230 |.
00-1103493 . | CLAYTON ... .09/22/2022 .. ..19,451,993 |.
00-1103495 ... MELVILLE . 10/21/2022 31,263,861 |....
00-1103505 ... FARMERS BRANCH 10/20/2022 [ 2,752,765 |....
00-1103519 ... 01/31/2023 B 44,519,911 |....
00-1103523 ... ELMHURST .. 02/15/2023
00-1103526 ... NEW YORK . 11/20/2023 JU 25,666,358 |....
00-1103529 ... STATEN ISLAND . 11/20/2023 JO 13,869,308 |....
00-1103530 ... 11/20/2023 [ O 4,453,754 |....
00-1103531 ... 11/20/2023 B O 5,049,511 |....
00-1103581 .. | PHILADELPHIA .06/28/2023 .. . 23,201,461 |.
00-1103588 .. | MOUNT PLEASANT 1172172023 .. 6,988,468 |.
99-0000097 .. | ANN ARBOR ... .02/11/2022 .. . 23,146,551 |.
99-0000103 .. | PHILADELPHIA .10/19/2022 .. . 15,128,005 |.
99-0000105 .| SANTA FE SPRINGS .04/28/2023 .. ..33,264,145 |.
99-0000108 ... BELTON 02/03/2023 .....
99-0000110 ... SAN ANTONIO . 06/15/2023 ...
99-0000116 ... HOLLYWOOD ... 08/22/2023 .....
99-0000117 ... SAVANNAH ... 08/31/2023 .....
99-0000118 ... SAN DIEGO ... 08/24/2023 ...
99-0000121 ...evvveiiiiiiiiiinnnees PHOENIX evvvvvvvieiiiiiiiiiiiiiiiiiiininnnnns 11/01/2023 .....
0299999. Mortgages with partial repayments 4,574, 166,587 44,101,162 44,101,162
0599999 - Totals 4,746,443,759 215,836, 147 215,836, 147
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Ares Capital Europe V Wilmington . .|Ares Management .... ....06/09/2021 ... 2 L 11,322,232 |... .. 1.370
Blue Ocean Income Fund II1 LP . New York EnTrust Global .. .. 11/07/2023 . .2 0.450
Centric Brands L.P. ........... Columbus . Ares Management .... ..02/06/2024 . .2
.. |HPS Specialty Loan Fund V, L.P. New York ... .[HPS Investment Partners .. .|....01/2572021 ... |...... 2
.. |HPS Specialty Loan Fund V-L, L.P. .. New York .[HPS Investment Partners . )....01/25/2021 ... |...... 2
..| 1CG Senior Debt Partners Fund 5 .... Grand Duchy .. ...| Intermediate Capital .... .|....06/08/2023 ...[...... 2
.| OBDC Senior Loan Fund LLC .. |New York ... .|Blue Oul L|..0772172021 L. 2 . .
..|Vista Credit Opportunities Fund I, L.P. .. [Wilmington . . .|Vista Equity Partners .. ...05/10/2017 ... |...... 2 ... 1,020,676 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 641,171 11,560,502 62,192,651
....................... Advent Global Technology Il, L.P. .ccevviiiiiiiniiiiiiiiiiievnnennn... | Grand Cayman Advent International .......ccocevveeriviiiiiiiiiiiiiineiiineiinee e vevvnees o e [ B e [ 132,01 s .. 1,929,333
.. |Advent International GPE X, L.P. ..ccevvrrrinnenneannnns . |Grand Cayman . .[Advent International .........coooeveeniiniiiiiiiieiieieiieeees feeeeei s i e s e ....604,972 6,433,669 |...
.|Alplnvest Co-Investment Fund (Onshore) VIII, L.P. . Wilmington .... .[Alplnvest Partners ... 1071172021 ... |...... ... 735,638 ... 497,464 |...

.| Ampersand 2023, L.P. ....cccceuiiiinnnnnnn
.. [Azurite Co-Investment Partners, L.P.
.|BIF 1V Renewable Sidecar-B, LP

..[Blue Owl GP Stakes IV US Investors LP
..|Blue Owl GP Stakes Stargate Cayman LP
..|Blue Owl GP Stakes Stargate U.S. Il LLC ..
.| BPEA Private Equity Fund VIII, L.P. ..
. [Brookfield Infrastructure Fund IV ....
. [Brookfield Infrastructure Fund V ...
.. | Campus Co-Investment, L.P. ........
. |EnCap Energy Transition Fund I-A, L.P. .

..[GTCR (W-1) Investors, L.P. .
..| GTCR Fund XI1, L.P.
..| GTCR Fund X111
..|GTCR Strategic Growth Fund I, LP
..|H.1.G. Europe Middle Market LBO Fund, L.P.
.. |HPS Strategic Investment Partners V, L.P.
.[L Catterton IX Offshore, L.P. ...............
. |Landmark Equity Partners XVI,

.. |Peppertree Capital Fund VIII, L.P.
.. | Peppertree Capital Fund X, LP .
..|PPC Il LP
..|Public Pension Capital, LLC ....
.|Silver Lake Partners VI, L.P. .

Blackstone Infrastructure Partners (Supplemental Account I1) L.P.
Blue Owl GP Finance Investors (US) LP ..
Blue Owl GP Stakes 111 Co-Invest Moonrise LP ..

EQT Infrastructure V
Falcon Co-Investment Partners, L.P. ..
Global Infrastructure Partners IV, L.P.

MBK Partners Fund V
Mercato Partners Traverse IV GP, L.P. .....

Northleaf Infrastructure Capital Partners (US) I11 LP
ORCP Il Triton Co-Investors, L.P. ...
Peppertree Capital Fund IX, LP ...

Silver Lake Partners VII, L.P. ..ccccvvvuviinininiiiiiiiiiiiiiiiiiiinnnnns

. [Chicago
. |Grand Cayman .

Boston
Wilmington

Toronto ..
New Yor
Dover .
New York
New York ...
Wilmington ....
Wilmington ....
Hong Kong ..
Toronto
Toronto
Grand Cayman .
Hous ton
Stockholm
Dover .
New York
Wilmington

New York
New York ...

New York ...
Greenwich ..
Wilmington ....
Grand Cayman .

Salt Lake City .

Toronto ..
New York .
Chagrin Falls

Chagrin Falls ...
. |Chagrin Falls ...

Dover
New York ...
Wilmington .

Wilmington

..| Ampersand Capital Partners .
.|Clearlake Capital
..|Brookfield Asset Management ...

..|Blue Oul ..
..|Blue Oul ..
..|Blue Oul ..
..|EQT Group
..|Brookfield Asset Management ...
...|Brookfield Asset Management ...
..|EQT Group
.|EnCap Investments .

.|GTCR ....

.|HIG Capital .
..|HPS Investment Partners ..
.|L Catterton
.|Ares Management ....

Blackstone ..
Blue Oul
Blue Oul

EQT Group
Clearlake Capital ..
Global Infrastructure Partners
GTCR ...
GTCR .

MBK Par tners
Mercato Partners ...

Northleaf Capital Partners
One Rock Capital Partners
Peppertree Capital Management .

.|Peppertree Capital Management ....
..|Peppertree Capital Management .
..|Pritzker Private Capital
.|PPC Enterprises ....
.|Silver Lake

Silver Lake

o |----07/12/2028 ...
+|[----03/15/2024 ...
...03/20/2020 ...

. |---.06/11/2018 ...
+[----03/04/2024 ...
. [----03/04/2024 ...
o |----04/27/2023 ...
. |---.11705/2019 ...
. [---.08/10/2023 ...
. |----03/13/2024 ...

...04/72172021 ...

..05/04/2018 .

.+ [---.08/07/2021 ...
o |[----09/29/2022 ...
. |---.06/18/2021 ...
. [---.08/04/2022 ...
«[+---05/22/2020 ...

...12/06/2018 ...

..08/23/2021 .

o |---.01/27/2020 ...
o |----01729/2024 ...
- |--.-0072172021 ...
+[----05/10/2022 ...
.. |-...01/06/2021 ...

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

W W LW W LW W LWL WR LWL WWL WML WWLWLWWLWNWWWWLWwWW

.................. 1,537,697

270,062 |...
1,709,141 |...

.. 1,053,822 |...

...800,250

.... 124,170
.... 486,424

2,089,004
8,085,510
1,012,400

3,287,870

1,849,735
1,804,581
4,624,183

2,725,000

.................. 5,962,303

12,252,320 |...
..12,310,308 |...
...920,556 |...
.. 2,337,199 |...

9,666,250 |...
...800,000 ...
.. 2,384,257 |...

7,430,525 |...
... 148,402 |...
1,998,477 |...
4,400,126 |...
... 2,505,212 |...
..28,148,611 |...
....55,000 ...
... 3,794,722 |...

...646,000 |...
..37,800,000 |...
...908,889 |...
3,880,680 |...
...403,101 |...




1'€03
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.[Siris Partners IV, L.P. .ccviiiiiiiiiiiiiiinnes New York ... .|8Siris Capital ....03/15/2019 ... ....770,372 ... 86,397 |...
Sound Point Strategic Capital Fund |1, LP Hackensack . Sound Point Capital ..... ..07/14/2023 . .. 11,600,644
Temple Holdings | LP .... Dover .... Whitehorse Liquidity Partners ..07/29/2022 . 131,025

..| Thanos Sidecar LP Toronto .. ...|Brookfield Asset Management .|....11/09/2023 ...
.. | TPG Healthcare Partners 11, L.P. .ooeirinieeeiiiiiiiieieennns Fort Worth . ..| TPG Capital ... .|....08/17/2023 ...
.. | TPG Heal thcare Partners, L.P. & Affiliated Partnerships .. ... |Fort Worth . ..| TPG Capital ... .|....10/01/2019 ...
.| TPG Partners IX, L.P. ooieniiiieeeeeeeeeeeeeens . |Fort Worth . ..| TPG Capital ... .|....09/27/2023 ...
..|TPG Partners VIII, L.P. & Affiliated Partnerships . Fort Worth . .| TPG Capital ... .|....10/01/2019 ...
..|VEEF I Co-Invest 3-A, L.P. ...... . |Wilmington .... .|Vista Equity Partners .. .|....06/09/2022 ...
.|Veritas Capital Fund VIII, L.P. . . |Wilmington .... ..|Veritas Capital .|....07/01/2022 ...
.|Veritas Capital Vantage Fund, L.P. ... Wilmington . .|Veritas Capital ...07/01/2021 ...

VFF IV Co-Invest 5-A, L.P. .......
Vista Equity Partners Fund VIII, L.P.
Vista Foundation Fund IV, L.P. .....

Dover ....
Austin
Dover ....

Vista Equity Partners
Vista Equity Partners ..
Vista Equity Partners ..

...10/30/2019 ...

...657,334

1,215,741 |...

..|Whitehorse Liquidity Partners III LP ... Wilmington . .[Whitehorse Liquidity Partners ... .

.. |Whitehorse Liquidity Partners IV LP Wilmington .... .[Whitehorse Liquidity Partners ... 1172572020 ... 2,079,612 |...

..|Yukon Capital Partners (IC) Parallel IV, L.P. Minneapol is .. .| Yukon Partners . |....12/30/2021 ... ... 159,437 |...

J|ZMC 111, LLP. . New York ... . |--..01/03/2020 ... ...229,532 |...
.| ZMC 1V, L.P. ... New York ... ...10/23/2023 ... .. 19,785,421 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 17,132,178 226,954,209
....................... 810 Grandview LLC .....ooooieueiiiiiiiiiiiee e eeieeeeeeeeeeeees [COIUTDUS 810 Grandview LLC ....ooooiiiiiiiiiiiiiiieee e [oeeeeee s eeeeeen |- 1171772023

.. | Almanac Realty Securities VIII, L.P . [Dover .[Almanac Realty Investors . . )....12/21/2018 ... ... 945,043 ... 6,769,855 |...

..|Ares US Real Estate Opportunity Fund I11, L.P. .. Wilmington . ..|Ares Management . |....04/15/2021 ... .... 106,051 .. 1,792,353 |...

-|Blue Owl Real Estate Fund VI . | Dover ... ..|Blue Oul .. o|e-o 1272172022 ... (1,162,856) .. 36,415,388 |...

..|Blue Owl Real Estate Net Lease Property Fund | .. . [Dover .... .Blue Oul .. . |....04/06/2021 ... ....558,276

.|BroadVail Fund Il1 Sidecar I, L.P. ...... Dover ... .|Broadvail Capital Partners .... ...05/24/2022 ... .... 318,674

BroadVail Growth Equity Fund II1, L.P Dover . Broadvail Capital Partners . .932,902 |..

| CSF I, LP ...
. |Dermody Properties Industrial Fund 111, LP .
.. |Dermody Properties Industrial Fund IV, L.P. ...
..|Divcollest Fund VI-A, LP
.. |Embrey Build-to-Rent Fund I, LP .
.. |FrontRange Co-GP Property Fund, LP .
..|GCDC NW, LP

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

. |Madison Realty Capital Debt Fund VI LP ....
.. |Mode!l Tobacco Development Group LLC ..
..|PCCP Equity IX, LP
..|U.S. Strategic Industrial Fund Il LP .

. |US Government Building Fund, LLC

CHRP X Moore Portfolio Co-Invest L.P .
Crow Holdings Realty Partners X, L.P.

GEM Realty Fund VII, L.P. ...
Harrison Street Real Estate Partners VII, L.P.
Harrison Street Real Estate Partners VIII, L.P
HSREP VII Co-Investment, L.P. ....
HSREP VII1 Co-Investment, L.P. ...

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

. [Dover .

Dover .
Dover .
Dover .
Dover .
Dover ....
Dover ....
Dover ....
Dover ....

Wilmington ....

Wilmington .

Dover .

Vienna ...

. | Dover ...
Delavare ...

San Antonio
Wilmington

.[Dermody Properties ...
..|Divco West Real Estate .
. |Embrey
..|FrontRange Capital Advisors ...
..|Affinius Capital
.| GEM Realty Capital ...

..|Madison Realty Capital
.[Model Tobacco Master Tenant LLC .

..|Nuveen Real Estate
.|Affinius Capital ...

Crow Holdings Capital Partners ..
Crow Holdings Capital Partners
CORE Spaces .
Dermody Properties

GEM Realty Capital ...
Harrison Street Real Estate Capital .
Harrison Street Real Estate Capital .
Harrison Street Real Estate Capital .
Harrison Street Real Estate Capital .

Affinius Capital ..iveeiiieiiiiiiiiiiiiiiis i

o |eeen 1272272022 ...
- |---.11/06/2020 ...
o |----02/18/2022 ...
. [----04/30/2021 ...
o |- 1272972023 ...
....04/15/2016 ...
..10/25/2021 .

..08/1172021 .
. |---.08/26/2022 ...
o[-+ 1072772020 ...
. |[---.08/8172017 ...
. |---.06/1072021 ...
....03/01/2019 ...
.12/02/2014 ...

. 1,239,977

....300,000

. 2,194,082

. 1,755,000
. 1,191,2%
... 323,274
..................... 318,727

13,251,104 |..
3,225,016 |..
.448,221 |..
.563,342 |..

. 2,869,875 |..
115,385 |..
.175,000 |..
.. 42,254 |..
..91,782 |.

.. 11,774,984
6,894,246

.. 12,423,338

...2,819,207 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.|Walton Street Real Estate Fund VIII, L.P. Wilmington . .[Walton Street Capital .. ....05/18/2016 ... 6,136,449 |... ..1.140
Waterton Residential Property Venture X111, L.P. Dover . Waterton ..11/03/2017 . 150,451 1.630
VWaterton Residential Property Venture XIV, L.P . Dover . Waterton ..12/10/2020 . ...576,831 0.430
. | Waterton Residential Property Venture XV, L.P. . [Dover .... .| Waterton .. ... 12/21/2022 ... ...711,520 .. 13,407,622 |... ..1.000

2199999 Jomt Venture Interests - Real Estate - Unafflllated

52,789,216

210,071,570

XXX

- INREL (WLIC), LLC .

..05/02/2016 ...

..|Nationwide Life Insurance Company ....

.. 25,480,114

100.000

2299999 Joint Venture Interests - Real Estate - Affiliated 25,480,114
.| Pretiun Residential Credit Annex Fund, L.P ..ovovovovrecrecesenienias [New YOrk woeovevisiesiesiesesesenenenes [ WY, R | |77 A e [ A 60,000,000 [oroveovenvenn. 10.000
2399999 Joint Venture Interests - Mortgage Loans - Unaffiliated 15,000,000 60,000,000 XXX
....................... [Sugar Creek Housing Tax Credit Fund LLC GA 2023 .......cococcoereeee | WebSter Groves ..oooooeooriorcorrorercones Jooeres M0:oerseeree | SUgAr Creek ReaIty LLC wovvovvovovesieeressesssssneenossossones Joonenrers ceomronee Joes10/05/2028 wv. forverus vovmne foovuesseneeseessenseneenenes oononsensnsnessees 314,235 [oouereoreossressssossossones |oeessessossensenseseaseenense Joresesseesseeens 10000
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 314,235 XXX
....................... [Oaktree Lending Partners Feeder .......cocoocooiorcorcercersressesresnesee |LOS ANGEIES wevververeereersseoresressessesees orreres ORevesneenee] OaKEree Capital Management ......ooooeooeesesescorossoresnes Joovenrers cesveonee |oees02/26/2028 wv.fovwere Zuverorsuesreneenenerses 525,000 |oovesvesvessesnessesnonnonone Jooeeseoseesanenssosnessenes |ooeseessonsenencs 4,725,000 [rorrrreereerer. 0.040
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 525,000 4,725,000 XXX
6099999. Total - Unaffiliated 18,298,349 94,849,635 563,943,430 XXX
6199999. Total - Affiliated 25,480,114 XXX
6299999 - Totals 18,298,349 120,329,749 563,943,430 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
Alcentra European Direct Lending Fund 1
................... (fka: Clareant) ....ooveeeeeereeeereneeeneerenes [KITCHDEG wovveviieierieririeees fooveee LU | DESEEIBUETON 1o [2.00/17/2015 .. |....03/07/2024 ... |.c.. 1,205,768 [.ovoveviiries fooeieieieiiie [oeeieieiieienns oo foeeieieieies [oeeeeiieiiis [o0r 1,295,768 ... 1,295,768 [o.voveeeieiens forveeerieeiees Joereeeieieees oo
Alcentra European DLF Investor Feeder LP St. Heilier, Jersey (Channel
................... (fka: Clareant) ....ocveveeeeerereereseereneeenes [ 1812008) eoveirieiriesiieeins Distribution L 11/18/2014 ] 01/17/2024 [ 257,077 o [ oo e oo oo e 257,077 [0 257,077 [ oo oo o
Ares Capital Europe V . |Wilmington .... .[Distribution . ....06/09/2021 ...|....03/15/2024 ...|.....1,243,334 |... IR R 1,243,334 |.....1,243,334 |...
Ares Private Credit Solutions, L.P. .......... [Wilmington .... .[Distribution . ....06/23/2017 ...|....02/16/2024 ...|.... 1,509,805 |... wee |-... 1,500,805 |.... 1,509,805 |...
Guggenhein Private Debt Fund 2.0-1, LLC ..... Wilmington . .[Distribution . ...06/03/2016 ...|....02/06/2024 ...|.... 1,021,026 |... veee |-een 1,021,026
HPS Specialty Loan Fund V, L.P. ... New York . .[Distribution . .02/28/2024 ... |.... 1,650,000 . |-... 1,650,000 |..... 1,650,000
HPS Specialty Loan Fund V-L, L.P. New York . .[Distribution . .02/26/2024 .. 480,000 ..480,000 [.
ICG Senior Debt Partners Fund 5 . Grand Duchy . |Distribution . .03/28/2024 .. 708,222 ..708,222 |.
Newstone Capital Partners I11, L.P. Wilmington . .|Distribution . .03/13/2024 .. 2,732,220 .. 2,732,220 |.
Oaktree Opportunities Fund Xb, L.P. Grand Cayman . . |Distribution . . .03/19/2024 .. .634,656 . |-......634,656 |.
0BDC Senior Loan Fund LLC .. | New York .[Distribution . ....07/21/2021 ...|....03/29/2024 ...|.... 7,125,000 |... o .. 7,125,000
................... TCH Direct Lending VI1 LLC ......c.ccveneen.ne. |Los Angeles Distribution ...05/14/2018 ...|....02/16/2024 ...|..eee 36,405 [oovoviiiiiiens oo e oo o i [, 36,405
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
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
................... Vista Credit Opportunities Fund I, L.P. ... |Wilmington .........coeeeeeeeeeees founnnnn DELL | Distribution oo 122.05/10/2017 .. ....02/09/2024 ...

1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated

€'e03

Alplnvest Co-Investment Fund (Onshore) VIII,
................... L.Po iiiiiiiieieveineeveeeieeenieeennnens | Wi Imington
BIF 1V Renewable Sidecar-B, LP Toronto
Blue Owl GP Stakes IV US Investors LP New York .
Blue Owl GP Stakes V US Investors LP New York .
Brookfield Infrastructure Fund IV . Toronto ..

Distribution ....10/11/2021 ...|....01/19/2024 ...
. |Distribution . ....03/20/2020 ...|....03/25/2024 ...|.
.|Distribution . ..06/11/2018 . .03/29/2024 ..
.|Distribution . ..10/28/2022 . .02/07/2024 ..
Distribution . ..11/05/2019 . .03/25/2024 ..

JR IR 699,058 |....... 699,058 |...

Brookfield Infrastructure Fund V ... ... | Toronto [T IO ... |Distribution . ....08/10/2023 ...|....03/27/2024 ...|. 699,058 |... .. I R .
EETF Sidecar |, L.P. ..ocoviiiiiiiiiiiiecins New York .ooooeevviuveennniiinnnns Distribution ...04/21/2021 ...|....02/26/2024 ...|....... 258,974 . e | e e e e 258,974 |....... 258,974 | | | [
EnCap Energy Transition Co-Investment Fund

I=A, LPo New YOrk ....eevvvvvevnnnnnnnnnnnnns Distribution
EnCap Energy Transition Fund 1-A, L.P. ...... |Houston .. .|Distribution .
Falcon Co-Investment Partners, L.P. .......... |Dover .|Distribution .
FP Solar Finance LP . |New York ... .|Distribution .
Fundamental Partners |11, L.P. .. |Wilmington . .|Distribution .
Global Infrastructure Partners IV, L.P. .... |New York ... .|Distribution .
GTCR Fund XI1, L.P. wiiiiiiiinnnnnns New York . .|Distribution .

....04/2172021 ...|....02/26/2024 ...
....04/21/2021 ...|....02/26/2024 ...|.
....02/15/2022 ...|....03/20/2024 ...|.
....07/30/2020 ...|....02/29/2024 ...|...
....05/18/2017 ...|....02/29/2024 ...
....10/23/2019 ...|....02/02/2024 ...|.

..05/04/2018 . .02/23/2024 ..

... 3,927,208 |...

H.1.G. Middle Market LBO Fund IV LP . Miami .. .|Distribution . ..09/29/2023 . .03/25/2024 ..
Hyland Holdings I, LP ........ Wilmington . .|Distribution . .. 12/27/2023 . .03/28/2024 ..
1CG Europe Mid-Market Fund Grand Duchy . |Distribution . ..04/09/2020 . .01/30/2024 .. .(11,475) (11,475)
KH Aggregator LP .......ceuneen Wilmington . .|Distribution . ..11/25/2020 . .03/26/2024 ..

....12/06/2018 ...|....01/29/2024 ...|.
....12/20/2021 ...|....02/14/2024 ...|.
....06/02/2023 ...|....02/14/2024 ...|.
...06/29/2021 ...|....03/28/2024 ...|.

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

Landmark Equity Partners XVI, L.P.
NB Specialty Finance Fund Il LP
NB Specialty Finance Fund |11,

. [Wilmington ....
Wilmington ....
Wilmington ....

Nirvana Holdings | LP ... | Dover .|Distribution . A

ORCP Il Triton Co-lInvestors, L.P. . |New York . .|Distribution . ....08/29/2021 ...|....03/11/2024 ...|. . R
ORCP IV Capripack Co-Investors, LP ... Vienna . |Distribution . ....12/21/72023 ...|....03/31/2024 ...|....... 81,383 |oueriiiiiiiiies [ Jerineiieine oo fee e [ 81,383 e [ (81,383) P (81,383)|...
Porcupine Holdings LP Dover .. .|Distribution . ...12/29/2021 ... |....02/29/2024 ...|.

...05/10/2022 ...|....03/20/2024 ...|.

Public Pension Capital, LLC ....cceuvvrunennnns New York ... A
..05/23/2017 . .03/08/2024 ..

Riverside Strategic Capital Fund I, L.P. New York .

.|Distribution .
.|Distribution .

1,561,893 .. 1,561,893 |.... 1,561,893

Silver Lake Partners VI, L.P Wilmington . .|Distribution . ..01/06/2021 . .01/22/2024 .. .. 16,355 16,355 |. . 16,355
Siris Partners 1V, L.P. ........ .. |New York ... .|Distribution . ..03/15/2019 . .03/12/2024 .. .. 26,530 . ... 26,530 |. . 26,530
Sound Point Strategic Capital Fund Il, LP .. [Hackensack . . .|Distribution . ....07/14/2023 ...|....02/16/2024 ...|.... 4,305,613 |... .. R coee |-... 4,305,613 |.... 4,305,613 |... R .
................... Thanos Sidecar LP ..........ccoovceeeeeernncnnns [TOronto .eeeeeiiiiiiiiiiiiiiiins Distribution ...11/00/2023 ... |....08/27/2024 ...|....... 295,391 |oceeiiiiiiiiis Jooriiieeiiiis e e oo [ [0002205,391 [0 205,391 [ e e e
TPG Healthcare Partners, L.P. & Affiliated
................... Partnerships .........cocceeeeeeiiiueeeennnneeens [Fort Worth oo [ TX | Distribution oo 2201070172019 L0 ...03/21/2024 L. 6,051 [oeeiiiiies oo o e e e [ 6,051 | 6,051 | e | [
TPG Partners VIII, L.P. & Affiliated
Partnerships .........oocceeeeeeiiiiiineneeiinnns Fort Worth .... .|Distribution . ....10/01/2019 ...|....03/29/2024 ...|.
Whitehorse Liquidity Partners I11 LP ........ Wilmington .... .|Distribution . ....10/30/2019 ...|....03/27/2024 ...|.
Whitehorse Liquidity Partners IV LP . ... |Wilmington .... .|Distribution . ....11/25/2020 ...|....03/27/2024 ...|. .
Whi tehorse Liquidity Partners V LP ........... [Wilmington .... . ....|Distribution . .. |....02/25/2022 ...)....03/28/2024 ...|. .. .. R [T P 150,333 |....... 150,333 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliate 86,478,238 86,478,238 | 90,312,678 (92,858) 3,834,440
Ares US Real Estate Opportunity Fund 111,
................... LPe e [ Wi Imington L [ DB Distribution Lo [222.04/15/2021 L L002/02/2024 e 113,399 [ e e e e e [ 118,399 | 118,399 | i e [
Bell Institutional Fund VII, LLC .. Dover .. .|Distribution . ....10/30/2019 ...|....01/30/2024 ... |........ 33,679 [oeviiiiiiiiiis i e v e i feeee 33,679 |........ 33,679
Bell Value-Add Fund VIII, L.P. ..... Dover .. .|Distribution . . 11/28/2022 ... |....01/30/2024 ... | s 11,894 | i [ [ [ e et 11,89 |........ 11,894

................... Blue Owl Real Estate Fund VI ................... [Dover Distribution ... 12/21/2022 ...|....02/15/2024 ...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
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
Blue Owl Real Estate Net Lease Property Fund
| .|Distribution . ....04/06/2021 ...|....08/31/2024 ...|....... 156,542 |... P F 156,542 |....... 156,542 |...
Centerline High Yield CMBS Fund II, LLC ..... Irving ... Distribution . ...06/28/2004 ...|....02/02/2024 ...|. .. 62 ...
Dermody Properties Industrial Fund IV, L.P.
........................................................................... DOVEr eeeieeeeieeeeeeeiee e Distribution ....12/22/2022 ...|....03/08/2024 ...|...... 123,844 [o.oooiiiiiiiiiis e oo e e e [ 128,644 | 123,644 [ e e
GEM Realty Fund VI, L.P. . . [Wilmington .... .|Distribution . ....04/15/2016 ...|....08/27/2024 ...|c...... 845,126 [.ooooiiiiiiiiins Joniiiii [ e [ e [ 645,126 |....... [SEIS T L R ER R
Helios Devco LLC Washington ... .|Distribution . ....05/23/2018 ...|....03/31/2024 ...|..........9,956 |...
Nationwide Sol 1LLC .... Washington ... .|Distribution . ....07/21/2016 ...|....01/30/2024 ...|..........4,312 |...
Nationwide Sol 2 LLC .... .. |Washington . .|Distribution . ..07/19/2017 . .01/30/2024 .. .. 29,850
Walton Street Real Estate Fund VIII, L.P. .. [Wilmington .... .|Distribution . ...05/18/2016 ...]....03/07/2024 ...|. (475,477 |..
Waterton Residential Property Venture XI11,
................... LPe e [ DOVEr e e DEaa | Distribution L |22 11703/2017 L LL.01/3172024 ... 442,507
Waterton Residential Property Venture XIV,
................... L.P.. .|Distribution . ...12/10/2020 ...|....03/31/2024 ...|. ........ 16,274 [........ 16,274
Water ton ,
................... LP. tiiiiiiiiiiiiininccieieneeeeeeens [DOVEN i e DB | Distribution s 22 12/21/2022 L L..02/22/2024 L 70720 i L e L e L e 1721 [ 1721 | L e i
2199999. Joint Venture Interests - Real Estate - Unaffiliated 2,130,896 2,130,896 [ 2,121,002 (9,8%) (9,8%4)
................... |Pretium Mor tgage Credit Partners |, L.P. ... |Wi|mington | DE.........|Dislribution |....03/19/2015 ...|....03/15/2024 ool 126,366 ... (8,663,035)]...cvvvvveiiinns Joveeeeeeeeeenens foveeeeeeeeeeee [0 (8,663,035)).000vveveeeee, | (8,536,669))........ 58,189 [.......oooueen. |.... 8,594,858 |.... 8,594,858 |................
2599999. Joint Venture Interests - Other - Unaffiliated 126,366 (8,663,035) (8,663,035) (8,536,669) 58,189 8,594,858 8,594,858
Ares Private Credit Solutions Il (Sub Debt) ‘ | ‘
........................................................................... Wilmington ......ccooeeeeeeeennnnns fewennnns DEeeeeeeco [ Distribution oo |22 1171672021 L1)....02/29/2024 ... |....... 154,654 |..ooovueieiiiis Joeneeennnnns ooremnnnnnenene fonnneeeeeennnnns fooreennnnneeenn foonneeeeennnnnes Joeeenn. 154,654 [ 154,654 |ooovnneniiiinnn fooneeiiiiiis v foeeeiiiiis
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 154,654 154,654 154,654
6099999. Total - Unaffiliated 107,677,680 (8,663,035) (8,663,035) 99,014,645 | 111,434,049 (92,858)] 12,512,262 12,419,404
6199999. Total - Affiliated
6299999 - Totals 107,677,680 (8,663,035) (8,663,035) 99,014,645 | 111,434,049 (92,858)] 12,512,262 12,419,404
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TX-6 ......... U S Treasury Bond  4.250% 02/15/54 ......ccieeemmiiieieiiniie e eeeeeee e eeeenne e eeennnnes | ceveriniinenns fennid 03/06/2024 ..... Bank of America BISD DEaler ........cceeeuuieieimmniieeeeeenies e e eeenne e e e eennne e e e eeennneeeeennnnnns [eeeeennnnaereermnnnaaeeeennnnnaeees Joeernnnnnneeeennnnannes 9,005,098 | 5,000,000 |... . 12,260 1.4 ... .
912810-TZ-1 ......... U S Treasury Bond ~ 4.500% 02/15/44 .......ccovvuniiiiiiiiiiiiiiiiiinncccci e | eeeeeeniineens ol 03/06/2024 ..... L0 " R KOO 1 1 8L 8 EO . 5,000,000 |... . 12,981 [1.A ...
91282C-JZ-5 ......... US Treasury Bond ~ 4.000% 02/15/34 .....ccemmmeieieieiiiieeeeeeee e ee e e eenne e eeennneeeeee | ceveviniinnnes feennid 03/06/2024 ..... Morgan Stanley & Co LLC ....10,000,000 |... . 23,077 [1.A ...
912820-KC+4 ......... US Treasury Bond  4.250% 02/28/31 .....ciiiiiiuuniiiiiiiiiiiiiiiiiiiiniiiiiinnsneriesensnsserssnnnnss | aeeeressnnnenes |oounnd 03/06/2024 ..... JP Morgan Securities LLC .... .. 15,111,974 ). .... 15,000,000 ... . 12,126 [1.A ... .
0109999999. Subtotal - Bonds - U.S. Governments 35,122,992 35,000,000 XXX
000000-00-0 .........[Turkiye Ihracat Kredi Bankasi Sr Nt  7.500% 02/06/28 .... D.. 02/13/2024 ..... Direct .... . 4BFE ..
000000-00-0 ......... Republic of EI Salvador Sr Nt  4.600% 01/20/32 D.. 01/05/2024 ..... Direct .... 3AFE e
000000-00-0 ......... Abu Dhabi Commercial Bank Jr Sub Nt Fix to Float  8.000% Perpet. ...... D.. 01/08/2024 Direct .... 5.B Gl
008281-BF-3 . ..|African Development Bank Jr Sub Nt Fix to Float 08/34 5.750% Perpet. D.. 01/30/2024 Direct . 1.DFE ..
059578-AK-0 . .|Banco do Brasil (Cayman) Sr Nt ~ 6.000% 03/18/31 .. D.. 03/19/2024 Direct .... 3.BFE ..
168863-EA-2 Republic of Chile Sr Nt  5.330% 01/05/54 D.. 01/22/2024 HSBC SecUrities USA INC ...iieeeeeeieieeieeie e e eeit e e e e e e e eeene e e e e eenne e e e e ernnnnaeeeernnnn [oeeernnnnnereermnnnaaeeeennnnnneeee [reernnnnneeeeennnnneeeeens 906,000 |oeeniiiiiiiiiiiinnis 1,000,000 |... 1.F FE
21987B-BH-0 Codelco Inc Sr Nt 6.300% 09/08/53 D.. 01/23/2024 L0 " R RS RPUPPRRY B [T 11 EO . 5,000,000 |... 2.AFE
90014T-AK-7 . ..|TC Ziraat Bankasi AS Sr Nt  8.000% 01/16/29 . D.. 01/08/2024 Direct . 4BFE ..
90015W-AM-5 . .| Turkiye Vakiflar Bankasi Sr Nt  9.000% 10/12/28 D.. 01/05/2024 Direct . 4BFE ..
984245-AX-8 YPF SA Sec Nt 9.500% 01/17/31 D.. 01/10/2024 Direct .... 5.C FE
ZF1001-83-2 Republic of Hungary Sr Nt  5.500% 03/26/36 D.. 01/03/2024 JP Morgan Securities LLC .... 2.BFE
2F2082-29-4 . Kingdom of Saudi Arabia Sr Nt  4.750% 01/16/30 . D.. 01/08/2024 HSBC Securities USA Inc .. .10,000,000 |. 1.EFE
ZF2082-35-1 . .|Kingdom of Saudi Arabia Sr Nt ~ 5.750% 01/16/54 . D.. 01/08/2024 JP Morgan Securities LLC . 7,000,000 |. 1E ...
ZF4868-28-6 Gaci First Investment Sr Nt  5.375% 01/29/54 ... D.. 01/22/2024 ..... JP Morgan Securities LLO .....iiieereuussieeimueuaseeennennaseerrnnnnnaseernnnnnsssennnnnnnsseernnnnnsseenne [seeennnnnnsseernnnnsseernnnnnsanee [eernnnnneseernnnnnaeee 1, 1923800 |rerrunnssreernnnnnneees 2,000,000 |... ... |1.EF
0309999999. Subtotal - Bonds - All Other Governments 41,395,358 42,280,000 176,566
419792-N6-9 ......... |Hawaii St Hawaii ST-GM-TXBL  5.298% 10/01/39 ...euiieiiuniiieeieiiiseaeereinn e e e eennnneeeeennas | ..................... 01/19/2024 ..... Suntrust Robinson HUMPIey INC ..iivvuiiiieiiiesieseeienneueseeennnussaeeennnnsaeeennnnnasaennnnnnaaaee  [oeseennnnnssseennnnnnsssennnnnnnnes [reeernnnnnsseennnnnnns 20,320,300 [..eevvnuniiaeennnnnns 20,000,000 f..ieerrinniiiiiiiiiaes 100,073 [1.CFE ..........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 20,320,300 20,000,000 100,073 XXX
59335K-FP-7 . . [Miami-Dade Seaport Rev Rev Bonds ~ 6.003% 11/01/36 .....oeeevimeniiieiieiiieeeeeeeieeeeeeeneeees | evvvvviiineens Jeennnd 01/05/2024 ..... Wells Fargo Securities LLC .... 2,431,445 | 2,300,000 |...
59335K-FQ-5 .. Miami-Dade Seaport Rev Rev Bond  6.053% 11/01/37 . 01/05/2024 Wells Fargo Securities LLC . 4,015,000 |.
59335K-FR-3 .. .|Miami-Dade Seaport Rev Rev Bond  6.063% 11/01/38 .....oieeimminiiieeiiiiie e eeeeenieeeeee [ evvviinieiennn feeend 01/05/2024 ..... Wells Fargo SecUrities LLC .oo.uuiiieieeeii e e e eeei e e e eeene e e e eene e e e e eenn e e eeennnns [eeeeennnnneeeeemnnnaaeeeennnnnnenes [reeennnnnnneeennnneneee 1,433,250 |oooiiiiiiiiiiiiiinns 1,360,000 |...
59335K-FS-1 ......... Miami-Dade Seaport Rev Rev Bond  6.224% 11/01/55 ...evvivuniiiiiiiiiieiiiiiieccecceiecvieeniee | eeeeenieenes o 01/05/2024 ..... Wells Fargo SecUrities LLC .ovvuvieuiiriiiiiiiiiiieciee e eni e enin e eri e enn e eeaneesineenns Joineenineerineersneerineenneennns Joevneerineennneennneens 9,300,000 |oeiiiiiiiiiiniinn. 5,000,000 |...
903201/-AG-8 ......... UPNMC Sec Nt 5.035% 05/15/33 ...eeuuuiieeinnuueeeeennniaaeeeennunsaaeennnnnsserennnnsaeennnnnnseseenns | seeerenssnnenes |oennnd 01/10/2024 ..... JP Morgan Securities LLC .. 15,059,550 ). ... 15,000,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 28,468,140 27,675,000
000000-00-0 ......... Stillwater Mining Co Sr Nt 4.000% 11/16/26 ......oeeeemeeieeeeeeeee e eeeereeeeeenee | ceevviniinnees feennid 01/05/2024 ..... 0] T3 PP FES PR EPRPRURRPP PP 2,068,859 |.eevvuuiieeiieiins 2,341,000
000000-00-0 ......... KOSMOS ENERGY LTD Sr Nt 7.500% 03/01/28 .....eevvniiiiiiiniiiiiiiiiiiniiiiiiinneeciiiieeeennnins | eeeeeenniieeens fonnid 01/05/2024 ..... Direct ....
000000-00-0 ......... Sierracol Energy Andina Sr Nt 6.000% 06/15/28 .........oieeeemmmiiieeemniieeeeeenrieeeeeeenees | cevvviniiinnens feennd 01/12/2024 ..... Direct ....
000000-00-0 ......... Fundamental Solar Finance LP Subordinated Note 10.500% 12/31/28 .........ocovvviiiviiiiiiiiiinns | eevvveenieenns |l 01/01/2024 ..... Direct .... .
000000-00-0 ......... Resorts World / RWLV Cap Sr Nt 4.625% 04/16/29 ...ccovenniiieiiiiiieeeeeeiee e eeeeennnes | cevvviniiinnens feennd 01/05/2024 ..... 0] =T U AR RPUPPRRRRRP ISPUPPTRRRRPPPPRRRRRPPPI : ¢ |11 (1 I FET 1,000,000 |...
000000-00-0 ......... Sasol Financing USA LLC Sr Nt 8.750% 05/03/29 ........ccevuviiiiiiiniiiiiiiiiiinineiiiiinneecnins | ceeeeennieeeees fonnd 01/12/2024 ..... T -+ 1 T Y 2,030,000 |...
000000-00-0 ......... Stillwater Mining Co Sr Nt 4.500% 11/16/29 .... ...01/05/2024 ..... 0L =T PR RSP PPPPPTRRPUPPPRRRURP ISPUPPTRRRRPUPPRRRURPPPR . |« 18 1 < T FEP R 1,046,000 ...
000000-00-0 ......... GUSAP 111 LP Sr Nt ~ 4.250% 01/21/30 ...01/30/2024 ..... Direct .... .. 3,150,000 |...
000000-00-0 . ..|Resorts World / RWLV Cap Sr Nt  4.625% 04/06/31 Direct .... ..400,000 |.
00138C-AX-6 . ..|AIG Global Funding Sec Nt ~ 5.200% 01/12/29 Bank of America BISD Dealer .10,000,000 |.
00175P-AB-9 . ..|Amn Healthcare Sr Nt 4.625% 10/01/27 ...... UBS Financial Services Inc . ..450,000 |.
00253P-AA-6 ......... AAR Escrow Issuer LLC Sr Nt 6.750% 03/15/29 ...covvvvnniiiiiiiiiiiiiiiiiiiieccccinceccviineeees | eeeeeennieeens ol 02/26/2024 ..... Various . .. 4,552,000 |...
00287Y-DT-3 ......... Abbvie Inc Sr Nt 4.950% 03/15/31 ...eiiieriieee e e e e e e eennneeeeee | e e 02/22/2024 ..... Various .... 15,013,962 |. .... 15,000,000 |...
013817-AK-7 ......... Alcoa Inc Nt 5.950% 02/02/37 .....ccvvvuniiiiiiiiiiiiiiiiiiinee e erceri e rnnnnnnes | ceeeeenniineens fonnnd 03/08/2024 ..... Barclays Capital Inc ... ....18,718,886 |. .... 18,067,000 |...
015271-BD-0 ......... Alexandria Real Estate Equity Sr Nt 5.625% 05/15/54 .....cccevmmeieeeiiiiiieeeeeeniieeeeceneees | cevvviniinnnns feennd 02/01/2024 ..... Goldman Sachs & COMPANY ....eevruuueeeemeeieeeeemnnne e e eeennne e e eeennnnaeeeeeennnaeeeennnnnaeeeernnnnaes eeeennnnaaeeeemnnnnneeeennnnnnenees Joernnaaereemnnnnannees 4,197,606 |...coveeeeneneeeeeenes 4,200,000 |...
01882Y-AE-6 ......... Alliant Energy Finance Sr Nt 5.950% 03/30/29 ......coeviiviriiiiiiiiiiiniiiiiiiiineeeciiinnnecenn | eeeeeenniieeens fonnid 01/23/2024 ..... Barclays Capital Inc .. 13,943,205 |. .. 13,500,000 |...
02147J-AE-8 .........[Countrywide Alternative Ln Tr RMBS Ser 2006-46 Cl A5  6.000% 02/25/47 ......ceevveemmmnieeeeenn | evvnniiiiiinnn feend 01/17/2024 ..... Interest Capitalization .. .
02343U-AJ-4 ......... [Amcor Finance USA Sr Nt 5.625% 05/26/33 ........ccevvuiiiiiiiiiiiiiiiiiiiiineecciiineeecvvinneees [ eeenineeeeeenn foend 02/14/2024 ..... Various ... 17,829,499 |. ... 17,349,000 |...
025816-DP-1 ......... American Express Co Sr Nt 5.098% 02/16/28 ......uiieeemeniieieeeeniieeeeeeeeeeeeeeenneeeeeennnns | cevvriniiinnnes Jeennid 02/12/2024 ..... RBC Capital Markets LLC ...ceeereueeeeeeeiie e e e eeie e e e eee s e e e eeee e e e e eesn e e e e eennn e e e eennnnnns eeernnnnneeeennnnaeeeennnnaerees Joernnnannneeennnaaeees 3,500,000 [eeeeeeemnnnaeeeeens 3,500,000 |...
02666T-AG-2 . .| American Homes 4 Rent Sr Nt ~ 5.500% 02/01/34 Various ......eeveeveiinnnnnns .50,003,664 |. .50,000,000 |.
030288-B#-0 . .| American Transmission Sys Sr Nt  5.130% 05/15/33 . Stonecastle Securities LLC . .. 5,865,540 |. ..6,000,000 |.
030288-C*-3 American Transmission Sys Sr Nt 5.630% 03/15/34 . KeyCorp ... 44,000,000 |. ... 44,000,000 |...
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0304011-BC-8 ......... American Water Cap Corp American Water Cap Corp  5.450% 03/01/54 ..ceeuieeenveenieeiiieeiiieenens | ceveeveiieiiins o 02/20/2024 ..... Us Bancorp Investments Inc .... 415,200 |. 419,000 |... 2.AFE ...l
030401-BD-6 ......... American Water Cap Corp American Water Cap Corp  5.150% 03/01/34 ....vvivunvivnniinniiiiiiiennnne | ceveeiiiiiiens o 02/20/2024 ..... Us Bancorp Investments Inc .... .... 31,559,005 |. ....31,660,000 |...
03165U-AA-6 ......... American Money Management Corp CLO Ser 24-30A Cl A1 6.994% 01/25/36 ......ooovvievinnnerrncc | ovviiiiiennns [ 01/12/2024 ..... Morgan Stanley & Co LLC .. ... 17,500,000 |. ....17,500,000 |...
03165U-AE-8 ......... American Money Management Corp CLO Ser 2024-30A Cl B 7.664% 01/15/37 .oovvvvivnnvivnniiinieenn | ceveeiiiiiies o 01/12/2024 ..... Morgan Stanley & €0 LLC ...ievuuiiruiiiiiiiii it et eri s era s enn s enisennnes Jorneerireri e e eenens e 2,250,000 |..eevunniiiiiiniinnnns 2,250,000 |...
03237C-AB-8 ......... AXIS Equipment Finance Ser 2024-1A Cl A2 5.380% 01/21/31 .....ooiiiiiiiiiiiiiiiiiiiiiieiiiciie | e [ 01/23/2024 ..... Bank of America BISD DEAIET ...cciiueeieiiiiiieiii et enes [ereeee e e e [eeeere e e 1,879,800 |...eevveeieeiiiiiens 1,880,000 ...
03762Y-AR-8 ......... Apidos CLO CLO Ser 2016-25A Cl A1R2  6.468% 10/20/31 .....cooiiiriiiiiiiiiiiiinniiiiiiieececiins | eeeeeeiieeees [ 03/14/2024 ..... RBC Capital Markets LLC ......ooiiiiiiiiiiiiiiiiiiii et ninnes [oreree e e enns [oreeeee e 6,500,000 [..ovveeeriiiininnnnnne 6,500,000 |...
03762Y-AT-4 ......... Apidos CLO CLO Ser 2016-25A Cl A2R2  7.118% 10/20/31 ..ocoiiuiiiiiieiiiiiiiee e | eeeeeiiiieenes [ 03/14/2024 ..... RBC Capital Markets LLC ... 13,000,000 |. ... 13,000,000 |...
043176-BF-4 ......... Arthur J Gallagher & Co Sr Nt  4.590% 06/13/33 01/03/2024 ..... Seaport Global Securities LLC ... ... 11,011,625 |. ....12,500,000 |...
05526D-BY-0 ......... BAT Captial Corp Sr Nt  5.834% 02/20/31 02/15/2024 ..... Barclays Capital Inc ....29,650,000 |. .... 29,650,000 |...
055328-AL-2 . ..|BCC Middle Market CLO Ser 2018-1A CI ATR  7.571% 04/20/36 . 01/31/2024 Citigroup ..cevvvvennnne .30,150,000 | .30,150,000 |
05555E-AA-5 . ..|Blackstonne Credit CLO CLO Ser 2024-1A Cl A 7.151% 04/20/36 .. 02/22/2024 SG Americas Securities LLC . . 13,750,000 | . 13,750,000 |.
056921-AA-7 . ..|Bain Capital Credit CLO Ltd CLO Ser 2024-2A Cl A1  6.834% 07/15/37 . 03/28/2024 Goldman Sachs & Company ... .33,700,000 | .33,700,000 |
056921-AE-9 ......... Bain Capital Credit CLO Ltd CLO Ser 2024-2A Cl B 7.314% 07/15/37 ....oovviiiciiiiiiiiiiiiinns | eeeiiiiiienes [ 03/28/2024 ..... Goldman Sachs & Company ... ... 16,450,000 |. ... 16,450,000 |...
06051G-MA-4 ......... Bank of America Corp Sr Nt Fix to FIt  5.468% 01/23/35 ......oeeviiiiiiiiiiiiiiiiiiiecciiiiiees | eeeeeiieees [l 01/18/2024 ..... Bank of America BISD Dealer ... ....21,428,000 |. ....21,428,000 |...
07336U-AB-9 ......... BBVA Bancomer SA Texas Sub Nt Fix to Float  8.125% 01/08/39 .......oeviiiiiiiiiiiiiiiiiiieeees | e [ 01/03/2024 ..... DL T SO OP SO OTT TR UURUUUTTTRO ROTTOURTTTOTRTT 2,050,000 [.evveeeeiiiineaannns 2,050,000 |...
073685-AK-5 ......... Beacon Roofing Supply Inc Sec Nt  6.500% 08/01/30 02/21/2024 ..... Various
08862H-AA-0 ......... Bankers Healthcare Group ABS Ser 2024-1A Cl A 5.810% 04/17/35 ... 03/06/2024 ..... Suntrust Robinson Humprey Inc
09031W-AE-3 ......... Bimbo Bakeries USA Inc Sr Nt ~ 5.375% 01/09/36 .. 01/19/2024 ..... Direct
096630-AK-4 ......... Boardwalk Pipelines LLC Sr Nt~ 5.625% 08/01/34 . 02/08/2024 ..... JP Morgan Securities LLC .... ....19,982,386 |. ....20,010,000 |...
097023-Cli-3 Boeing Co Sr Nt~ 5.805% 05/01/50 01/05/2024 ..... Goldman Sachs & Company .. 12,705,625 |. ..12,500,000 |...
103304-BV-2 . ..|Boyd Gaming Corp Sr Nt ~ 4.750% 06/15/31 ... 02/15/2024 Wells Fargo Securities LLC . ..480,633 |. ..526,000 |.
11766C-AA-2 . ..|Bryant Park Funding Ltd CLO Ser 2024-22A Cl A1  6.936% 04/15/37 .. 02/13/2024 JP Morgan Securities LLC . .88,850,000 |. .88,850,000 |.
11766C-AE-4 . .|Bryant Park Funding Ltd CLO Ser 2024-22A Cl B 7.416% 04/15/37 02/13/2024 JP Morgan Securities LLC . . 16,700,000 |. . 16,700,000 |.

14149Y-BD-9 .
14149Y-BN-7 . .
144285-AL-7 .........
15033B-AA-2 .........
15033B-AE-4 .........
17888H-AA-1 .........
17888H-AB-9 .........
194161-AB-5

207597-ER-2 .
210385-AE-0 .
000000-00-0 .
219023-AC-2 .
22757A-AA-4 . .
22966R-AF-3 .........
231021-AV-8 .........
231021-AX-4 .........
233853-AH-3 ..
233853-AV-2 . .
247109-J*-3 .........
25278X-AV-1 .........
25278X-Al-9 .........
20004C-AA-6 .
20004C-AE-8 .
20336T-AD-2 . .
29365B-AB-9 .........

..|Cardinal Health Inc Sr Nt
.|Cardinal Health Inc Sr Nt

..| Connecticut Lt & Pur Co 1st Lien
..|Constellation En Gen LLC Sr Nt

..| 20 Gates - Continental Warehou Term Ln Nt 1
..[Corn Products Intl Inc Sr Nt
.| Cross Mortgage Trust Ser 2024-H1 CI A1

.. |Daimler Trucks Finance NA Sr Nt
.|Daimler Trucks Finance NA Sr Nt

..|Elmuood CLO Ser 2024-1A CI A1
..|Elmwood CLO Ser 2024-1A CI B
.|Enlink Midstream LLC Sr Nt

4.900% 09/15/45 ...
5.125% 02/15/29 ...
Carpenter Technology Corp Sr Nt 6.375% 07/15/28 .
Cedar Funding Ltd CLO Ser 2024-18A Cl A 6.867% 04/23/37 ..
Cedar Funding Ltd CLO 2024-18A CI B 7.367% 04/23/37
Civitas Resources Inc Sr Nt 8.375% 07/01/28 ...
Civitas Resources Inc Sr Nt ~ 8.750% 07/01/31 ...
PERMIAN RESOURC OPTG LLC Sr Nt  5.875% 07/01/29
4.650% 01/01/29
6.500% 10/01/53 .....
9.27%% 04/28/26
6.625% 04/15/37 ..
6.085% 12/25/68

Cubesmart LP Sr Nt
Cummins Engine Co Sr Nt
Cummins Engine Co Sr Nt

3.000% 02/15/30
4.900% 02/20/29 ...
5.450% 02/20/54 ...
2.500% 12/14/31 .
5.000% 01/15/27 .
Delmarva Pur & Lt Co 1st Mtg Bond 5.240% 03/20/34 .
Diamondback Energy Inc Sr Nt  6.250% 03/15/33
Diamondback Energy Inc Sr Nt 6.250% 03/15/53

6.798% 04/18/37

7.298% 04/18/37
6.500% 09/01/30 .
5.950% 06/15/30 ...

Entegris Escrow Corp Sr Nt

...... 03/28/2024
...... 02/16/2024
...... 02/16/2024
...... 02/15/2024
...... 02/13/2024
02/20/2024
01/16/2024
01/03/2024
01/31/2024
02/12/2024
01/24/2024
...... 02/08/2024
...... 02/14/2024
...... 02/14/2024
...... 01/30/2024
...... 01/10/2024
...... 03/20/2024
...02/13/2024
...02/12/2024
02/15/2024
02/15/2024
02/20/2024
...... 02/20/2024

Barclays Capital Inc ...
Various ....oooeeeeeieennnns
UBS Financial Services Inc .
Jefferies & Company Inc
Jefferies & Company Inc
Wells Fargo Securities LLC ....
Bank of America BISD Dealer ...
Various
Goldman Sachs & Company
Jefferies & Company Inc
Direct .oooeeeeiiiiininins
First Tennessee Bank NA
Goldman Sachs & Company ...
Suntrust Robinson Humprey Inc ...
Various
Wells Fargo Securities LLC .
BNP Paribas Securities Corp ...
Bank of America BISD Dealer ...
Mizuho Securities USA Inc ...
Morgan Stanley & Co LLC
Morgan Stanley & Co LLC
Bank of America BISD Dealer
Bank of America BISD Dealer
JP Morgan Securities LLC ....
Bank of America BISD Dealer ...

. 11,537,204 |.
.69,188,419 |.
225,718 |.
....65,750,000 |.

.. 16,400,000 |.

958,263 |.
. 29,937,900 |.
. 14,069,350 |.
5,189,177 |.
..693,130 |.
. 42,950,931 |.
3,516,520 |.
6,499,480 |.
....10,602,886 |.
.. 16,571,000 |.

..... 8,927,800 |.
..... 4,460,670 |.
.52,600,000 |
. 12,250,000 |.
.. 457,875 |.
443,250 |.

. 12,762,000 |.
.69,190,000 |
226,000 |...
....65,750,000 |...

.. 16,400,000 |...

976,000 |...
.30,000,000 |
. 12,544,000 |.

..... 4,000,000 |...
..... 6,500,000 |...
....10,670,000 |...
....20,000,000 |...
....10,000,000 |...
..... 5,000,000 |...
..... 8,530,000 |...
..... 4,261,000 |...
.52,600,000 |
. 12,250,000 |
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20444U-BE-5 .. . [Equinix Inc Sr Nt 3.200% 11/18/29 ..covimiiiiiiiiiiiiee e sinnees | eeeeeiiineees [ 01/30/2024 ..... Wells Fargo Securities LLC .... .... 18,222,600 |. ....20,000,000 |... ..129,778 [2.B FE ..........
20444U-BS-4 .........|Equinix Inc Sr Nt 2.500% 05/15/31 ......cccvriiiiiiiiiiiiiiiiiiiiie e eeinees | reeeeeeeeins [ 01/04/2024 ..... Bank of America BISD Dealer ... ....17,615,221 |. ....20,953,000 |... L7719 (2B FE ...l
3016IN-BI-2 ......... Exelon Corp Sr Nt 5.150% 03/15/29 .......eviiiiiiiiiiiiiii e e e seieees | eeeeisiiineees [eeeead 02/23/2024 ..... Various ... ... 44,154,522 |. .... 44,238,000 |...
3016IN-BN-0 ......... Exelon Corp Sr Nt 5.450% 03/15/34 .......evviiiiiiiiiiiiii it | eeeeeeiieeees [end 02/23/2024 ..... Various ... ....11,768,777 |. ....11,780,000 |...
30225V-AS-6 ......... Extra Space Storage LP Sr Nt 5.400% 02/01/34 ......ccoiimmiiiiiiiiiiiiiii e | eeeeeiiiieeens [ 01/17/2024 ..... Various .. 48,144,689 |. ....48,263,000 |...
31568A-AB-2 ......... First Help Financial LLC Ser 2024-1A Cl A2 5.690% 02/15/30 .....eevvvriiininninniiiiiinieeniis | eeeeeeiiieeees [ 02/12/2024 ..... Goldman Sachs & COMPANY ..........civcuuerieriiiiiiiiee it e e srnne e esnnens [oreeeeeesinnneeeesssnneeeeessnnne [oreeeeeeennnnnneeennn 4,024,702 [, 4,025,000 ...
316773-DL-1 ......... Fifth Third Bancorp Sr Nt Fix to Float 01/29/31  5.631% 01/29/32 .....coviiiiiiiiiiiiiiiieees | e [ 02/13/2024 ..... Various ....64,768,462 |. ....64,820,000 |...
320520-AC-3 ......... First Horizon Mtg PT Tr RMBS Ser 2007-FA4 Cl 1A3  6.250% 08/25/37 .......oeevvviiiuniienneniins | eeeeeeiiieenes [ 01/01/2024 ..... Interest Capitalization .........ccoooiiiiiiiiiiiiiii e [ [ 5,945 | 5,045 |...
33835P-AA-4 . ..|Five Corners FND TR IV Sr Nt  5.997% 02/15/53 .. 01/05/2024 ..... Barclays Capital INC .....oooiiiiuiiiiiii i e s e [erere e e e [eeeere e 2,895,777 [oeeiiiiiiiieees 2,700,000 |...
345397-D8-3 .........|Ford Motor Cr Co Sr Nt  5.800% 03/05/27 ....... 01/02/2024 RBC Capital Markets LLC .33,374,234 | . 33,415,000 |.
35105A-AB-3 . ..|Foursight Capital Auto Rec Tr Ser 2024-1 Cl A2  5.490% 01/16/29 01/24/2024 JP Morgan Securities LLC . 1,719,947 |. 1,720,000 |.
35105A-AC-1 . ..|Foursight Capital Auto Rec Tr Ser 2024-1 CI B 5.550% 05/15/29 01/24/2024 JP Morgan Securities LLC . .. 375,942 |. ..376,000 |.
360808-AA-3 ......... Fundamental Solar Finance LP Sr Secured Note ~7.000% 12/31/28 01/01/2024 ..... Direct ....69,615,000 |. ....69,615,000 |...
36080€-AB-1 ......... Fundamental Solar Finance LP Sr Unsecured Note  9.000% 12/31/28 .. 01/01/2024 ..... L N S 7,497,000 |oooeeeiiiiieee 7,497,000 |...
36269H-AC-6 ......... GLS Auto Receivables Trust Ser 2024-1A Cl A3 5.400% 09/15/27 ... 02/09/2024 ..... BMO Capital Markets COIp ......cooueeeiieiiiiiieiie et e e ireeee e [oenreeseeiner e eineee e eeiee [ereeeeesesieeeeeeen 3,149,016 [ 3,150,000 |...
37988X-AB-1 ......... GLS Auto Select Receivables Tr Ser 2024-1A Cl A2 5.240% 03/15/30 ....evvvevevvinniiennniiiinns | eeeeeeiieeees [ 01/12/2024 ..... Deutsche Bank Capital ...........cccoviiiiiiiiiiiiiiiiiiicic e o o 1,690,064 L 1,700,000 |...
38138J-AN-3 ......... GoldenTree Loan Management CLO Ser 21-9A Cl AR 6.818% 04/20/37 .....cccovumreeriiiiiiicneeens | eeviiiiiienes [ 03/27/2024 ..... Bank of America BISD DEAIET .....oooueeeiiiiiiiiiiiie e sinees [erereeeeeirnne e ssnenneesssies [ereeeeessesiieneeeeeen 1,100,000 [ 7,100,000 |...
38138J-AS-2 ......... GoldenTree Loan Management CLO Ser 21-9A Cl BR  7.268% 04/20/37 ..cevvvvvvnvirnniiiniiiiiniiinee | ceveeeeiiieians o 03/27/2024 ..... Bank of America BISD Dealer ... TN 9,800,000 |...
381756-AH-0 ......... Golub Capital Partners Private Sr Nt Ser 24-B  6.610% 02/15/29 ......cccoiiueieriiiiiiiiinneens | evviiiiieenns [ 02/15/2024 ..... Wells Fargo Securities LLC .... ....10,000,000 |. ....10,000,000 |...
40171C-AA-0 ......... Guggenheim Corp Funding CLO Ser 2024-7A Cl A 7.720% 01/28/36 ......eevvveeivcniiiineiiiiiinees | eeeeeeiiieeees [ 01/10/2024 ..... Scotia Capital ....26,800,000 |. ....26,800,000 |...
40414L-AE-9 . ..[HCP Inc Sr Nt 6.750% 02/01/41 ..oooeiiiiiiiiiiiieee e 01/31/2024 Goldman Sachs & Company .. 1,566,856 |. .. 1,405,000 |.
40443Q-AA-1 ..|HPS Private Credit CLO CLO Ser 2024-2A Cl A 7.287% 05/15/36 02/14/2024 Natixis ... . 15,350,000 |. . 15,350,000 |.
42250P-AA-1 .. |Heal thpeak Properties Sr Nt ~ 3.000% 01/15/30 ... 01/16/2024 Suntrust Robinson Humprey Inc .. 6,377,887 |. .. 7,137,000 |.
42250P-AD-5 .. . |Heal thpeak Properties Sr Nt 2.125% 12/01/28 Goldman Sachs & Company ... . 13,933,072 |. .15,800,000 |.
42250P-AE-3 . .. |Healthpeak Properties Sr Nt  5.250% 12/15/32 ... Suntrust Robinson Humprey Inc . 32,179,440 |. . 32,245,000 |.
000000-00-0 ......... Reliance Standard Life Ins Co Bridge Loan Nt 2023-B, LLC ~ 6.500% 09/30/27 ........cccouvveees | oeeeennnennes [ 01/18/2024 ..... 0L T3 R U R 3,305,000 [..ocoeiiuiiininiinnnes 3,305,000 ...
443201-AB-4 ......... Houmet Aerospace Inc Sr Nt 3.000% 01/15/29 .....coiiuiiiiiiiiiiiiiiie e ceiiiee s | eeeeviiiiieees [eeead 02/05/2024 ..... Barclays Capital Inc .. 13,512,750 |. .. 15,000,000 |...
444859-BE-1 ......... Humana Inc Sr Nt 4.950% 10/01/44 ..covviirnniiiiiiiieciee e evi v eens | creeeniinenes o 01/03/2024 ..... JP Morgan Securities LLC .... A
444859-BX-9 ......... Humana Inc Sr Nt 5.500% 03/15/53 .......eeuieiiiiiiiiiiiee e e e seieneees | eeeeeiiiineees [eeeed 01/03/2024 ..... Citigroup ... ... 11,594,309 |. .... 11,260,000 |...
446413-AZ-9 ......... Huntington Ingalls Industries Sr Nt ~ 2.043% 08/16/28 .... 02/23/2024 ..... Citigroup ... .... 16,974,871 |. ....19,510,000 |...
44891A-CU-9 ......... Hyundia Capital America Sr Nt  5.300% 01/08/29 . 01/03/2024 ..... Bank of America BISD DEAIET ...cciiueeieiiiiiieiii et enes [ereeee e e e [eeeere e e 9,981,800 |. ...10,000,000 |...
451102-BT-3 . ..[cahn Enterprises LP Sr Nt~ 6.250% 05/15/26 .... 03/28/2024 Various .......oeeeevinneennns .. 1,085,729 |. ..1,081,000 |.
46148J-AA-2 . ..| Invesco CLO LTD CLO Ser 2024-1RA Cl AR  6.864% 04/15/37 03/13/2024 JP Morgan Securities LLC . . 34,400,000 |. . 34,400,000 |.
46148J-AC-8 . ..| Invesco CLO LTD CLO Ser 2024-1RA CI BR  7.414% 04/15/37 03/13/2024 JP Morgan Securities LLC . . 17,250,000 |. . 17,250,000 |.
46188B-AB-8 . ..| Invitation Homes OP Sr Nt ~ 2.300% 11/15/28 ... 02/13/2024 Wells Fargo Securities LLC . 8,589,870 |. 9,880,000 |.
46188B-AE-2 . ..| Invitation Homes OP Sr Nt  5.450% 08/15/30 02/13/2024 Suntrust Robinson Humprey Inc 2,205,015 |. 2,232,000 |.
46590X-AU-0 ......... JBS USA/Food/Finance Sr Nt ~ 3.625% 01/15/32 .. 01/31/2024 ..... Barclays Capital Inc 3,476,053 ..o 4,081,000 |...
46590X-AX-4 ......... JBS USA/Food/Finance Sr Nt 6.500% 12/01/52 .. 01/29/2024 ..... Barclays Capital Inc ... 1,734,004 [.oovveeeiiiiiinne 1,736,000 |...
46590X-AY-2 ......... JBS USA/Food/Finance Sr Nt~ 5.750% 04/01/33 .. 01/31/2024 ..... Barclays Capital Inc ... .... 30,526,927 |. ....30,919,000 |...
46604K-AA-6 ......... Ivy Hill Middle Market Cr Fund CLO Ser 2024-22A Cl A 7.226% 04/20/36 02/07/2024 ..... SG Americas Securities LLC .... .. 13,600,000 |. .... 13,600,000 |...
46657T-AU-9 ......... JP Morgan Mortgage Trust MBS Ser 2024-2 Cl A9  6.500% 08/25/54 02/22/2024 ..... JP Morgan Securities LLC ..10,019,000 |...
47214B-AB4 ......... JBS USA Food Co Sr Nt 7.250% 11/15/53 01/30/2024 ..... Barclays Capital Inc ...
476556-CX-1 ......... Jersey Central Pur & Lt Co Sr Nt  6.150% 06/01/37 .. ...01/03/2024 ..... KBYCOTD ettt e e e e e e s s nnn e e e e s snnneeees [ornreeeeeiinnn e e s s errnreessene [eeneeeseeeeeeeeeens 3,896,044 [ 3,652,000 ...
50117B-AB-6 ......... Kubota Credit Owner Trust Ser 2024-1A Cl A2  5.390% 01/15/27 ...02/14/2024 ..... Mizuho Securities USA INC ....cccueiiiiiiiiiiiiii it [oreeee e enns [oeeeeeeeeneeee0n 4,549,040 L 4,550,000 ...
525935-AB-8 . .| Lendbuzz Securitization Trust Ser 2024-1A Cl A2  6.190% 08/15/29 01/19/2024 Goldman Sachs & Company 4,500,000 |.
548661-DZ-7 . ..|Lowes Cos Inc Sr Nt ~ 3.000% 10/15/50 01/05/2024 Goldman Sachs & Company .10,181,000 |.
55354G-AK-6 . ..|MSCI Inc Sr Nt  3.625% 09/01/30 ... 02/13/2024 JP Morgan Securities LLC . X ..9,880,000 |
55354G-AL-4 ......... MSCI Inc Sr Nt 3.875% 02/15/31 ...eeeiiiiiiuiiiiiiiiiiiiiiiii s i e e e esiiiee e e csiiieees | eeeeessineeeees [ooesd 02/28/2024 ..... TP ST PP PO TPOI ROTPT OO 9,806,208 |. ..10,900,000 |...
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55354G-AN-2 . . |MSCI Inc Sr Nt 3.625% 11/01/31 oo ees | vveeee s e 02/23/2024 ..... Various .... 18,078,962 |. ....20,793,000 |... 2.CFE oo
55354G-A0-3 ......... |MSCI Inc Sec Nt 3.250% 08/15/33 .......ccvviiiiiiiiiiiiiiiiiiiiiie e ssineeeees | veeeeeeeeins ol 02/20/2024 ..... Goldman Sachs & Company ... 1,398,443 |. 1,706,333 |...
575767-AM-0 ......... Mass Mutual Life ins Co Sub Nt - Fix to Float 2049  5.077% 02/15/69 .......cccevvvrerriccennns | evviiiiiiienns [ 02/02/2024 ..... Wells Fargo Securities LLC ......cooueeiieiiiiiiiiie e e s e e s snnnes [oenreesseinnee e s ssnnneeesssine [ereeeeeseseeeeeeeeeee 1,818,748 L 1,437,000 |...
575767-A0-1 ......... Mass Mutual Life ins Co Sub Nt 3.375% 04/15/50 ......coeviiiimiiiiiiiiiiiiiiiiiiiiiieeeceiciiiens | eeeeeeiieeees [ 01/04/2024 ..... Wells Fargo Securities LLC .......cccueeiiiiiiiiiiiiii it enines [oreeeeessinnnne e esinnee e ssine [oeeeeeeennnneeeeeennnns 122,482 L 1,002,000 |...
58769J-AR-8 ......... Mercedes-Benz Fin N/A Sr Nt 4.850% 01/11/29 .....ooiiiiiiiiiiiiiiiiiiee e | e [ 01/08/2024 ..... Bank of America BISD Dealer ... e 6,000,000 |...
59081#-AB-0 ......... Messer Industries USA Inc Series A 5.490% 03/25/31 .......ouvvvvimmmmmiimnnnniiniiiiiiiiiiiiiiiiins [ eereeeeeeeneens [ 03/25/2024 ..... Bank of America BISD Dealer ... ....30,000,000 |. ....30,000,000 |...
59081#-AC-8 ......... Messer Industries USA Inc Series B 5.640% 03/25/34 .........eeveiiiiiiiiiiniiiiiiieeeeeeiieees | eeeeeiiiieeees feeed 03/25/2024 ..... Bank of America BISD Dealer ... ....10,000,000 |. ....10,000,000 |...
502176-FS-3 ......... Met Life Global Funding | Sec Nt  5.050% 01/08/34 01/02/2024 ..... JP Morgan Securities LLC .... 19,962,800 |. ....20,000,000 |...
595112-CD-3 ......... |Micron Technology Inc Sr Nt ~ 5.300% 01/15/31 01/10/2024 ..... Various ... 39,974,550 |. ....40,000,000 |...
595620-AZ-8 . ..|MidAmerican Energy Co 1st Lien 5.300% 02/01/55 .. 01/22/2024 MUFG Securities Inc .. .. 7,313,857 | .. 7,345,000 |.
61776B-AL-3 . .[Morgan Stanley Res Mort Ln Tr RMBS Ser 2024-INV1 Cl A6  5.500% 01/26/54 02/14/2024 Morgan Stanley & Co LLC .. .38,967,878 |. . 39,453,000 |.
620076-BE-8 . ..[Motorola Solutions Inc Sr Nt 5.500% 09/01/44 .. 01/17/2024 Bank of America BISD Dealer 5,377,233 |. 5,521,000 |.
620076-BL-2 ......... Motorola Solutions Inc Sr Nt 4.600% 02/23/28 ......eoeeneeneeneeneeiieeieeeeeeneeneeeeeneeneennenn | eevreenieeieens feeenns 02/21/2024 ..... Goldman Sachs & Company 6,813,363 |.eeuneeneineineennnns 6,920,000 |...
620076-BU-2 ......... Motorola Solutions Inc Sr Nt 2.750% 05/24/31 ....eeeviiiiiiiiiiiiiiiiiiiiieciiiiececccinineeee | eeeeeeiieeees [ 02/21/2024 ..... Citigroup 4,751,125 [oeeeiiiiiieees 5,682,000 |...
620076-BII-8 ......... Motorola Solutions Inc Sr Nt 5.600% 06/01/32 ..cceeueuiiiiiiiiiiiiieee e ceieeee e | eeeeeiiiieeees [eeeead 02/21/2024 ..... Various ... .. 13,716,669 |. .. 13,521,000 |...
629377-CR-1 ......... NRG Energy Inc Sr Nt 3.625% 02/15/31 ....oviiiiiiiiiiiiiiiiiiiiecccciieece e | eeeeeeiieeees [end 02/20/2024 ..... Various K
64133K-All-1 ......... Neuberger Berman CLO Ltd CLO Ser 20-36A Cl ATR2  6.618% 04/20/33 .......coocevveeieiiiiiiicnees | evviiiiiienns [ 02/26/2024 ..... Wells Fargo Securities LLC . ....44,000,000 |. ....44,000,000 |...
B4133K-AY-7 ......... Neuberger Berman CLO Ltd CLO Ser 20-36A Cl BR2  7.118% 04/20/33 .......ccovcmvvvinniiiinninnnens | eeeeeiieeees [ 02/26/2024 ..... Wells Fargo Securities LLC .... .... 17,450,000 |. .... 17,450,000 |...
64134G-AL-3 ......... Neuberger Berman CLO Ltd CLO Ser 20-39A Cl A1R  6.848% 04/20/38 ........ccccceereerriciiinneens | evvviiiieenns [ 03/05/2024 ..... Citigroup ... 18,650,000 |. ... 18,650,000 |...
641346-A0-2 Neuberger Berman CLO Ltd CLO Ser 20-39A CI BR  7.318% 04/20/38 .......cecvvvuvevviuvennneninnes [ evveeeiiieens [ 03/05/2024 ..... Citigroup .... 19,500,000 |. .... 19,500,000 |...
649521I-FE-8 . ..[New York Life Global Fdg Secured Nt ~ 5.000% 01/09/34 . 01/04/2024 Goldman Sachs & Company . 29,997,600 |. .30,000,000 |
65364U-AU-0 . ..|Niagara Mohawk Pwr Corp Sr Nt  5.664% 01/17/54 . 01/16/2024 JP Morgan Securities LLC . . 16,052,898 |. . 15,949,000 |.
667274-AC-8 . ..[Northuell Healthcare Inc Nt  4.260% 11/01/47 ... 01/16/2024 Barclays Capital Inc ...... 1,916,538 |. 2,310,000 |.
670855-AA-3 . .|Onslow Bay Financial LLC RMBS Ser 2023-NGM1 CL A1 6.120% 11/25/62 Bank of America BISD Dealer 3,024,441 |. 3,921,990 |.
67103H-AL-1 . ..|Oreilly Automotive Inc Sr Nt  4.700% 06/15/32 ..... Suntrust Robinson Humprey Inc . 18,448,480 |. . 18,705,000 |.
674008-AA-1 ......... Oaktree Lending Partners Feede Nt~ 8.023% 01/31/44 .......ooooiiiiiiiiiiiiiiiiiiiiciiiieececeein | eeeeiiees [l 02/26/2024 ..... 0L T3 R U R 2,012,500 [..oooiiiiiiiineinnns 2,012,500 |...
674008-AB-9 ......... Oaktree Lending Partners Feede Nt 9.778% 01/31/44 ......ooiiiiiiiiiiiiiiiiieeeceieeeceee | e [ 02/26/2024 ..... Direct .... ..525,000 |...
674008-AC-7 ......... Oaktree Lending Partners Feede Nt 11.523% 01/31/44 .......ooooiiiiiiiiiiiiiiiiiniiiiiiienccciis | e [ 02/26/2024 ..... Direct .... .. 437,500 |...
68233D-AP-2 ......... Oncor Electric Delivery Sr Nt 7.250% 01/15/33 ..ooeveiiiiiiiiiiiiee e | eeeeeiiiieenes [ 01/22/2024 ..... Barclays Capital Inc ... e 3,750,000 |...
682680-BR-3 ......... ONEOK Inc Sr Nt 5.000% 03/01/26 .....cooiiiuurriirieiiiiiiiie et esinreee e sinnes | eeeeesiineeees [eeed 03/05/2024 ..... Tax Free Exchange ....12,801,219 |. .... 12,550,000 |...
682680-BT-9 ONEOK Inc Sr Nt 6.400% 05/01/37 ...eoeiiiiiiiiiiie et ssree e e sinens | eeeeesiinnnnees [eeeead 03/05/2024 ..... Tax Free EXCHaNgE .......oooiiiiiieiie it e e e s s nne e e e s e [oesneeeeesten e e e s s e e s aeee [eeeeree e e 7,687,790 |oeeeeeeeeiiiieeanne 6,750,000 |...
682680-BU-6 . ..|ONEOK Inc Sr Nt  4.200% 12/01/42 . 03/05/2024 Tax Free Exchange . .. 1,832,840 |. ..2,000,000 |.
682680-BV-4 . ..|ONEOK Inc Sr Nt  5.150% 10/15/43 . 03/05/2024 Tax Free Exchange . . 26,286,220 |. . 25,000,000 |
682680-CA-9 . ..|ONEOK Inc Sr Nt 3.950% 03/01/50 ... 03/05/2024 Tax Free Exchange . . 12,934,128 |. . 12,940,000 |.
69120Y-AA-3 . .| Ol Rock CLO Ltd CLO Ser 2024-16A Cl A 7.321% 04/20/36 02/07/2024 Deutsche Bank Capital 8,500,000 |. 8,500,000 |.
693475-BV-6 . ..|PNC Financial Services Group Sr Nt~ 5.570% 01/21/28 ... 01/17/2024 Various ... 17,011,800 |. .17,000,000 |.
693475-Bli-4 ......... PNC Financial Services Group Sr Nt  5.980% 01/22/35 ... 01/18/2024 ..... Various ... ....26,322,600 |. ... 26,250,000 |...
6944PL-2Z-1 ......... Pacific Life GF I Sr Nt  4.900% 01/11/29 . 01/04/2024 ..... JP Morgan Securities LLC .... .. 29,958,000 |. ....30,000,000 |...
695114-DD-7 ......... Pacificorp 1st Lien 5.450% 02/15/34 01/03/2024 ..... JP Morgan Securities LLC .... e 7,690,000 |...
695114-DE-5 ......... Pacificorp 1st Lien 5.800% 01/15/55 01/03/2024 ..... JP Morgan Securities LLC . .... 19,879,800 |. ....20,000,000 |...
718172-06-1 ......... Philip Morris Intl Inc Sr Nt  4.875% 02/13/29 .. 02/09/2024 ..... Citigroup ....24,767,500 |. ....25,000,000 |...
718172-DJ-5 ......... Philip Morris Intl Inc Sr Nt  5.250% 02/13/34 02/09/2024 ..... Mizuho Securities USA Inc .. 8,509,557 |. ..8,700,000 |...
T37473-AB—4 ......... Post Road Equipment Finance Ser 2024-1A CI A2  5.590% 11/15/29 ... ...02/06/2024 ..... Suntrust Robinson Humprey Inc 749,940 |.
T37473-AC-2 ......... Post Road Equipment Finance Ser 2024-1A CI B 5.580% 10/15/30 ...02/06/2024 ..... Suntrust Robinson Humprey Inc ... 699,971 |.
741130-AC-5 . ..|Prestige Auto Receivables Tr ABS Ser 2024-1A Cl A2  5.690% 05/17/27 03/19/2024 Wells Fargo Securities LLC . 5,594,669 |.
741130-AE-1 . .|Prestige Auto Receivables Tr ABS Ser 2024-1A CI B 5.710% 05/15/28 03/19/2024 Wells Fargo Securities LLC . 499,946
74251V-AU-6 . ..|Principal Financial Group Sr Nt  5.500% 03/15/53 .... 01/05/2024 Barclays Capital Inc ...... 3,153,163 |. X
74256L-EX-3 ......... Principal LFE GLB Fnd Il Sec Nt  5.000% 01/16/27 .....coviuveereiiiiiiiiieiiiiiiieiieiiiiiiieees | eeeeeeiiiieeees e 01/08/2024 ..... Wells Fargo Securities LLC .......ciccueiiiiiiiiuuiiiiiiiiiiiiisiiiiiiiee s s siiieeeeseceiiiieesesiiiiee foreeesesisinesesesisinnnesesinies [orreneeeeisiinnneeeeas 7,996,880 [.vvveiiiiiiiinnnnnns 8,000,000 |...
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74340X-CJ-8 ......... Prologis LP Sr Nt = 5.000% 03/15/34 ....eerreieeeeeeeee e e e e eeene e e eennne e eennn | ceevviniiineens Jeennid 01/18/2024 ..... JP Morgan Securities LLC . .... 19,906,800 |. ....20,000,000 ... 1.G FE
T4340X-CK-5 ......... Prologis LP Sr Nt = 5.250% 03/15/54 .....coeivvviiiiiiiiiiiiiieiiii e | eeeeeeniieens ol 01/18/2024 ..... Various .... 10,431,898 |. .... 10,545,000 |...
75000K-AN-7 ......... RR Ltd CLO Ser 2023-25A Cl ATR  6.879% 10/15/37 ...ooiieeieiieeieeeeeee e eeeeenneeeeeene | cevvviniinnnes feennd 01/26/2024 ..... Bank of America BISD Dealer ... .... 28,525,000 |. ... 28,525,000 |...
75000K-AQ-0 ......... RR Ltd CLO Ser 2023-25A Cl A2R  6.879% 10/15/37 ..eevviiiiiiiiiiiiiiiiiiiniiciiineeccvviineeees | eeeeeeniieeens ol 01/26/2024 ..... Bank of America BISD Dealer .........cccuuiiiiiiiiimiiiiiiiiiiiiie i [eeerrrni s e 5,500,000 fouuiiiiiinnnnnininns 5,500,000 |...
75526P-AA-9 ......... Reach Financial LLC Ser 2024-1A Cl A 6.300% 02/18/31 ...ceeerreiiiiiiiniieeeeeeeneeeeeeenees | eevvviniinnnns feennd 01/23/2024 ..... Suntrust Robinson Humprey Inc
756109-BZ-6 ......... Realty Income Corp Sr Nt 3.200% 01/15/27 .eevviiriniiiiiiiiiiiiieeieee e eevieevieenins | ereeenieeeas o 01/23/2024 ..... Tax Free Exchange A
756109-CA-0 ......... Realty Income Corp Sr Nt 2.100% 03/15/28 .....coeeeeemeiiieiiiiiiee e eeeere e eeeenneees | ceevviniinnens feennid 01/23/2024 ..... TaX Free EXChANGE ......eeeeemuueeeeeenieeeeeeie e e e e eeene e e e eennn e e e e eenna e e e e eennnneeeeennnnaaeens reeennnnaaeeeennnnnneeeennnnnnerees Joemmnnaaereennnniannees 4,851,715 |oeereiiieeiiies 5,500,000 |...
756109-CB-8 ......... Realty Income Corp Sr Nt 4.000% 07/15/29 .....vviiiiiiiiiiiiiiiiiniiciiiine s | eeeeeenniieeens ol 01/23/2024 ..... Various ... 28,723,642 |. .... 30,620,000 ...
756109-CC-6 ......... Realty Income Corp Sr Nt 3.400% 01/15/30 .veuniieieeiiieeeeeeiee e eeceere e eeenneees | eevvviniinenes feennid 01/23/2024 ..... Tax Free Exchange .... .. 19,242,377 | ...21,300,000 |...
756109-CD-4 . .|Realty Income Corp Sr Nt ~ 3.200% 02/15/31 . 01/23/2024 Tax Free Exchange . 3,836,408 |. 4,400,000 |.
756109-CE-2 . ..|Realty Income Corp Sr Nt  2.700% 02/15/32 .... 01/23/2024 Tax Free Exchange . .. 3,620,254 |. .. 4,400,000 |.
76711%-AC-4 . ..|Rio Grande LNG LLC Rio Grande LNG LLC ~ 6.850% 06/30/47 02/01/2024 MUFG Securities Inc .. .39,840,000 |. .40,000,000 |.
78355H-KZ-1 ......... Ryder System Inc Sr Nt  5.375% 03/15/29 02/26/2024 ..... Us Bancorp Investments Inc .... ... 36,887,776 |. .... 36,897,000 |...
79546V-A0-9 ......... Sally Holdings Sr Nt  6.750% 03/01/32 02/26/2024 ..... Various ... 5,794,110 | 5,800,000 |...
79588T-AF-7 ......... Sammons Financial Group Sr Nt  6.875% 04/15/34 . 03/25/2024 ..... Various ... ..10,000,000 |...
80386W-AB-1 ......... Sasol Financing USA LLC Sr Nt 6.500% 09/27/28 01/05/2024 ..... Direct N
81785B-AA-4 ......... 720 East CLO Ltd CLO Ser 2024-1A Cl A1 6.914% 04/15/37 ... 01/31/2024 ..... Barclays Capital Inc ... ....64,050,000 [. ....64,050,000 ...
81785B-AE-6 ......... 720 East CLO 2022-1, Ltd. CLO Ser 2024-1A Cl B 7.316% 04/15/37 ..ovvvvvviviiinniiiiiiiiiiinens | oo |l 01/31/2024 ..... Barclays Capital INC ...ccuvuuiiiiiiiiiiiiiiiiii e eeens e e e 5,500,000 fouiiiiiinnnniininnns 5,500,000 |...
842400-HZ-9 ......... Southern CA Edison Co 1st Lien  5.200% 06/01/34 .....ccovmeiieiemmniieeeeenieeeeeenneeeeeennes | cevvvvniiinenns feennid 01/08/2024 ..... MUFG Securities Inc .... 6,243,875 |oeeveeiiieeeiies 6,250,000 |...
84265V-AA-3 Southern Copper Corp Sr Nt 7.500% 07/27/35 .....ccvvvuniiiiiiiiiiiiiiiiiiiiineecciiineeecvinnneees | eeeeeenniieeens fonnid 02/13/2024 ..... Direct .... 2,984,975 [..ocovvviiiiiiiiiinnns 2,590,000 |...
857477-CG-6 . .|State Street Corp Sub Nt 6.123% 11/21/34 . 02/14/2024 Various 9,268,535 |. 8,970,000 |.
866677-AK-3 . ..|Sun Communities Sr Nt  5.500% 01/15/29 .. 02/07/2024 Various ... . 43,279,867 |. . 43,329,000 |.
88166V-AD-8 . ..|Tesla ABS Ser 2024-A Cl A3  5.300% 06/21/27 . 03/05/2024 Morgan Stanley & Co LLC .. 1,079,862 |. .. 1,080,000 |.
89183C-AA-3 . .| Towd Point Mortgage Trust Ser 2024-CES1 Cl A1A  5.848% 01/25/64 JP Morgan Securities LLC . . 11,999,803 |. . 12,000,000 |.
893647-BV-8 . ..|Transdign Inc 1st Lien  6.625% 03/01/32 ..covvveirvvinnnnaeeeenns Various ...cceeeeeeeeeennnns 2,795,630 |. 2,800,000 |.
896160-AB-7 ......... Tricon Residential RUBS Ser 2022-SFR1 Cl B 4.204% 04/17/39 ....ovvvvviiiininiiiiiiiiniiniiiiiinnn | eeeeeenieeees |l 01/18/2024 ..... Morgan Stanley & Co LLC ..ovvenniiiiiiiiiiiiiiiiii s eees eerrrrrirrrr s [eerrennneeeeeenen... 4,893,609 | 5,100,000 |...
896160-AC-5 ......... Tricon Residential Ser 2022-SFR1 Cl C = 4.303% 04/17/39 .eevvreeiiieiiiiiieeeeeeee e | eevvviiiniennns e 01/18/2024 ..... Morgan Stanley & €0 LLC .oeveenieeeiieiie e e e e e e e e e e e eeee e e e eennn e e e eernnnaeeeee [eeeeennnnneeeernnnnaaeeeennnnnaenee [eernnnnneeeeennnnnnn.. 4,883,848 | 5,100,000 |...
896522-AJ-8 ......... Trinity Industries Inc Sr Nt 7.750% 07/15/28 ......oevvviiiiimiiiiiiiiiiiiiiiciiiiienccciniiinees | eeeeeeniiieeens ol 03/21/2024 ..... T T R RO B (o] (£ T FO . 1,450,000 |...
90363@-AD-2 . ..|USTA Nat! Tennis Ctr Inc Sr Sec Nt 4.040% 06/06/33 ..coevuereeeeemneieeeeemniieeeeeenneeeeeennn | cevvviviinenne Jeennad 01/08/2024 ..... Seaport Global Securities LLC e 6,400,000 |...
91159H-J0-4 ......... [US Bancorp Sr Nt 5.384% 01/23/30 .....cccevvveniiiiiiiiiiiiiiiiiiineee e eerrieeees [ eerrneeeeeenn [ 01/18/2024 ..... Various ....30,038,700 |. ....30,000,000 ...
91159H-JR-2 ......... |US Bancorp Sr Nt Fix to Float 01/23/34  5.678% 01/23/35 ..cceevrmeiieeieeiieeeeceeieeeeeeennes | eevvniinineinnn feend 02/13/2024 ..... RBC Capital Markets LLC ...ceeereeieeeeeeieeeeeene e e e eeen e e e e e e e e e e eenn e e e e eenna e e e e eennnnnns eeeennnnaeeeennnnaseeennnnaerees Joernnnaneeeennnnannees 8,502,107 [oeeeeeeeneneeeeeenns 8,530,000 |...
92564R-AB-1 .| VICI Properties / Note Sr Nt  4.625% 12/01/29 .. 02/08/2024 Morgan Stanley & Co LLC .. 2,275,497 |. 2,428,000 |.
925650-AG-8 . Vici Properties LP Sr Nt  6.125% 04/01/54 .... 03/07/2024 Wells Fargo Securities LLC . 4,909,600 |. 5,000,000 |.
92840V-AQ-5 . ..[Vistra Operations Co LLC 1st Lien 6.950% 10/15/33 . 03/04/2024 Various ... 6,579,103 6,280,000 |.
92891P-AC-7 . ..|VStrong Auto Receivables Trust ABS Ser 2024-A Cl A2  5.790% 08/16/27 . 03/19/2024 Citigroup 1,399,913 |. 1,400,000 |.
92891P-AE-3 . ..|VStrong Auto Receivables Trust ABS Ser 2024-A Cl A3  5.620% 12/15/28 . 03/19/2024 Citigroup ... ..901,877 |. ..902,000 |.
94958L-AA-6 ......... Wellington Management CLO 1 Lt CLO Ser 2024-2A Cl A 6.870% 04/20/37 ..covvveeieeeeenniieeeeen | eevvviniiiennns e 02/09/2024 ..... Morgan Stanley & Co LLC ....86,100,000 |. ....86,100,000 ...
94958L-AC-2 ......... Wellington Management CLO 1 Lt CLO Ser 2024-2A Cl B 7.318% 04/20/37 ......cevvvnvvvvivnnnnnnes | eovveennnieeens o 02/09/2024 ..... Morgan Stanley & Co LLC .... 16,650,000 [. .... 16,650,000 |...
95000U-20-5 ......... Wells Fargo & Company Sr Nt Fix to Float  3.068% 04/30/41 ...oooveeiieiiimniiieiceiniieeeeeenees | cevvviniiienees eennd 01/05/2024 ..... Wells Fargo Securities LLC .... .. 11,087,100 |. .... 15,000,000 |...
96043R-AD-9 ......... Westlake Automobile Rec Tr ABS Ser 2024-1A Cl A3 5.440% 05/17/27 ...covvvvvvvnniiiiiinnniiinnns | eereeeriieeens | 03/05/2024 ..... JP Morgan Securities LLC ....vviiiiieuiiiiiiiiiii it eeens e e 2,299,885 | 2,300,000 |...
963320-BC-9 ......... Whirlpool Corp Sr Nt  5.750% 03/01/34 02/22/2024 ..... BNP Paribas Securities Corp ... e 2,379,000 |...
9TTINV-AA-T ......... Wise CLO Ltd CLO Ser 2024-1A Cl A 6.966% 04/15/37 .... 01/25/2024 ..... Bank of America BISD Dealer ... .... 52,050,000 |. .... 52,050,000 ...
97719V-AC-3 ......... Wise CLO Ltd CLO Ser 2024-1A Cl B1  7.614% 04/15/37 ... ...01/25/2024 ..... Bank of America BISD Dealer ... .. 13,000,000 |. .. 13,000,000 |...
988462-AA-5 ......... Yukon IV Sr Nt 6.000% 12/31/31 ...01/25/2024 ..... Direct 333,635 |. 333,635 ...
00845#-AE-7 . .|Australian Gas Networks Ltd. Series A 5.340% 03/14/34 . 03/14/2024 National Australia Bank .40,000,000 |. .40,000,000 |.
US007T-AA-3 . Kosmos Energy Ltd Sr Nt ~ 7.125% 04/04/26 .. 03/19/2024 Direct . 2,176,000
000000-00-0 . First Quantum Minerals Ltd Sr Nt~ 7.500% 04, 01/12/2024 Direct . 1,040,000
000000-00-0 . First Quantum Minerals LTD Sr Nt ~ 6.875% 03/01/26 .. 01/12/2024 Direct . 1,100,000

000000-00-0

First Quantum Minerals LTD Sr Nt  6.875% 10/15/27

01/05/2024

Direct ....

..... 1,930,000 |...
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000000-00-0 First Quantum Minerals Ltd 2nd Lien  9.375% 03/01/29 . A.. 03/20/2024 0] T3 PP FEP P EEPRPRRURRPP PP 3,757,500 |.evveuneieeinnniaens 3,600,000 |... . 21,563 |4.B FE
01626P-AU-0 . ..|Alimentation Couche-Tard Inc. Sr Nt  5.267% 02/12/34 A. 02/07/2024 Various .40,031,550 |. .40,000,000 |. o |2.AFE ..
21037X-AC-4 . ..|Constellation Software Inc Sr Nt  5.158% 02/16/29 .. A.. 02/07/2024 Various .17,005,320 |. .17,000,000 |. 2.BFE ..
21037X-AD-2 . .|Constellation Software Inc Sr Nt 5.461% 02/16/34 A. 02/07/2024 Various 2.BFE ..
335934-AU-9 .. First Quantum Minerals LTD Sr Nt  8.625% 06/01/31 .. A.. 03/08/2024 Direct . 4BFE ..
335934-AV-7 . .|First Quantum Minerals LTD 2nd Lien  9.375% 03/01/29 . A. 02/22/2024 Direct .... 4BFE ..
361680-AQ-7 GFL Environmental Inc Sec Nt  6.750% 01/15/31 A.. 02/13/2024 ..... Morgan Stanley & Co LLC .. . 3.C FE
630028-AA-2 NRM Cabin 1 NRM Cabin Intermediate #1  5.583% 07/31/33 .. 02/12/2024 Scotia Capital .. ... 29,737,566 |. ... 29,737,566 |... 1627 ...
78016H-2V-5 . ..|Royal Bank of Canada Sr Nt  4.950% 02/01/29 .. A.. 01/10/2024 Various ... . 19,983,300 |. .20,000,000 |. 1.EFE
78016H-Z-3 . .|Royal Bank of Canada Sr Nt  5.150% 02/01/34 .. A. 01/10/2024 Various 9,370,000 |. 1.EFE ..
78478E-AC-2 St Marys Cement Inc Sr Nt  5.750% 04/02/34 ... A.. 03/27/2024 ..... Direct .... 1,030,000 |... 2.C FE
BJ4490-82-4 Meglobal Canada ULC Sr Nt~ 5.875% 05/18/30 A. 02/16/2024 ..... Direct .... 2.BFE
000000-00-0 . ..|Ulker Biskuvi Sanayi AS Sr Nt  6.950% 10/30/25 D.. 01/15/2024 Direct . 4BFE ..
000000-00-0 . ..|HTA Group LTD Sr Nt  7.000% 12/18/25 .......... D.. 01/12/2024 Direct . 4BFE ..
000000-00-0 . ..|Bank Negara Indonesia Sub Nt ~ 3.750% 03/30/26 D.. 03/20/2024 Direct . 3.BFE ..
000000-00-0 . ..|Seplat Energy PI Sr Nt  7.750% 04/01/26 . D.. 01/22/2024 Direct . 4.CFE ..
000000-00-0 . ..[Tullow Qil Plc 1st Lien 10.250% 05/15/26 .. D.. 01/05/2024 Direct . 5.AFE ..
000000-00-0 . ..|Zorlu Yenilenebilir Sec Nt ~ 9.000% 06/01/26 . D.. 01/05/2024 Direct . 5.AFE ..
000000-00-0 . ..|Greenko Solar Mauritius 1st Lien 5.950% 07/29/26 D.. 01/05/2024 Direct . 3.BFE ..
000000-00-0 . ..| Tengizchevroil Fin Co Inc Sr Nt  4.000% 08/15/26 . D.. 01/05/2024 Direct . 3.AFE ..
000000-00-0 . ..|Azure Power Energy LTD 1st Lien  3.575% 08/19/26 . D.. 01/05/2024 Direct . 4BFE ..
000000-00-0 . ..|BIDVEST GROUP UK PLC Sr Nt  3.625% 09/23/26 ..... D.. 01/05/2024 Direct . 3.BFE ..
000000-00-0 . ..|Arabian Centres Sukuk |1 Sr Nt  5.625% 10/07/26 D.. 01/22/2024 Direct . 3.CFE ..
000000-00-0 . ..|Endeavour Mining Plc Sr Nt 5.000% 10/14/26 .. D.. 01/10/2024 Direct . 3.CFE ..
000000-00-0 . ..|Electricidad Firme De Me Sec Nt ~ 4.900% 11/20/26 . D.. 01/05/2024 Direct . 3.BFE ..
000000-00-0 . ..[Medco Bell PTE Ltd 1st Lien 6.375% 01/30/27 ... D.. Direct . 4.AFE ..
000000-00-0 . ..|Aydem Yenilenebilir Energy Nt  7.750% 02/02/27 . D.. Direct . ,054, ,239, 4BFE ..
000000-00-0 Continuum Energy Levante Nt ~ 4.500% 02/09/27 ... D.. 01/05/2024 ..... Direct .... 1,924,521 |. 2,025,811 |... 3.B FE
3.C F
3.B Fi
3.C F

000000-00-0 India Green Power Hold Sr Nt~ 4.000% 02/22/27 D.. 01/05/2024 ..... Direct .... 1,340,456 |. 1,459,000 |... E
000000-00-0 . ..| TELFON CELUAR DEL PARAGU Sr Nt  5.875% 04/15/27 D.. Direct . E ..
000000-00-0 . ..|Orazul energy Egenor SCA Sr Nt  5.625% 04/28/27 .. D.. Direct . E
000000-00-0 Dig Hldng/Dig Fin/DIFL 1st Lien 12.000% 05/25/27 . D.. 03/01/2024 ..... Direct .... 6. *
000000-00-0 YPF Sociedad Anonima Sr Nt ~ 6.950% 07/21/27 D.. 01/05/2024 ..... Direct .... 5.C FE
000000-00-0 . ..| C&l Senior Financing DAC Sr Nt~ 6.875% 09/15/27 D.. 01/05/2024 Direct . 4.AFE ..
000000-00-0 . ..| IHS Netherlands Holdco Sr Nt ~ 8.000% 09/18/27 .. D.. 01/16/2024 Direct . 4.AFE ..
000000-00-0 . ..|Sasol Financing USA LLC Sr Nt  4.500% 11/08/27 D.. 03/08/2024 Direct . 3.AFE ..
000000-00-0 . ..| Inkia Energy LTD Sr Nt ~ 5.875% 11/09/27 .... D.. 01/05/2024 Direct . 3.BFE ..
000000-00-0 . ..|Altice Financing SA Nt Ser REGS ~ 5.000% 01/15/28 . D.. 03/20/2024 Direct . 4.CFE ..
000000-00-0 . ..|UPL Corp LTD Sr Nt ~ 4.500% 03/08/28 .................. D.. 01/05/2024 Direct . 3.AFE ..
000000-00-0 . ..|TNB Global Ventures Capital Bh TNB Global Ventures Capital Bh  4.851% 11/01/28 D.. 02/01/2024 Direct . 2.AFE ..
000000-00-0 . ..|Rizal Commercial Banking Sr Nt ~ 5.500% 01/18/29 D.. 03/20/2024 Direct . , 2.CFE ..
000000-00-0 . ..| Termocandelaria Power Sr Nt  7.875% 01/30/29 D.. 03/14/2024 Direct . ..974,120 |. 3.BFE ..
000000-00-0 . ..|HDFC Bank Ltd. Sr Nt 5.180% 02/15/29 . D.. 02/06/2024 Direct . . 12,500,000 | 2.CFE ..
000000-00-0 . ..|LG CHEM LTD Sr Nt  3.625% 04/15/29 ..... D.. 02/23/2024 Direct . 2.AFE ..
000000-00-0 . ..| Invest Energy Res Ltd Nt ~ 6.250% 04/26/29 . D.. 01/05/2024 Direct . 3.CFE ..
000000-00-0 . ..|Gold Fields Orogen Hold Sr Nt  6.125% 05/15/29 . D.. 01/30/2024 Direct . 2.CFE ..
000000-00-0 . ..|Hanwha Totalenergies Petrochem Sr Nt 5.500% 07/18/29 D.. 01/09/2024 Direct . 2.BFE ..
000000-00-0 . ..|Trust Fibrauno Sr Nt~ 4.869% 01/15/30 ......... D.. 01/05/2024 Direct . 2.CFE ..
000000-00-0 Braskem Nether lands Sr Nt~ 4.500% 01/31/30 ... D.. 02/20/2024 Direct .... 3.AFE
000000-00-0 Adani Electricity Mumbai 1st Lien  3.949% 02/12/30 .... D.. 01/05/2024 Direct .... 2.CFE
000000-00-0 . ..|MAF Sukuk Ltd Sr Nt  3.933% 02/28/30 .. D.. 01/11/2024 Direct . 2.BFE
000000-00-0 . ..|Colbun S.A. Sr Nt  3.150% 03/06/30 ..... D.. 01/17/2024 Direct . K K K K 2B ..
000000-00-0 Kazmunaygas National Co Sr Nt ~ 5.375% 04/24/30 .... D.. 01/23/2024 ..... Direct .... JU JU e 3,550,000 ... 2B FE ..
000000-00-0 UPL Corp LTD Sr Nt 4.625% 06/16/30 D.. 01/05/2024 ..... Direct .... . ..455,000 |... 3.AFE
000000-00-0 . ..| COLOMBIA TELECOMUNICACIO Sr Nt~ 4.950% 07/17/30 .. D.. 03/12/2024 Direct . 770,000 |. 4.BFE ..
000000-00-0 EMBRAER NETHERLANDS FINANCE Sr Nt  7.000% 07/28/30 .... D.. 01/10/2024 ..... Direct .... ..200,000 |... 3.A FE
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000000-00-0 Liberty Costa Rica Sr Sf Sec Nt 10.875% 01/15/31 . D.. 01/25/2024 0] T3 PP FEP P EEPRPRRURRPP PP 2,106,375 |eereneeieeeneieees 2,050,000 |... .. 8,670 |4.A FE
000000-00-0 . ..|Aegea Finance Sar| Sr Nt 9.000% 01/20/31 .... D.. 02/05/2024 Direct . 3.CFE ..
000000-00-0 . ..|PLDT INC Sr Nt 2.500% 01/23/31 ........ D.. 01/23/2024 Direct . 2.BFE ..
000000-00-0 . ..|MARB BondCo PLC Sr Nt  3.950% 01/29/31 D.. 03/19/2024 Direct . 3.AFE ..
000000-00-0 . ..[Minerva Luxembourg SA Sr Nt  4.375% 03/18 D.. 01/05/2024 Direct . 3.BFE ..
000000-00-0 . ..|Energean Israel Finance Nt  5.875% 03/30/31 D.. 01/05/2024 Direct . 3.CFE ..
000000-00-0 . ..|CAP SA Sr Nt 3.900% 04/27/31 .......eeeneeeenn D.. 01/09/2024 Direct . 3.AFE ..
000000-00-0 Millicom Intl Cellular Sr Nt  4.500% 04/27/31 D.. 01/05/2024 Direct .... 3.C FE
000000-00-0 JSI Hydro Energy LTD Sr Nt 4.125% 05/18/31 .. D.. 01/05/2024 Direct .... 3.AFE
000000-00-0 . ..|Bharti Airtel Ltd Sr Nt~ 3.250% 06/03/31 D.. 02/20/2024 Direct . 2.CFE ..
000000-00-0 . ..|PT Indofood CBP Sukses Makmur Sr Nt D.. 02/05/2024 Direct . 2.CFE ..
000000-00-0 MC Brazil Dwnstrm Nt~ 7.250% 06/30/31 D.. 01/05/2024 Direct .... 4.A FE
000000-00-0 SAMARCO MINERACAO SA Sr Nt ~ 9.500% 06/30/31 D.. 03/06/2024 Direct .... 4.C FE
000000-00-0 . ..|Adani Electricity Mumbai 1st Lien 3.867% 07/22/31 . D.. 01/05/2024 Direct . 2.CFE ..
000000-00-0 . .| ICTSI Treasury BV Sr Nt  3.500% 11/16/31 ..... D.. 03/20/2024 Direct . 5.B Gl ..
000000-00-0 . ..|Braskem Idesa SAPI Sec Nt  6.990% 02/20/32 D.. 02/26/2024 Direct . 4BFE ..
000000-00-0 . ..|JSW Steel LTD Sr Nt  5.050% 04/05/32 .. D.. 02/20/2024 Direct . 3.BFE ..
000000-00-0 . ..| CSN Resources SA Sr Nt  5.875% 04/08/32 . D.. 01/05/2024 Direct . 3.BFE ..
000000-00-0 . ..|Braskem SA Sr Nt  7.250% 02/13/33 ......... D.. 01/05/2024 Direct . 3.AFE ..
000000-00-0 . ..|Kazmunaygas National Co Sr Nt ~ 3.500% 04/14/33 . D.. 02/13/2024 Direct . 2.BFE ..
000000-00-0 . ..|Star Energy Geothermal 1st Lien 6.750% 04/24/33 .... D.. 01/09/2024 Direct . 3.CFE ..
000000-00-0 . ..| Turk Ekonomi Bankasi AS Sub Nt Fix to Float 01/17/29 D.. 02/26/2024 Direct . 5.AFE ..
000000-00-0 . ..|Braskem Netherlands Sr Nt  5.875% 01/31/50 D.. 01/05/2024 Direct . 3.AFE ..
000000-00-0 . ..|BRF SA Sr Nt 5.750% 09/21/50 .......euvvnnnnne D.. 02/26/2024 Direct . 3.CFE ..
000000-00-0 . ..|UPL Corp Ltd Sub Nt Fix to Float 05/27/25 5.250% Perpet. D.. 02/06/2024 Direct . 4.AFE ..
00654A-AC-0 . ..|Adani Green Energy UP Sec Nt  6.700% 03/12/42 ........... D.. 03/04/2024 Direct . 3.AFE ..
00971Y-AK-6 . ..| Akbank TAS Jr Sub Nt Fix to Float 6/14/29  9.369% Perpet D.. 03/11/2024 Direct .... 5.BFE ..
013822-AH-4 . ..|Alcoa Netherlands Holding Sr Nt 7.125% 03/15/31 . D.. 03/11/2024 JP Morgan Securities LLC . 3.AFE ..
023191-AA-9 ......... Ambipar Lux Sarl Sr Nt 9.875% 02/06/31 D.. 01/31/2024 ..... Direct 1,059,045 |...eiiieiiiieeeeeee 1,060,000 |... 3.C FE
03512T-AF-8 Anglogold Holdings PLC Sr Nt ~ 3.375% 11/01/28 .. D.. T ) R 1,980,000 [..oevvvveenniiiiinnnnns 2,200,000 |... 2.CFE
05571A-AV-7 . ..|BPCE SA Sr Non Preferred 5.716% 01/18/30 ....... D.. Various 2.AFE ..
05890M-AC-7 . .|Banco de Credito Inversiones Jr Sub Nt Fix to Float 05/29  8.750% Perpet. D.. Direct . 3.AFE ..
06675F-BC-0 Banque Fed Cred Mutuelq Sr Pref  5.088% 01/23/27 D.. Various ... .... 15,604,000 |... 1.0 FE
11952A-AA-0 Buffalo Energy Mx Hldgs Sec Nt  7.875% 02/15/39 .. D.. T R L1 - 1 Y 1,460,000 ... 2.CFE
12644V-AF-5 . ..| CSN Resources SA Sr Nt 8.875% 12/05/30 ....... D.. Direct . 3.BFE ..
21218J-AB-8 . .| Continuum Energy Aura Sec Nt  9.500% 02/24/27 D.. Direct . 4.A FE ..
22112E-AE-8 Cosan Luxembourg SA Sr Nt 7.250% 06/27/31 D.. Direct .... 3.B FE
225313-A0-8 Credit Agricole SA Sub Nt  6.600% 01/10/35 D.. 01/03/2024 ..... Credit Agricole USA was Calyon .. 2.AFE
22535l1-AK-3 . ..|Credit Agricole Sr Non Pref Fix to FIt 5.670% 01/10/30 D.. 01/03/2024 Various ... 1.G FE ..
279158-AE-9 . ..|Ecopetrol SA Sr Nt 7.375% 09/18/43 ... D.. 01/05/2024 Direct . 3.AFE ..
279158-AN-9 ..|Ecopetrol SA Sr Nt  6.875% 04/29/30 D.. 01/05/2024 Direct . 3.AFE ..
279158-AP-4 ..|Ecopetrol SA Sr Nt  4.625% 11/02/31 D.. 02/06/2024 Direct . 3.AFE ..
279158-AS-8 . ..|Ecopetrol SA Sr Nt  8.875% 01/13/33 ... D.. 01/05/2024 Direct . 3.AFE ..
29290W-AA-5 . ..|Energean Israel Finance Sec Nt  8.500% 09/30/33 D.. 01/05/2024 Direct . 3.CFE ..
46128\1-AT-8 .| Inversiones CMPC SA Sr Nt  6.125% 02/26/34 ...... D.. 02/21/2024 Direct . 2.BFE ..
58407H-AA-7 . Medco Maple Tree PTD LTD Sr Nt 8.960% 04/27/29 D.. 01/05/2024 Direct .... 4.AFE ..
603051-AC-7 . Mineral Resources Sr Nt ~ 8.000% 11/01/27 ..... D.. 02/12/2024 Deutsche Ban s N 3.CFE ..
603374-AH-2 . ..[Minerva Luxembourg SA Sr Nt  8.875% 09/13/33 ... D.. 01/05/2024 Direct ....... .. 706,222 |. 3.BFE ..
632525-BN-0 . ..[National Australia BankLimited Sr Nt  4.951% 01/10/34 D.. 01/03/2024 Citigroup .30,000,000 |. 1.DFE ..
653890-AA-1 ..|Nickel Industries LTD Sr Nt 11.250% 10/21/28 ... D.. 01/11/2024 Direct . 4.AFE ..
73730E-AE-3 . ..|POSCO Sr Nt 5.875% 01/17/33 .oeveeeeeiieieeeeee D.. 02/26/2024 Direct . 2.AFE ..
75102X-AB-2 . .|Raizen Fuels Finance S.A. Sr Nt  6.450% 03/05/34 . D.. 03/05/2024 Direct . 2.BFE ..
75102X-AC-0 ..|Raizen Fuels Finance S.A. Sr Nt 6.950% 03/05/54 . D.. 02/28/2024 Direct .... 2.BFE ..
T7586T-AE-6 ......... Romania Sr Nt MTN  6.125% 01/22/44 D.. 03/08/2024 ..... Barclays Capital Inc ... 2.CFE
81180W-BD-2 ......... Seagate Tech HDD Holding Sr Nt  4.125% 01/15/31 D.. 02/20/2024 ..... Barclays Capital Inc s N s 3.B FE
830505-BB-8 . .| Skandinaviska Enskilda Banken Sr Non Pref  5.375% 03/05/29 D.. 02/27/2024 JP Morgan Securities LLC . . 19,894,600 |. .20,000,000 |. 1.G FE ..
833636-AN-3 Sociedad Quimica Y Minera Sr Nt 6.500% 11/07/33 D.. 02/13/2024 ..... Direct 2,946,900 |..oeeuiiiiiiiiiins 2,850,000 |... 2.A FE
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853254-CZ-1 Standard Chartered Plc Sr Nt Fix to Float 01/11/34  6.097% 01/11/35 .. D.. 01/04/2024 0] T3 PP FEP P EEPRPRRURRPP PP 2,155,000 |.eeveuueieeinenins 2,155,000 |...
87216E-AA-4 . ..|Tav Havalimanlari Hldings Sr Nt  8.500% 12/07/28 . D.. 01/12/2024 Direct . 4.AFE ..
88167A-AP-6 . ..| Teva Pharmaceuticals NE Sr Nt ~ 4.750% 05/09/27 . D.. 01/05/2024 Direct . 3.CFE ..
88323A-AG-7 . ..| Thaioil Trsry Center Sr Nt  2.500% 06/18/30 . D.. 02/02/2024 Direct . 2.CFE ..
900148-AF-4 . .| Turkiye Garanti Bankasi Sub Nt Fix to Float 02/28, D.. 02/21/2024 Direct .
90014T-AH-4 . ..|TC Ziraat Bankasi AS Sr Nt  9.500% 08/01/26 .... D.. 01/05/2024 Direct .
90015Y-AE-9 . .| Turkiye Sinai Kalkinma Sr Nt  9.375% 10/19/28 .. D.. 01/05/2024 Direct .
92943T-AC-7 We Soda Inv Holdings PLC Sec Nt ~ 9.375% 02/14/31 . D.. 02/07/2024 Direct .... . . .
984848-AR-2 Yapi Ve Kredi Bankasi AS Sub Nt Fix To Float 01/17/29  9.250% 01/17/34 . D.. 01/11/2024 0] T3 PP FEP P EEPRPRRURRPP PP 3,878,792 |oeeveeeeieeieiiens 3,874,000 |... 5.
G2956@-AZ-4 . ..| ABP Acq UK Ltd ABP Acquisitions UK Ltd.  5.300% 02/15/32 .. 02/15/2024 BNP Paribas Securities Corp . 42,000,000 |. . 42,000,000 |. 1.
(2956@-BA-8 . .| ABP Acq UK Ltd ABP Acquisitions UK Ltd.  5.430% 02/15/34 02/15/2024 BNP Paribas Securities Corp .16,000,000 |. .16,000,000 |. 1.
G8038#-AS-7 Serco Group plc Sr Nt 6.430% 02/27/29 02/27/2024 Citigroup ....11,000,000 [. ....11,000,000 ... 2.
(9006@-AH-9 Transmission Fin DAC Series 8  3.180% 05/04/26 ... .. 02/13/2024 Seaport Global Securities LLC ... .. 19,987,380 |. ...21,000,000 |... 2.
L4R020-AA-8 . ..|Guara Norte Sar| Sec Nt ~ 5.198% 06/15/34 ...... D.. 01/05/2024 Direct .... 4,644 12.C FE
L6388G-HV-5 . .|Millicom Intl Cellular Sr Nt  6.250% 03/25/29 D.. 01/05/2024 Direct . . 34,044 3.C FE ..
P1559L-AA-7 . ..|Banco Nacional De Panama Sr Nt ~ 2.500% 08/11/30 D.. 02/05/2024 Direct . 2,444 12.CFE ..
P1905C-JX-9 . ..|BRF-Brasi| Foods SA Sr Nt  4.875% 01/24/30 ... D.. 01/05/2024 Direct . . 23,774 |3.C FE ..
P55409-AA-T7 . ..|Industrias Penoles SAB Sr Nt  4.150% 09/12/29 .. D.. 01/30/2024 Direct .... . 50,474 |2.B FE ..
00458*-AD-1 . ..| AquaSure Finance Pty Ltd Sr Sec Nt  3.280% 07/12/27 D.. 02/20/2024 Seaport Global Securities LLC ,000, N . 10,387 [1.G FE ..
00458*-AF-6 . ..| AquaSure Finance Pty Ltd Sr Sec Nt ~ 4.320% 01/12/34 ... D.. 02/20/2024 Seaport Global Securities LLC . 10,537,265 |. 48,050 [1.G FE ..
05664#-AB-0 . ..|Lonsdale Fin Pty Ltd Melbourn Sr Nt Series B 4.270% 10/01/30 . D.. 02/26/2024 Seaport Global Securities LLC .15,000,000 |. 257,979 |2.B FE
X5151*-AK-6 . ..|Landsvirkjun Sr Nt~ 2.840% 02/08/30 ............ D.. 01/03/2024 Seaport Global Securities LLC 2.A
Y06072-AF-2 . .|Bangkok Bank PCL/HK Sr Nt Mtn  5.500% 09/21/33 . D.. 03/19/2024 Direct .... 2.A
45410K-AA-2 India Vehicle Finance Sec Nt 5.850% 03/25/29 . Do Jovnnd 03/19/2024 ..... Direct .... 2.0 ..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

000000-00-0 ......... Petroleum Servce Group LLC Incremental DD Term Ln Nt 3 11.464% 07/23/25 .....vvvvnnvvvnnvennnne | cevveniieias o 02/09/2024 ..... Direct
000000-00-0 ......... Petroleum Servce Group LLC Incremental DD Term Ln Nt 2 11.465% 07/23/25 .....ccueveeeeeerics | eovviiiiieenes [ 02/02/2024 ..... Direct
000000-00-0 ......... Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ......cevvuviinniiiiiiiiiiiiiiiiiinnes | ceveeeiieias o 03/28/2024 ..... Interest Capitalization ..

000000-00-0 ......... Animal Supply Company New 1st Lien Term Ln Nt 1 13.830% 08/14/25 .....evvunvevniieiieeiieens | ceeeeeeiieeiins o 03/28/2024 ..... Interest Capitalization ..

000000-00-0 ......... Stealth Holding LLC Incremental DD #3 Term Ln Nt 1 12.231% 03/01/26 .....vvvvvnvevnniinniiennne | e o 02/22/2024 ..... Tax Free Exchange

000000-00-0 ......... Kel lermeyer Building Svcs 7th Amenement Revolver Nt 1 9.400% 11/07/26 .......oooovivincnnes | evviiiinnnnns [l 03/18/2024 ..... Direct ....

000000-00-0 . ..|Keystone Agency Investors LLC Term Ln B Nt 1 10.929% 05/03/27 .......... 03/12/2024 Direct .

000000-00-0 . ..[North Amer Science Assoc Inc 6th Amendment Term Ln Nt 1 11.079% 09/15/27 . 02/20/2024 Direct ....

000000-00-0 . Nice-Pak Products Inc. Term Loan Nt 2 26.750% 09/30/27 .......ccuvvvunnnen 03/28/2024 Interest Capitalization

000000-00-0 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 4 11.832% 03/01/28 .... 02/28/2024 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 4 11.832% 03/01/28 . 03/28/2024 ..... Interest Capitalization ..

000000-00-0 ......... Sonny's Enterprises LLC Restated DD Term Ln Nt 2 12.213% 08/05/28 01/31/2024 ..... Direct

000000-00-0 ......... Steward Partners Global Ad LLC Delayed Draw Term Loan B Nt 1 10.829% 10/14/28 . 03/15/2024 ..... Direct

000000-00-0 ......... Partstown Incremental Delayed Draw Nt 3  6.080% 11/01/28 ...cceureeenneeiiieeiiieeiieeiieeeiieeen | ceeieveiieiiins o 02/29/2024 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Higginbotham Ins Inc Amendment #3 DD Term Ln Nt 4 10.930% 10/31/29 ....ovvvuviiniviiniiiiiiiinns | e o 01/31/2024 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Higginbotham Ins Inc Amendment #3 DD Term Ln Nt 5 10.930% 10/31/29 ...ovvvenevinnieiiieiiiieeens | ceeeveviiieiins oo 02/20/2024 ..... Guggenheim Securities LLC ... .
000000-00-0 Valcourt Holdings Il LLC 4th Amendment DD Term Ln Nt 1 11.216% 11/20/29 .....cccovvvviiiiiins | eeeeiieeees [l 02/07/2024 ..... Direct .... 149,750 |...
000000-00-0 . ..|Ambient Enterprises Delayed Draw Term Ln Nt 1 11.310% 12/15/29 ...... 01/19/2024 Direct . 1,898,936 |.

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

..|Braya Renewable Fuels 1st Amendment Term Ln Nt 1 11.929% 02/20/30
..|A-Gas Finco Inc Term Ln Nt 1 10.579% 11/08/30 .........eeevveeennnn
000000-00-0 . ..|Saldon Holdings Inc 4th Amendment Term Ln Nt 1 11.430% 01/31/31
000000-00-0 . ..|Ultimate Software Group Inc Term Ln B 1st Lien Nt 1 8.559% 02/10/31 .
000000-00-0 ......... Majesco Inc Term Ln Nt 1 10.309% 03/22/32
00797*-AA-5 ......... Aero Operating LLC Term Ln Nt 1 11.831% 02/07/26
00797*-AB-3 ......... Aero Operating LLC Delayed Draw Term Ln Nt 2 11.830% 02/07/26 .
013708-AB-4 ......... Alcami Holdings LLC Delayed Draw Term Ln Nt 1 12.419% 12/21/28

02/20/2024
01/08/2024

Direct ....
Guggenheim Securities LLC
Direct ....
Tax Free Exchange .
...... 03/22/2024 .....[Direct
...... 01/02/2024 .....| Interest Capitalization
T PP 01/02/2024 ..... Interest Capitalization
..................... 01/12/2024 ... [DITECE ....eiiiiii e a e

..224,167 |.
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023586-AA-0 ......... AmerCareRoyal LLC Term Ln Nt 1 11.930% 11/25/25 .....oovmiiiiiiiiiiiieiieiiieec e | eeeeeiiiieeens [ 01/08/2024 ..... Interest Capitalization 4BZ ...
04279*-AA-4 ......... Arrowhead Holdco Co Term Ln Nt 1 9.993% 08/31/28 ......uvvvvniiiiiiiiiiiiiiiiieeeineeieciieens | ceveeenieeies o 02/29/2024 ..... Interest Capitalization 4CPL ..
04279*-AB-2 ......... Arrowhead Holdco Co Delayed Term Ln Nt 1 9.960% 08/31/28 ...ceunvevuneeeniieiieenieeiieenineen | ceeieeiiieeiins o 01/19/2024 ..... Interest Capitalization 4.CPL .........
04279*-AC-0 ......... Arrowhead Holdco Co Redhawk DD Term Ln Nt 1 9.960% 08/31/28 ......vvvvnvvreniiieiiiiiiiiiiiiins | ceveeeiiiiies o 01/19/2024 ..... Interest Capitalization 4CPL ...
05339*-AA-9 ......... Avalign Technologies Term Ln Nt 1 11.826% 12/20/28 .......ccooiiiiiiiiiiiiiiiiiiiicciiiieeeeeee | eeeviiiiieenns [ 03/01/2024 ..... Direct 4AZ ...
058951-A*-5 ......... Bamboo US Bidco Term Ln Nt 1 11.333% 09/30/30 .....coocuvvviiiiiiiiiiiiiiiiiiiiee s | eeeeeeiiieeees [end 01/31/2024 ..... Interest Capitalization .. 3.APL ..
05948@-AB-8 ......... Bamboo Purchaser Inc Delayed Draw Term Ln Nt 3 11.315% 11/05/26 ...ceevneveneieiieiieeiiieees | ceeeeeiieiiins o 01/31/2024 ..... Interest Capitalization .. 2.CPL .ceeeee.
05948@-AB-8 ......... Bamboo Purchaser Inc Delayed Draw Term Ln Nt 4 12.091% 11/05/27 ...cevvnvvvniiiiiiiiiiiiiiieenns | ceeeeeiieeans o 03/01/2024 ..... Direct 2.0PL .o
066830-AE-9 ......... Banyan Software Holdings 3rd Amendment DD Term Ln Nt 1 12.671% 10/30/26 ... 02/29/2024 ..... Tax Free Exchange . 3.BPL ..
06683@-AE-9 . ..|Banyan Software Holdings 3rd Amendment DD Term Ln Nt 11 12.676% 10/30/26 .. 03/19/2024 Direct .... 3BZ
066830-AE-9 . ..|Banyan Software Holdings 3rd Amendment DD Term Ln Nt 10 12.679% 10/30/26 .. 01/26/2024 Direct . 3Bz
06683@-AE-9 . ..|Banyan Software Holdings 3rd Amendment DD Term Ln Nt 9 12.679% 10/30/26 01/25/2024 Direct . 3BZ
09580*-AA-T ......... Blue Ocean Income Fund I 11 Rated Note  7.000% 11/07/34 .....cevvviieiiiiiiiiieiiiiiiieeceecie | e [ 02/15/2024 ..... Direct .... 1.GPL ..
12757%-AC-4 ......... CMG Holdco LLC Delayed Draw Term #2 Ln Nt 12 10.308% 05/19/28 .........coccvvvviniiiiiinnnnnnns | eeeeeeiieeees [ 02/27/2024 ..... Direct 3APL ...t
12757%-AC-4 ......... CMG Holdco LLC Delayed Draw Term #2 Ln Nt 10 10.309% 05/19/28 .......ccceiiuimireriiiiiiineenes | evviiiiinenns [ 01/31/2024 ..... Tax Free Exchange . 3APL ...
12757%-AC-4 ......... CMG Holdco LLC Delayed Draw Term #2 Ln Nt 11 10.331% 05/19/28 .......ccovvivivniniiiiiiiinnnnns | eeeeiieees [ 01/05/2024 ..... Direct 3.APL ..
15644#-AA-4 ......... Centric Brands Inc 2024 Converting Term Ln Nt 1 12.790% 02/06/30 ...eevunevenneennneeniieenines | ceveveiineinns foeees 02/06/2024 ..... Tax Free Exchange . 407 ...
15644G-A#-1 ......... Centric Brands Inc 1st Lien Exit Term Ln Nt 1 14.824% 10/09/25 .....ovvvrviviiiiiiiiiiiiiinineen | e o 02/06/2024 ..... Interest Capitalization .. A 5.CPL ..
15645#-AA-3 ......... Centric Brands Inc Topco Term Ln A-1 Nt 1 12.790% 02/06/31 02/06/2024 ..... Tax Free Exchange ,980,249 |. 4AZ ...
15645#-AB-1 Centric Brands Inc Topco Term Ln A-2 Nt 1 12.790% 02/06/31 02/06/2024 ..... Tax Free Exchange .. 1,630,996 |.
21079#-AC-2 . ..|Continental Acq Holdings LLC Term Ln 2021-B Nt 1 11.959% 01/20/27 03/28/2024 Interest Capitalization ... 14,538 |.
228903-A*-1 . ..[Artivion Inc 1st Lien Term Ln Nt 1 11.798% 01/18/30 01/18/2024 Direct .... ..906,514 |.
24531#-AC-8 . ..|Del Real Holdco Term Ln Nt 1 13.209% 03/28/28 ..... 03/28/2024 Interest Capitalization 19,527 |.
24531%-AD-6 . .|Del Real Holdco Revolver Nt 3 12.658% 03/28/28 . Direct ....

24531#-AD-6 . .
25403#-AU-0 .........
286226-AB-3 .........
30737#-AA-1 ...l
33963A-AD-5 .........
350416-AV-7 .........
35041@-AV-7

36210*-AB-6 .
36210*-AB-6 .
36210*-AB-6 .
362656-AB-8 .
362656-AB-8 . .
362656-AB-8 .........
374237-A*-6 .........
399546-AC-6 .........
399546-AC-6 .........
399546-AC-6 .........
399546-AC-6 .........
399546-AC-6 .........
401788-AA-8 .........
40409V-AV-6 .
404938-AB-4 .
422588-AC-3 .

423276-AB-2 .........

.|Del Real Holdco Revolver Nt 2 12.680% 03/28/28 .

..|GC Waves Holdings Inc Delayed Draw Term Ln Nt 1 11.329% 08/11/28 ...
..| GC Waves Holdings Inc Delayed Draw Term Ln Nt 5 11.423% 07/17/29
..|GC Waves Holdings Inc Delayed Draw Term Ln Nt 3 11.430% 07/17/29
..|GS Seer Group Delayed Draw Term Ln Nt 3 12.063% 04/28/29 .....
.| GS Seer Group Delayed Draw Term Ln Nt 2 12.080% 04/28/29 ..

..|H B Fuller Company Term Ln B Nt 1 7.330% 02/15/30 .
..|HP RSS Intermediate Inc 1st Lien Special Pur DDTL Nt 3
. |Heavy Construction Systems Inc 2024 New Term Ln Nt 1 10.829% 11/16/28

Diligent Corp Term Ln B-3 Nt 1 11.163% 08/04/25 ..
Elevation Services Holding LLC 1st Amendment DD Term Ln Nt 1 11.493% 12/18/26 .
Faraday Buyer LLC Term Ln Nt 2 12.326% 10/11/28
Flint Opco LLC Delayed Draw Term Ln Nt 1 10.576% 08/15/30
Foundation Risk Partners Corp 1st Lien DD Term Ln Nt 13 11.401% 10/30/28 .
Foundation Risk Partners Corp 1st Lien DD Term Ln Nt 1 11.409% 10/30/28 ...

GS Seer Group Delayed Draw Term Ln Nt 4 12.081% 04/28/29
Gerson Lehrman Group Term Loan 10.709% 12/12/27
Groundworks LLC Delayed Draw Term Ln Nt 4 11.818% 03/14/29 ..
Groundworks LLC Delayed Draw Term Ln Nt 5 11.819% 03/14/29 ..
Groundworks LLC Delayed Draw Term Ln Nt 6 11.832% 03/14/29 ..
Groundworks LLC Term Ln Nt 1 11.827% 03/14/30 ..
Groundworks LLC Term Ln Nt 2 11.827% 03/14/30 ..
Guidehouse Inc Term Ln Nt 1 11.680% 10/16/28

10.309% 12/11/29

Orion Group 2nd Amendment DD Term Ln Nt 2 11.818% 03/19/27

...... 01/31/2024 .....
...... 02/29/2024 .....
...... 01/02/2024 .....
...... 03/07/2024 .....
...... 02/12/2024 .....
...... 01/09/2024 .....
02/29/2024
01/05/2024
02/29/2024
01/31/2024
01/02/2024
...... 02/27/2024 .....
...... 03/28/2024 .....
...... 02/09/2024 .....
...... 02/12/2024 .....
...... 02/27/2024 .....
01/02/2024 .....
...03/08/2024 .....
...03/28/2024 .....
03/22/2024
03/28/2024
03/22/2024
...... 03/28/2024 .....

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

Tax Free Exchange .

..... 1,087,168 |...




6'v03

STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
423276-AB-2 ......... Orion Group 2nd Amendment DD Term Ln Nt 6 11.573% 08/10/29 ......ccciiiiiiiiiiiiiiiiiiieeiiciis | eeeviiiiieenns [ 02/08/2024 ..... Various ... ..101,723 |... 3.CPL s
423276-AB-2 ......... Orion Group 2nd Amendment DD Term Ln Nt 6 11.576% 08/10/29 ...c.uvvvvunviriniiiiiiiiiiieiiiieninee | eeveeeiieies o 03/07/2024 ..... Various ... ... 50,862 |...
423276-AB-2 ......... Orion Group 2nd Amendment DD Term Ln Nt 9 11.579% 08/10/29 .....cccoiiumiiiiiiiiiiiiiieeiiiiine | eeeiiiiieeens [ 03/22/2024 ..... Various ... ..190,731 |...
423276-AB-2 ......... Orion Group 2nd Amendment DD Term Ln Nt 8 11.579% 08/10/29 ....cceuvivvnviiniiiiiiiiiiiiiiiiniinns | ceveeniiieies o 03/15/2024 ..... Various ... ... 25,431 |...
423276-AB-2 ......... Orion Group 2nd Amendment DD Term Ln Nt 5 11.824% 08/10/29 ......cccoiiumieiiiiiiiiiiiiiiiiiiies | v [ 01/26/2024 ..... Various
42958#-AG-5 ......... Higginbotham Ins Inc Amendment #3 DD Term Ln Nt 1 10.929% 10/31/29 ....ovvvnvviiiiiiiiiiiiiiiins | e o 02/29/2024 ..... Tax Free Exchange .
42958#-AG-5 ......... Higginbotham Ins Inc Amendment #3 DD Term Ln Nt 6 10.930% 10/31/29 ...ccvvviveneeeiiieiieenies | ceevveiiiiiins o 03/28/2024 ..... Guggenheim Securities LLC ...
44958Q-A*-3 ......... 1G Investments Holdings LLC Term Ln Nt 3 11.430% 09/22/28 ..........cevviiiiiiinnniiiiinininnnne | eveeeeeeeinies e 01/31/2024 ..... Tax Free Exchange
456760-AA-4 ......... Infinity Home Services Holdco Delayed Draw Term Ln Nt 6 12.162% 12/28/28 ........ccccouuveeees [ eovnennnniics | 02/01/2024 ..... Direct
456760-AA-4 . ..| Infinity Home Services Holdco Delayed Draw Term Ln Nt 5 12.174% 12/28/28 03/26/2024 Tax Free Exchange .
45836#-AD-3 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 17 11.076% 12/22/29 . 03/01/2024 Direct . X X
45836#-AD-3 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 14 11.077% 12/22/29 . 02/16/2024 Direct .... 18,443 |. 18,629 |.
45836#-AD-3 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 1 11.830% 12/22/29 ......cceovviiiiiiiiiiiiiiiiiieeees [ e e 02/29/2024 ...... Tax Free Exchange . ...64,678 |. ...65,089 |[...
485921-AB-6 ......... 20 Gates Kapitus Revolver Class A-2 Revolving Note  9.318% 09/10/32 ....ovvvvnvivniiniiiinnne | veveeeiiieees o 03/05/2024 ..... Direct 669,600 |. 669,600 |...
48TT3#-AF-T ......... Kellermeyer Building Svcs 6th Amendment Term Ln Nt 1 11.470% 11/07/26 ......ccevvviieiiiccinns | oviiiiiieenes [ 01/17/2024 ..... Tax Free Exchange . . 1,263,614 |. .. 1,272,404 |...
48773#-AH-3 ......... Kellermeyer Building Svcs 8th Amendment Term Ln Nt 1 12.483% 11/07/26 .....uvvvvnvvvnnviinnenn | ceveeeiiiiias o 03/21/2024 ..... Direct .... ... 83,477 |. ... 83,477 |...
527376-AA-T ......... Unleashed Brands LLC Term Ln Nt 2 9.750% 12/27/27 ...ccoeiiuuiiiiiiiiiiiiiiieeciiieeeeeeiiee | eeeeiiiieenns [ 02/16/2024 ..... Direct .... .. 254,231 |. .. 259,419 |...
53173#-AD-8 ......... Lido Advisors LLC Incremental DD Term Ln Nt 4 11.480% 06/11/29 .......ccevvveriiiiininnnnniiiis | eeeeiieeees [ 01/05/2024 ..... Direct ... 12,895 |. 13,088 |...
532298-AA-0 ......... Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 11.830% 03/01/28 ........oeveiiiciiinneiniccs | eeriiiiiinnns [ 03/28/2024 ..... Interest Capitalization ........ccceeiiiiiiiiiiii e o e 6,244 |.
53229@-AB-8 Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.330% 03/01/28 ...ceevvvvvvnviiniiiiinen | eevreiiieias o 03/28/2024 ..... Interest Capitalization .. . 218 |
532290-AB-8 . Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.330% 03/01/28 . 03/28/2024 Tax Free Exchange ....... 21,411 |
532296-AB-8 . ..|Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 2 11.818% 03/01/28 . 03/12/2024 Interest Capitalization .. .81
55340#-A0-2 . ..|MB2 Dental Solutions LLC Term Ln Nt 1 11.321% 01/29/31 .. 02/12/2024 Guggenheim Securities LLC ..953,268 |.
55392*-AA-8 . ..|MBS Services 1st Lien Term Ln Nt 1 10.817% 02/26/26 .. Interest Capitalization .. 2,273 |. A
593108-AA-7 . ..[Meyer Laboratory Inc Term Ln Nt 1 10.830% 02/28/30 .... Direct ...cccevveennnne 1,044,331 |. ,069,312 |.
60782#-AA-2 ......... Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 1 11.580% 08/23/28 ......cevvvnvevns | cevnvvrnniiinns o 01/09/2024 ..... Tax Free Exchange . 130,527 |. 130,527 |...
62931*-AA-2 ......... Topix Pharma Term Ln Nt 1 10.321% 11/02/26 ...cevnneeeeieeeiieeeeeeeeeeeee e e eneeeeieeennes | crvveeniieenins Joeeees 03/04/2024 ..... Interest Capitalization
62931*-AC-8 ......... Topix Pharma Delayed Draw Term Ln Nt 1 10.422% 11/02/26 ....c.euvvvenviinniiiiiiiiiiiiiiiiiineeens | ceveeenienians o 03/04/2024 ..... Interest Capitalization
62931*-AE-4 ......... Topix Pharma 2022 Incremental Term Ln Nt 1 10.422% 11/02/26 ..ceenvveeneeenieinieeiiieeeiieeeinee | eeieveiineiins o 03/04/2024 ..... Interest Capitalization ..
657166-AA-4 ......... North Amer Science Assoc Inc New Term Ln Nt 1 10.979% 09/15/27 ...cvvvnviinnviiiniiiiiiiiiiieiins | ceveeeiiiieians o 03/15/2024 ..... Tax Free Exchange
65959#-AC-4 Fairway Lawns LLC DD Term Ln C-2 Nt 3 11.823% 05/17/28 .... 01/11/2024 ..... Direct
67008*-AB-7 . ..|Novipax Buyer 1st Amendment Term Ln Nt 1 12.179% 12/01/26 . 03/28/2024 Interest Capitalization
677780-AB-3 . ..|0il Changer Inc Delayed Draw Term Ln Nt 5 12.177% 02/08/27 .. 02/20/2024 Tax Free Exchange .
68144#-AB-6 . ..| Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 12.993% 02/26/27 02/29/2024 Interest Capitalization
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 12.943% 02/26/27 .. 02/29/2024 Interest Capitalization ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9 14.429% 02/28/27 03/15/2024 Interest Capitalization ..
68144#-AC-4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 14.430% 02/28/27 .. 03/11/2024 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 11 14.431% 02/28/27 .... 03/28/2024 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 6 14.433% 02/28/27 ..cceuvvvvnveeneeenieennees | eveeviiieiinns e 03/20/2024 ..... Interest Capitalization
68144#-AD-2 ......... Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 12.993% 02/26/27 .......ccevvvvvvvivinnnnnne | cveeeeeeiinnens e 02/29/2024 ... Interest Capitalization
68144#-AE-0 ......... Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 12.930% 02/26/27 ....uvvvvnveee | vevvvvnnnienns fovens 03/19/2024 ..... Interest Capitalization
68144#-AE-0 ......... Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 2 12.967% 02/28/27 .....vvvvnvven | vevnvvinniiinns o 01/17/2024 ..... Interest Capitalization ..
693946-AF-4 ......... Partstown 1st Lien Term Ln Nt 1 11.809% 11/01/28 ...03/28/2024 ..... Tax Free Exchange
694486-AA-1 ......... PCS Midco Inc Term Ln Nt 1 11.091% 03/04/30 ...03/01/2024 ..... Direct ....
694488-AB-9 . ..|PCS Midco Inc Delayed Draw Term Ln Nt 1 11.074% 03/04/30 03/06/2024 Direct .
71579*-AE-2 . ..|Pestco LLC Incremental Delayed Draw Nt 1 11.408% 02/17/28 . 02/27/2024 Direct ....
T4354%-AA-1 . ..|Project Essential Bidco 1st Lien Term Ln 11.674% 04/20/28 ... 02/26/2024 Interest Capitalization
754456-AC-7 ......... Rawlings Sporting Goods Inc 3rd Amendment Term Ln Nt 1 11.707% 12/31/26 02/15/2024 ..... Direct
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757346-AB-9 ......... Reddy Ice Holdings Inc Term Ln Nt 16 10.479% 07/01/25 ....ceeveeeieiiiiiiiiieeciiieeeeeeiees | eeeeeiiiieeees [ 01/08/2024 ..... Tax Free EXCHaNge .......oooiiiiueiiii it i e ee e e e e e s s mnee e e e s e [oeneeesesinneessssnnneeesesnne [eennressesnnnneesseseneees 8,012 Lo 80885 T O PL
757348-AC-7 ......... Reddy Ice Holdings Inc Delayed Draw Term Ln Nt 14 10.479% 07/01/25 ....uvvvvnviinniiiiiiiiiinenn | e o 01/08/2024 ..... Tax Free Exchange ....
757346-AC-7 ......... Reddy Ice Holdings Inc Term Ln D Delayed Draw TL Nt 2 10.494% 07/01/25 ...oevenveennveineenns | ceeeviiieiiins e 01/08/2024 ..... Tax Free Exchange ....
757348-AF-0 ......... Reddy Ice Holdings Inc Amendment #7 Term Ln Nt 2 10.479% 07/01/25 ...ouvvvvinviiniiiniiiiinienn | e o 01/08/2024 ..... Tax Free Exchange ....
75807*-AE-7 ......... Redwood Services LLC 3rd Amendment DD Term Ln Nt 4 11.909% 11/30/29 .....coovumiirriiiiiiiiens | eeviiiieenns [ 03/14/2024 ..... Direct ....
75807*-AE-7 ......... Redwood Services LLC 3rd Amendment DD Term Ln Nt 2 11.919% 11/30/29 ......ovvvmmmiminnininnnnnnn [ eveeees 01/24/2024 ..... Direct ....
75807*-AE-7 ......... Redwood Services LLC 3rd Amendment DD Term Ln Nt 6 11.930% 11/30/29 .....ccoiiiuuiiiiiiniiiinns | e [ 03/29/2024 ..... Direct
784866-AA-5 ......... SSE Buyer Inc Term Ln Nt 1 16.179% 06/30/26 ....cceunvirunieriiiriiiiiieeiiieenieeeieenieevieenn | ceveeeneeenans o 01/05/2024 ..... Interest Capitalization ..

785008-AA-7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 5 12.658%
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.665% 12/06/27 ..
.| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 12.679% 12/06/27 ..

...... 03/27/2024 .....| Interest Capitalization
03/13/2024 Interest Capitalization ..

785000-AA-7 . . 03/15/2024 Interest Capitalization ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.683% 12/06/27 .. 03/20/2024 Interest Capitalization ..
785008-AA-7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.691% 12/06/27 03/01/2024 ..... Interest Capitalization
816307-A8-1 ......... Selectquote Inc Initial Term Ln Nt 1 13.430% 10/31/24 .. cooviiveniiiiiiiiiiiiiiiiiiiiceieeiiieenn | e o 03/28/2024 ..... Interest Capitalization ..
81761#-AA-3 ......... Service Logic Incremental Term Ln Nt 1 10.830% 10/29/27 ..uvvvenivinniiiiieeiiieeeieeeiieeeieeeen | ceeieeeiieiiins o 01/31/2024 ..... Tax Free Exchange
83578B-AQ-6 ......... Ellucian Holdings Inc Incremental Term Ln B Nt 1 8.929% 10/26/29 .....ceuvvvvnnvvvnivenninennns | e o 03/06/2024 ..... Bank of America BISD Dealer ...
885830-AF-5 ......... 3 Step Sports Term Ln Nt 1 11.830% 10/23/29 ....cciiummiiiiiiiiiiiiee e | eeeeeiiiieeens [ 03/18/2024 ..... Interest Capitalization
885830-AG-3 ......... 3 Step Sports Delayed Draw Term Ln Nt 1 11.990% 10/02/29 .....uvvvvnivrnniiiiiiiiiiiinieiiinenins | ceveeeniieeies o 01/23/2024 ..... Interest Capitalization
885830-AG-3 ......... 3 Step Sports Delayed Draw Term Ln Nt 3 13.233% 10/02/29 ....cevuneeveeeiiieeeeeeeeeeeieeenieees | cevieeeiieeiins foeeees 03/15/2024 ..... Interest Capitalization
885830-AG-3 ......... 3 Step Sports Delayed Draw Term Ln Nt 2 13.327% 10/02/29 ....cevuvivvnviinniiiiiiiiiiiiiiieiiineenn | ceveeniieeias o 03/04/2024 ..... Interest Capitalization ..
91823C-AB-3 . ..|V Global Hlds aka Vertellus Revolver Nt 11 11.169% 12/22/25 . 03/12/2024 Direct ....

91823C-AB-3 . .|V Global Hids aka Vertellus Revolver Nt 10 11.170% 12/22/25 . 02/08/2024 Direct ....

..|V Global Hlds aka Vertellus Revolver Nt 5 11.170% 12/22/25 ..
..|V Global Hlds aka Vertellus Revolver Nt 12 11.177% 12/22/25 .
.|Vertex Service Partners LLC Delayed Draw Term Ln Nt 3 10.807% 12/15/29 .

91823C-AB-3 .
91823C-AB-3 .

03/15/2024 Tax Free Exchange .

Direct ....

925350-AB-5 . . Direct .

92535@-AB-5 ......... Vertex Service Partners LLC Delayed Draw Term Ln Nt 2 10.816% 12/15/29 .... 01/23/2024 ..... Direct ....

928432-A#-0 ......... Visual Edge Technology Inc Last Out Term Ln B Nt 1 12.476% 12/31/25 .. 02/22/2024 ..... Interest Capitalization ..
98160*-AD-2 ......... Wor Idwide Produce Acquisition DD Term Ln B-1 Nt 2 11.567% 01/18/29 ... 01/17/2024 ... Direct

98538#-AC-5 ......... Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 1 11.069% 10/18/27 ... 01/30/2024 ..... Direct ....

98876*-AE-5 ......... 2B Holdings LLC DD Term Ln 2023-1 Nt 2 10.970% 02/09/28 01/29/2024 ..... Direct ....

98876*-AE-5 ......... 2B Holdings LLC DD Term Ln 2023-1 Nt 1 10.976% 02/09/28 ... 01/10/2024 ..... Direct .
(048688-AA-6 . .| JHMCRN Holdings Inc Term Ln Nt 1 11.930% 11/25/25 ... 03/27/2024 Interest Capitalization 686 |.

.|Kobalt Music Group Term Ln Nt 1 11.820% 02/25/27 . 1,479 |.

G5307*-AA-0 . . 02/23/2024 Interest Capitalization .. A
G5307*-AA-0 . ..|Kobalt Music Group Term Ln Nt 2 12.468% 02/25/27 . 01/19/2024 Interest Capitalization .. ..1,479 |. 1,479 |.
000000-00-0 . ..|Air Canada Term Loan  7.833% 03/21/31 ............... 03/26/2024 JP Morgan Securities LLC . ,320,690 |. ,324,000 |.

000000-00-0 . ..|MISYS (Finastra) Revolving Loan Nt 3 12.571% 09/13/29 03/13/2024 Direct .... 174,129 174,129 |.
000000-00-0 . ..|MISYS (Finastra) Revolving Loan Nt 1 12.571% 09/13/29 01/16/2024 Tax Free Exchange 76,182 |.
000000-00-0 . ..| Ardonagh Midco 3 PLC New Term Ln Nt 1 12.721% 02/28/30 02/29/2024 Guggenheim Securities LLC 549,398 |.

000000-00-0 . ..| Dechra Pharmaceuticals Term Ln Nt 1 11.568% 10/31/30 . 01/22/2024 Guggenheim Securities LLC ”,520,466 ,550,641 |.

ooooo=>

039854-B*~4 ......... | Ardonagh Midco 3 PLC Term Ln B5 Nt 2 12.621% 07/14/26 . .01/09/2024 Direct ... . . ..967,347 |. ..967,347 |.

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 47,145,016 47,584,779 255,686
2509999997. Total - Bonds - Part 3 3,661,517,588 3,715,848,514 10,183,303
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 3,661,517,588 3,715,848,514 10,183,303
000000-00-0 .........] Jol Iibee Wor Idwide PTE L Sr Nt Fix to Float 01/23/25 3.900% Perpet. o 02/06/2024 ... Direct ... ...200,000.000 |.... .. . ..
000000-00-0 .........|Network i2i Ltd Sub Nt Fixed to Float ~ 3.975% Perpet. .......ccceoervene 01/05/2024 Direct . ..822,000.000 |.

D..

D.. . .
000000-00-0 ......... Bank Negara Indonesia Jr Sub Nt Fix to Float 3/24/27 ~ 4.300% Perpet. . D.. JUTR I 01/05/2024 ..... Direct .... 1,881,000.000 |....
000000-00-0 ......... Bangkok Bank PCL Jr Sub Nt~ 5.000% Perpet. .......ccceeveiiiiiiiinnnninns D.. R 01/16/2024 ..... Direct .... 2,140,000.000 |....
000000-00-0 . ..|MAF Global Securities Jr Sub Nt Perp Fix to Float 6.375% Perpet. D.. . 01/05/2024 Direct . ...523,000.000 |.
000000-00-0 ......... MAF Global Securities Sub Nt Fixed to Float 7.875% Perpet. ....... D.. I 01/05/2024 ..... Direct .... ...980,000.000 |....
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05946K-AF-8 ......... Banco Bilbao Vizcaya Arg Jr Sub Nt Fix to Float 11/27 = 6.125% Perpet. ......ccovvvveveeennns | Devevnneeeeeen e 01/11/2024 ..... 0L =T PRSPPI APPSR 1,300,000.000 |.... 175,500 e 0.00 |.... ... 12,454 |3.BFE ..........
151290-CB-7 ......... Cemex SAB de CV Sub Nt Fix to Float  9.125% Perpet. ......ccooovvivivvnnniniiiiniinnnniinnnnnnneee | Devevvnnnnnnns onnld 01/05/2024 ..... Direct 256,000.000 |.... 269,824 ..o 0.00 |oueuiiiiiiiiiiiiiiiiis 1,622 [3.CFE ..........
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 7,663,609 106,758 XXX
4509999997. Total - Preferred Stocks - Part 3 7,663,609 106,758 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 7,663,609 XXX 106,758 XXX
31340#-00-1 ......... Federal Home Loan Bank Cincinnati Com Cl B ... | | ...... 03/22/2024 ..... Direct 56,517.000 |....
63868D-64-7 ......... Nationwide Loomis Fund All Cap Eq Port-R6 .... JRUUOUT FTTTN 03/11/2024 ..... 0T e PPN 0.740 |....
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
63868D-76-1 ......... Nationwide Loomis Mellon Disc Value Fund Eagle .......cccceevvieniveriniiiiniiiiiiiiiiiiiiiniiiineinns | eevvviiniinees o 03/11/2024 ..... Direct .. 0.580 |....
63868D-78-7 . ..|Nationwide Loomis Mellon Disc Value Fund CI R6 .... . ....03/11/2024 ..... Direct .. 0.570 | .
63868J-87-5 . ..[Nationwide Var Ins Tr Govt Money Market Fund (Seed) . ....03/28/2024 ..... Direct .. L 74.720 |. 75 ...
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 115
63866#-10-7 ......... |Nationwide Life & AnnUity InS COM ivvvvueiiiiiuusiiiiiiiiisi i iiriis s s e rrei s s s resis s e s eraanans | ............... | ...... 03/15/2024 ..... Capital Contribution iivuueiiiiiiiiiiiiiiiii it e s e e e s s raiieesreens [eerrereisierrrreneeranees 0.000 [ooiiiiiiinnniiiiinns 100,000,000 |..evuuniiiiirnnniiiiiiininiiiiiee foinniiiiiiiiinnirrriiisnnsriies | eeeeesssineeeeens
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 100,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 105,651,823 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 105,651,823 XXX XXX
5999999999. Total - Preferred and Common Stocks 113,315,432 XXX 106,758 XXX
6009999999 - Totals 3,774,833,020 XXX 10,290,061 XXX
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..36179X-2L-9 |GNMA Pool #MA8879  5.500% 05/20/53 .......... [....... . 03/01/2024 . | Paydoun ... . 05/20/2053 . [1.A ........
..36179X-LL-8 |GNMA Pool #MA8431  6.500% 11/20/52 .......... [....... . 03/01/2024 . | Paydoun ... . 11/20/2082 . [1.A ........
..36179X-NH-5 | GNMA Pool #MA8492  6.000% 12/20/52 .......... [....... . 03/01/2024 . | Paydoun ... . 12/20/2052 . [1.A ........
..36179X-TF-3 | GNMA Pool #MA8650  6.500% 02/20/53 .......... [....... . 03/01/2024 . | Paydoun ... . 02/20/2083 . [1.A ........
..38377J-311-3 | GNMA Ser 2010-113 CI PE  4.000% 09/20/40 ... |....... . 03/01/2024 . | Paydown . 09/20/2040 . [1.A ........
Vendee Mtg Tr RVMBS REMIC Ser 1995-3 1Z
..911760-GT-7 | 7.250% 09/15/25 ...cooveeeeiiiiiiiiiiiiiiieieieeeees [ . 03/01/2024 . | Paydown . 09/15/2025 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-L0-7 |6.750% 06/15/28 [ [P . 03/01/2024 . | Paydoun ... . s s . . 06/15/2028 . [1.A ........
..912810-TV-0 |U S Treasury Nt~ 4.750% 11/15/53 ............. [....... . 01/31/2024 . | Various ... 62,836,961 |....... 56,600,000 |....... 62,675,250 62,675,227 |.... 62,673,091 . 163,871 . 11/15/2063 . [1.A FE .
Bank of America BISD
..912810-Th-8 |U S Treasury Nt~ 4.750% 11/15/43 ............. [....... . 01/31/2024 . |Dealer ........covvvvevveene Joeveeeeeneinenennnns |oees 24,353,306 |....... 23,000,000 |[....... 24,795,170 |.......24,795,170 |oeevvvvvrvnnnnnn forieeeena(4,369) [ooeiies e (4,369) | [ 24,790,801 |.. (437,4%) |...... (437,495) . 11/15/2043 . [1.A ........
..912810-TX-6 |U S Treasury Bond ~ 4.250% 02/15/54 ... . |- 03/08/2024 . [Barclays Capital Inc ... |occeeereeiiiiinnnns founenns 4,985,136 |........ 5,000,000 |........ 5,005,098 |....evveeveernnnnnnn fornnniiniiinis foov e e e e 5,005,098 [....ccooviieeees oeeeen. (19,962) | (19,962) . 02/15/2054 . [1.A ........
..912810-TZ-1 |U S Treasury Bond ~ 4.500% 02/15/44 .. . |- 03/08/2024 . [Citigroup ... 5,114,628 |........ 5,000,000 |........ 5,094,942 |.... Y PPN < (1) N O RN < 1) U R 5,004,912 |.. . 19,717 . 02/15/2044 . (1.A ........
..91282C-JE-2 |US Treasury Bond  5.000% 10/31/25 . 02/28/2024 . |Various ... 21,461,044 .21,350,000 .21,334,226 |. 21,335,336 K 21,336,424 124,620 |.. . 10/31/2025 . (1.B FE .
..91282C-JJ-1 |US Treasury Nt 4.500% 11/15/33 ... . 01/31/2024 . | Various ... 52,988,253 |....... 51,000,000 |....... 52,534,852 |....... 52,536,637 |..eevvvviiiiinnn fevnnnnnn (4,609) founniininiiiiins foeeeenns (4,809) | |t 52,532,028 |....ooovveeeeens |oe.. 456,225 ...l 456,225 . 11/15/2033 . [1.A FE .
Bank of America
..91282C-J0-5 |US Treasury Bond ~ 3.750% 12/31/30 ......cuun [oeennn . 01/29/2024 . |Dealer ........coevvvvvveenn Joeveeeeeeeennnnnnnns |.00....9,827,304 |, 10,000,000 |........ 9,915,665 |........9,915,665 |.... . O S 9,916,513 |.. . 12/31/2030 . [1.A ........
..91282C-J7-5 |US Treasury Bond  4.000% 02/15/34 .......cccce [oeenns . 03/08/2024 . |Barclays Capital Inc ... |...oooeeeeenennn. |.......9,045,273 |...... 10,000,000 |........ 9,910,978 |.... 86 | e 9,911,063 |.. . 02/15/2034 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 195,004,886 185,442,981 194,789,102 174,776,659 (34,766) (34,766) 194,752,911 XXX
Quebec Prov CDA Deb Ser NN 7.125% 02/09/24
L TABAB-PD-9 [ .oeeeeiiii s | s . 02/09/2024 . |Various ......cceeevviiinnn foeveeeeeiiinninnnnns Joeens 7,764,000 |........ 7,764,000 |........ 9,194,130 |[........ 7,775,982 [ovvvvvvinninnnn foeeenn (11,982) |eevvvvvviiiinnnn fovinns (11,982) |oevvvvviiiiiinns ferninnns (T 0 O Y SR N 276,593 |. 02/09/2024 . |1.D FE .
Export-Import BK India Sr MTN  3.875%
. 000000-00-0 |03/12/24 ..ccooeiiiiieiii . 03/12/2024 . |Maturity ....oovvvnininnis Jooneneiniiins s 1,666,000 |........ 1,666,000 |........ 1,654,688 |........1,664,506 |.... 1,494 | 1,49 |oveeiiiiiiiiins e 1,666,000 |.. ... 32,279 |. 03/12/2024 .
. 000000-00-0 |Russian Federation Sr Nt  4.250% 06/23/27 .. . 03/19/2024 . |Barclays Capital Inc . 6,580,000 ..9,400,000 ..3,027,724 |. .3,027,724 |. . .3,027,724 .....2,652,276 |.. . (559,300) |. 06/23/2027 .
. 000000-00-0 |Russian Federation Sr Nt ~ 4.375% 03/21/29 .. . 03/14/2024 . |Barclays Capital Inc ... | |oeees 1,072,000 |........ 1,600,000 .... 647,168 |.......... 647,168 |.... . 647,168 | | 424,832 |l 424,832 |......... (105,000) |. 03/21/2029 .
Abu Dhabi Commercial Bank Jr Sub Nt Fix to
. 000000-00-0 |Float 8.000% Perpet. .........ccccvvvvrvvennnnn (D . 03/04/2024 . |Direct .oooooviiiiiiiiiiiin e e 963,000 [oeeeenns 900,000 |........... (eI R R R (1,49) |evvvvveiiieiies fernnnns (1,49) |.eevveeenieiiens fervninnnnns 954,754 . 01/01/9999 . [5.B GI
TC Ziraat Bankasi AS Sr Nt  8.000% 01/16/29
L90014T-AK=7 [ eeeeeeeeeeeeie e | D . 0173172024 . |Direct ..ovoviiiiiiiiiiiiie e | 2,256,225 |........ 2,245,000 |........ 2,233,663 |..oeeeiiiiiiiiieeens e feiiiiinn LI R A LT FT A 2,233,809 [...evvvirrnnnnns . 01/16/2029 . |4.C FE
Turk Ihracat KR Bank Sr Nt~ 9.000% 01/28/27
..90015L-AH-0 |... . 02/13/2024 . |Direct .... . 1,687,969 1,618,497 |.. . e . 01/28/2027 .
..984245-AX-8 | YPF SA Sec Nt  9.500% 01/17/31 . 01/24/2024 . |Direct .... K ..837,868 . 11,523 |. . 01/17/2031 .
..A00617-06-5 |Russian Federation Sr Nt  5.250% 06/23/47 .. . 03/13/2024 . |Barclays Capital Inc ... |. ..500,000 . . 185,047 |. , . 06/23/2047 .
..AX8009-11-7 |Russian Federation Sr Nt 5.100% 03/28/35 .. . 03/13/2024 . |Barclays Capital Inc ... |.... . 1,710,000 |........ 3,000,000 .1,068,606 1,085,994 |.. ..... 624,006 |....... 624,006 . (160,650) |. 03/28/2035 .
0309999999. Subtotal - Bonds - All Other Governments 25,037,062 30,034,000 17,017,212 21,039,243 3,997,817 3,997,817 (521,419) XXX
American Mun Pwr Ohio Inc Rev Bld Amer Bd
..02765U0-EQ-3 |6.270% 02/15/50 ....evvvvvviriiiiiiiiiiiiiiiiiiiiins [ . 02/15/2024 . |Call ~ 100.0000 ..... |.ccoeeeerennnnnnnns |oeeeeeee. 80,000 |............80,000 |............ 93,807 [.eeeriennn92,006 [ouuvevvnivnnnnnn fooviiiieeann (26) oo e (23 OO RN 91,980 |oeeeeiiiiiiiiins e (11,980) |....... (11,980) [cvvvvvvnnnnns 2,508 |. 02/15/2050 . [1.F FE .
Chicago Il Transit Auth Rev Txbl Pension Fdg
.. 167725-AC-4 |Ser A 6.899% 12/01/40 ....ovvvvvvvvrirriiiiinnns [ eeeenn . 01/31/2024 . | Call . . (75,029) |.... . 12/01/2040 . (1.C FE .
..3128MJ-22-2 |FHLMC Giant Pool #G08791  3.000% 12/15/47 . |....... . 03/01/2024 . | Paydown . (2,656) |... . 12/15/2047 . [1.A ........
..3128MJ-34-0 |FHLMC Gold Pool #G08803  3.000% 03/15/48 ... |....... . 03/01/2024 . | Paydoun ... e (437 ) . 03/15/2048 . [1.A ........
..3128MJ-4X-5 |FHLMC Pool #G08837  4.500% 09/15/48 ......... [....... . 03/01/2024 . | Paydoun ... . 09/15/2048 . [1.A ........
..3128MJ-03-7 |FHLMC Giant Pool #G08473  3.500% 01/15/42 . |....... . 03/01/2024 . | Paydoun ... . 01/15/2042 . [1.A ........
..3128MJ-T8-3 |FHLMC Pool #G08574  4.500% 02/15/44 ......... [....... . 03/01/2024 . | Paydoun ... . 02/15/2044 . [1.A ........
..3132D6-AX-8 |FHLMC Pool# SB8122  1.500% 10/25/36 ......... [....... . 03/01/2024 . | Paydoun ... . 10/25/2036 . [1.A YE .
..3132DW-AF-0 | FHLMC Pool #8D8106  2.000% 10/25/50 . 03/01/2024 . | Paydown . . 10/25/2050 . [1.A .
..3132D-BY-8 | FHLMC Pool #8D8155  2.000% 07/25/51 . 03/01/2024 . |Paydown .1,084,917 . 07/25/2051 . [1.A .
.. 313200-CH-4 | FNMA Pool #SD8172  2.000% 10/25/51 .......... . 03/01/2024 . | Paydoun ... ...276,357 |.. . 10/25/2051 . [1.A ........
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..3132DW-F5-7 |FHLMC Pool #8D8288 5.000% 01/01/53 ......... [....... . 03/01/2024 . | Paydoun ... . 01/01/2053 . [1.A ........
..3132E0-A8-5 |FHLMC Pool #8D3631 3.000% 07/25/52 ......... [....... . 03/01/2024 . | Paydoun ... . 07/25/2082 . [1.A ........
..31339D-SE-9 | FHLMC REMIC Ser 2416 PV 6.000% 02/15/32 ... |....... . 03/01/2024 . | Paydoun ... . . 02/15/2082 . [1.A ........
..31339G-JU-6 |FHLMC REMIC Ser 2367 ZK  6.000% 10/15/31 ... |....... . 03/01/2024 . | Paydoun ... ...6 | . 10/15/2031 . [1.A ........
..3133AP-VZ-9 |FNMA Pool #QC5132  2.500% 08/25/51 ........... [....... . 03/01/2024 . | Paydoun ... ....(9,401) | . 08/25/2051 . [1.A ........
..3133KG-U2-2 | FHLMC Pool #RA1501  3.000% 10/25/49 . [ . 03/01/2024 . | Paydoun ... ....(2,574)|. . 10/25/2049 . (1.A ........
..3133KK-ZH-5 |FHLMC Pool #RA4344  2.000% 01/25/51 ......... [....... . 03/01/2024 . | Paydoun ... . 01/25/2051 . [1.A ........
..3133T6-M4-0 |FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |....... . 03/01/2024 . |Paydoun .......ooovviiiniins |evnnnninnnnins Joeenn 3,506 [ 3,806 [eniiiinnnnn 3,614 [ 3515 [ [ . 04/15/2026 . [1.A ........
FHLMC Structured Ser 2008 M 7.000% 11/20/27
2 B13BTCBP-8 | e | e . 03/01/2024 . [Paydomn ....eveeeeecvrenns foevereiirininies frereieenn 2,901 e 2,101 [ 2,181 o0 2,120 | [ (18) i . 11/20/2027 . [1.A ........
FHLMC Structured Ser FSPC T-9 A6 6.564%
.. 3133TC-AU-2 | 03/25/29 ..ovvvniininiiiiiin [ e . 03/01/2024 . | Paydown . 03/25/2029 . [1.A ........
..3133TE-LG-7 |FHLMC REMIC Ser 2064 M  6.000% 06/15/28 .... |....... . 03/01/2024 . | Paydoun ... . 06/15/2028 . [1.A ........
..31350G-P3-4 |FNMA REMIC Ser 1994-37L  6.500% 03/25/24 ... |....... . 03/01/2024 . | Paydoun ... . 03/25/2024 . (1.A ........
.. 31359Q-UN-2 | FNMA REMIC Ser 1997-56 Z  7.000% 09/18/27 . |....... . 03/01/2024 . | Paydoun ... . 09/18/2027 . [1.A ........
..31350U-TL-9 |FNMA REMIC Ser 1998-54C  6.000% 09/18/28 ... |....... . 03/01/2024 . | Paydoun ... . 09/18/2028 . [1.A ........
FNMA REMIC Ser 1998-73 CI MZ  6.300%
L 3135QV-BH-5 | 10/17/38 ..evvvvvviiiiiiiiiiiiiiiiniiiiiiiniiiiiiininn [ . 03/01/2024 . | Paydoun ... .. (30))... . 10/17/2038 . [1.A ........
..31381L-NY-9 |FNMA Pool #464007  6.650% 01/25/28 03/01/2024 . |Paydown . (502) . 01/25/2028 . (1.
..31381N-V3-4 |FNVA Pool #466034 6.210% 12/25/29 03/01/2024 . |Paydown (1,598) | . (1,598) . 12/25/2029 . (1.
..31381P-KS-6 |FNMA Pool #466605 6.340% 01/25/29 03/01/2024 . |Paydown ... (899) | . (899) . 01/25/2029 . (1.
..31381T-KS-8 |FNMA Pool #470205 6.740% 07/25/29 . |. 03/01/2024 . | Paydown .(1,452) | ..(1,452) . 07/25/2029 . (1.
..31384V-0L-9 |FNMA Pool #535159  7.000% 02/25/30 . |- 03/01/2024 . | Paydown . 02/25/2030 . (1.
..3138A9-CV-4 |FNMA Pool #AH7283 ~ 4.000% 03/25/41 .......eevw [oeeennn . 03/01/2024 . | Paydoun ... . 03/25/2041 . (1.
..3138AB-YQ-6 |FNMA Pool #AHO718  4.000% 04/25/41 .......... [....... . 03/01/2024 . | Paydoun ... . 04/25/2041 . [1.A ........
..3138AC-AR-8 |FNMA Pool #AH9915 ~ 3.500% 04/25/41 ........... [....... . 03/01/2024 . | Paydoun ... . 04/25/2041 . [1.A ........
..3138AP-JX-7 |FNMA Pool #A19277 ~ 4.000% 08/25/41 .......... [....... . 03/01/2024 . | Paydoun ... . 08/25/2041 . [1.A ........
..3138EK-TC-9 |FNMA Pool #AL3246  3.500% 10/25/42 ........... [....... . 03/01/2024 . | Paydoun ... . 10/25/2042 . (1.A ........
..3138EL-GL-1 |FNMA Pool #AL3802  3.000% 02/25/28 .......... [....... . 03/01/2024 . | Paydoun ... . 02/25/2028 . [1.A ........
..3138L2-PT-8 |FNMA Pool #AM2233  7.250% 01/25/31 03/01/2024 . |Paydown . 01/25/2031 . (1.
.. 3138MJ-HZ-5 |FNMA Pool #A02947  2.500% 11/25/27 03/01/2024 . |Paydown . 11/25/2027 . (1.
..3138MR-ML-2 |FNVA Pool #A09362 2.500% 01/25/28 03/01/2024 . | Paydown . 01/25/2028 . (1.
..313819-GS-3 | FNMA Pool #AS0208  3.500% 08/25/43 03/01/2024 . |Paydown .. 448,939 ..448,939 .. 445,331 . 08/25/2043 . (1.
..3138W9-GU-8 | FNMA Pool # AS0210  3.500% 08/25/43 . 03/01/2024 . |Paydown 95,591 95,591 95,903 |. . 08/25/2043 . (1.
..3138ID-FK-2 |FNMA Pool #AS3769  4.000% 11/25/39 .........e. [oeennn . 03/01/2024 . | Paydoun ... ... 33,598 ... 33,598 ...35,6% |.... . 11/25/2039 . (1.
..3138WF-LC-8 |FNMA Pool #AS5722  3.500% 09/01/45 ........... [....... . 03/01/2024 . | Paydoun ... .. 208,799 ..208,799 . 09/01/2045 . [1.A ........
..3138WQ-AY-8 |FNMA Pool #AT2722  3.000% 05/25/43 ........... |....... . 03/01/2024 . | Paydoun ... ... 20,748 ...20,748 . 05/25/2043 . [1.A ........
..31380-B8-4 |FNMA Pool #AT2762  2.500% 05/25/28 ........... [.eeeees . 03/01/2024 . | Paydoun ... ... 58,900 ...58,900 . 06/25/2028 . [1.A ........
..3138WW-BK-4 |FNMA Pool #AT8141  3.000% 08/25/43 .......... [....... . 03/01/2024 . | Paydoun ... .. 39,157 ...39,157 . 08/25/2043 . [1.A ........
..3138X0-23-5 |FNMA Pool #AU1661 2.500% 07/25/28 .......... [....... . 03/01/2024 . | Paydoun ... . 07/25/2028 . [1.A ........
..3138X2-LF-9 |FNMA Pool #AU3025  3.000% 08/25/43 .. . |- 03/01/2024 . | Paydoun ... . 08/25/2043 . [1.A ........
..3138X3-A0-5 |FNMA Pool #AU3614  3.000% 07/25/43 .. . |- 03/01/2024 . | Paydoun ... . 07/25/2043 . [1.A ........
..3138X6-KE-4 |FNMA Pool #AUB592  3.500% 01/25/44 03/01/2024 . |Paydown . 01/25/2044 . [1.A .
..3138X9-SH-3 |FNMA Pool #AU9519  3.500% 10/25/43 03/01/2024 . |Paydown . 10/25/2043 . [1.A .
..3138XH-D5-7 |FNMA Pool #AV5523  4.500% 01/25/44 03/01/2024 . | Paydown . 01/25/2044 . [1.A .
..3138XJ-3K-1 |FNMA Pool #AV7101  3.500% 03/25/44 .. R T . 03/01/2024 . | Paydoun ... . 03/25/2044 . [1.A ........
..3138XJ-3Y-1 |FNMA Pool #AV7114  4.500% 03/25/44 .........e. [.oeens . 03/01/2024 . | Paydown . 03/25/2044 . [1.A ........
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..3138XK-3B-8 |FNMA Pool #AV7993  4.500% 02/25/44 ... . 03/01/2024 . |Paydoun .....coooeeiiiiiiins i | 2,117 L2117 2,285 ... ... (138) ]... L1M7 . 02/25/2044 . [1.A ........
..3138XU-VB-5 |FNMA Pool #AW5109  4.000% 08/25/44 .. . 03/01/2024 . | Paydoun ... ... 72,088 ...72,088 ...76,207 |.... . (4,119) ... ..72,088 |.. . 08/25/2044 . (1.A ........
..3138Y6-3L-6 |FNMA Pool #AX5302  4.000% 01/25/42 .. . 03/01/2024 . | Paydoun ... .. 280,608 .... 280,608 ..297,716 |.... .. (17,109) |... 280,608 |.. . 01/25/2042 . [1.A ........
..3138Y8-F6-2 |FNMA Pool #AX6488  4.000% 11/25/44 .. . 03/01/2024 . | Paydoun ... ... 44,685 .. 47,547 |.... ..44,685 |.. . 11/25/2044 . (1.A ........
FNMA REMIC Ser 2002-21 CI PE  6.500%
.. 31392C-PT=5 | 04/25/32 .vvvviniiiiiiiii [ . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 1,885 |l 1,885 |oveerennens 1,940 [oovveennnnns 1,918 [oeeeiiiiiiiiiies [ (72 ST RN (72 ) ST RN LIRS U N R RO 18 |. 04/25/2032 . |1.A ........
FNMA REMIC Tr Ser 2003 W3 Cl 2A5  5.356%
.. 31302J-YQ-6 | 06/25/42 oo [ . 03/01/2024 . |Paydown .......oooeeeiiiiins foeniiininiiis e 8,938 [eiiiiiinnns 8,938 |............ 9,089 |............. 9,030 |oeviiiiiiiiiins e [C2D) OO RN [C20 ) OO RN L O S N 91 [. 06/25/2042 . |1.A ........
FNMA REMIC Ser 2003-51 CI QH  5.500%
..31393B-3W-3 | 06/25/33 .eeeiiieiiiiie [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins Jeeiiiiinii e 44,484 |............ 44,484 |............ 45,819 |............ L7 N O A (220D ) PO N (220D PO L O P 419 |. 06/25/2033 . [1.A ........
FNMA REMIC Ser 2003-W10 CI 1A4  4.505%
.. 31393D-TX-9 |06/25/43 oo [ . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 37,592 |l 37,592 |oeeviennns 37,591 |l RTAEK - T R R S PO AN L RO AT O P 288 |. 06/25/2043 . [1.A ........
FNMA REMIC Ser 2003-W12 CI 1A8  4.550%
. 31393E-LF-4 |06/25/43 oo [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 72,609 [....oeeene. 72,609 |...oeennnee 70,356 |............ PR X I RO LI PO AN LI PO AN 2 O Y R N 493 |. 06/25/2043 . |1.A ........
FHLMC REMIC Ser 2532 CI PH  5.500% 12/15/32
LB1B93F-PA-8 [ e | . 03/01/2024 . |Paydoun .......oooeeeiiiiins e e 56,736 |............ 56,735 [.counnnnne 58,313 | 57,346 |eoeeeeiiiiiiens e (AR R AT [CHRD R AT T O P 517 | 12/15/2082 . [1.A ........
FHLMC REMIC Ser 2587 Cl KG  5.000% 03/15/33
LB1B9NFAH-2 [ e | . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 2,521 |l 22,521 |eevriienns 23,140 |............ P72 (7 RO R [2:X) ) PO (227 1 PO 22,521 [ooiiiiiiiiiiiins e e e 184 . 03/15/2033 . |1.A ........
FNMA REMIC Ser 2004-65 CI ZA  4.500%
.. 31304A-PF=7 108/25/34 oooeeeiiiieiiee [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 112,69 |........... 112,69 |........... 107,445 |........... 109,951 oo | 2,744 oo e P PO L2 O Y R N 794 |. 08/25/2034 . [1.A ........
FNMA Gtd Grantor Tr Ser2004-T4 CIA9  5.450%
.. 31304A-XNM=3 | 08/25/34 oo [ . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 2,239 |l 2,239 [ooeiiinnnnne 2,253 [ooeiinnnnn P Z 3 R R [£5)] S RSN [£5)] R RSN 2,230 [oeniiiiiiiii o e 14 |. 08/25/2034 . |1.A ........
FNMA REMIC Ser 2004-78 Cl Z  5.500% 11/25/34
LB139B-DH-4 [ oo | . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 130,719 [oeeeeeees 130,719 |........... 182,717 |eveveees 131,408 |oevvvvviiiiiinns ferviiiinnns [(C2:12) 1 R RTRRRRN [(C2:12) 1 R AT L O O N N 1,247 |. 11/25/2034 . [1.A ........
FNMA REMIC Ser 2004-79 Cl 2D 5.500%
L 31304B-FS-8 | 11/25/34 oo [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 530,820 [ceeereenns 530,820 [o.eeeeenen 537,467 |........... 532,952 |ovvvviiiiiiiinns fovninnnns (2,132) |ovveeeiiiiiiiies v (2572 1 IO L ) O P 4,799 |. 11/25/2034 . |1.A ........
FNMA REMIC Ser 2005-53 CI MJ  5.500%
.. 31304D-E4-8 |06/25/35 ooeeieiiiiii [ . 03/01/2024 . |Paydoun ......ooooeeiiiiiins e e 41,489 |............ 41,489 |...ooeeeee 2,708 | LR 3 () PO N (721 PO (72D 1 PO L O P 384 |. 06/25/2035 . [1.A ........
FNMA REMIC Ser 2005-W2 Cl A8  5.410%
.. 31394D-Jli=1 1 06/25/35 ..vvvvniiiiin [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 83,808 [.....uvnnn. 83,808 |............ 83,275 |............ 83,403 |oeeiiiiiiiiiens e, L O N L O N LR 1 O O R N 884 |. 06/25/2035 . [1.A ........
FNMA REMIC Ser 2005-43 CI GC  5.500%
..31394D-VB-3 | 06/25/35 ...uvviiin [ . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 28,306 [cuuvnnnnnnn 28,306 [.cunnnnnne 29,792 [ouevnnnnnne P T S FUUU R (7)1 PO N (7)1 FO R O O R N 259 |. 05/25/2035 . |1.A ........
FNMA REMIC Ser 2005-112 CI NE  6.000%
L 31304U-Z8-4 1 12/25/35 . [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 73,476 |overnnnnnn. 73,476 |.eeennnnnn. 71,770 |evevvennnns FLINK ) I AU O (1,255) |oeeeeeeeiiiiiees v (1,255) |eeeeiiiiiiiiies e (T O Y R N 709 | 12/25/2035 . [1.A ........
FHLMC REMIC Ser 2811 CI DT 5.000% 06/15/24
L B1394Y-XS-8 [ e | . 03/01/2024 . |Paydown .......oooeeeiiiiins foeninininiiis e 2,507 |oeeeiiinnns 2,507 | 2,480 |l P2R<[0720 R R LS R R L R AR 28 O Y RN 20 . 06/15/2024 . |1.A ........
FNMA REMIC Ser 2006-24 Cl Z  5.500% 04/25/36
2 3139B-R3-9 | e [ . 03/01/2024 . | Paydoun ... . 04/25/2036 . [1.A ........
FAM,
.. 31395D-J4-2 | 06/25/36 .oovviiiiiiiiiiiiiei [ . 03/01/2024 . |Paydown .......oooeeeiiiiins foeniiininiiis e 8,228 |eiiiiinnns 8,228 |............ 8,645 |............. L 7 O R (K7 PO (K7 FO N 8,228 | i e o 81 [. 06/25/2036 . |1.A ........
FHLMC REMIC Ser
LB1395G-MA-T [ oo | s . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 11,589 [.......ee. 11,589 |............ 11,591 |........... 11,567 [ovvvviiiiiiins oo 22 PO AN 22 PO RN 11,589 [ovvvvvvviiiiiinn [ fos e 91 . 08/15/2024 . |1.A ........
FHLMC REMIC Ser 2892 CI AD  5.000% 11/15/24
LB1395UMG-8 [ e | s . 03/01/2024 . |Paydown ......cooeeeiiiiiins foeniiininii e 3,137 eveeiiiinns 3437 |l 3,136 [ FC T K O N [ R A [ R A < 7 O S SN 24 | 11/15/2024 . (1.A ........
FHLMC REMIC Ser 2904 CI PE  5.500% 12/15/34
LB1B95K-HE-6 [ eeveiee e | . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 64,602 |............ 64,602 |............ 67,085 |............ 65,490 |..ooooiiiiiiiins et [G1:1:) 1 R RSN [G:1:1:) 1 S AN L Y R RN 585 |. 12/15/2034 . [1.A ........
FHLMC REMIC Ser 2939 CI DK  5.500% 02/15/30
LB139BM-EN-5 [ e | . 03/01/2024 . |Paydoun .......oooeveiiiiins Joenniiiiniis e 56,264 |............ 56,264 |............ 57,697 |............ 56,517 |ooeeeeeeiiiiies e (57 PO N (5K ) 1 PO 56,264 [.ooiiiiiiiiiiins e e e 514 |. 02/15/2030 . [1.A ........
FHLMC REMIC Ser 2982 Cl PE  5.500% 05/15/35
PR LY A PP PPPN IFTTPRt . 03/01/2024 . | Paydoun ... . 05/15/2035 . [1.A ........
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FHLMC REMIC Ser 3025 Cl ZC  5.000% 08/15/35
L31395X-MD-4 [ e | s . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 76,945 |............ 76,945 |............ 76,19 |ovevverenns 76,476 |ovevveveeiiennnn fernnnninnnns L O N L O N T O P N 635 |. 08/15/2035 . [1.A ........
FHLMC REMIC Ser 3019 Cl ZQ  5.000% 06/15/35
2 B1305KMS0 | s | e . 03/01/2024 . [ Paydoun ... . 06/15/2035 . |1.A ........
..31396F-G3-1 |FHLMC REMIC Ser 3068 Cl Z ~ 5.500% 11/15/35 |....... . 03/01/2024 . | Paydoun ... . 11/15/2035 . [1.A ........
..31396J-UF-0 | FHLMC REMIC Ser 3143 CI B 5.500% 04/15/26 |....... . 03/01/2024 . |Paydown ........oooeeiieiins |oeeenieninininns | 16,363 |l 16,363 | 16,898 [ 16,281 [ o 82 e B2 e [ 16,363 [ e [ . 04/15/2026 . [1.A ........
FHLMC REMIC Ser 3174 CI DG 6.000% 06/15/36
B K T P [P . 03/01/2024 . | Paydoun ... . 06/15/2036 . [1.A ........
B K 1 U [P . 03/01/2024 . |Paydoun ......ooooeveiiiiins |oeneniiiniins e 151,075 [.....eeeee 161,075 |........... 150,287 |........... 150,506 |ovvvvvveviinnns fevvnnnninnns L1 O N 151 O 151,075 |ooeeeeiiiiiiiies i e, . 01/15/2036 . [1.A ........
FNMA REMIC Ser 2007-74 Cl ZE  5.500%
.. 31396W-07-4 | 08/25/37 ooovviieiiiiiiiiiiii [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 34,319 ... 34,319 | 34,982 [ovvvennnne R UCTLC T AU R [0 PO N [ PO B 2 1 O P 313 |. 08/25/2037 . [1.A ........
FNMA REMIC Ser 2007-77 CI PE  6.000%
. 31396X-FY=5 |08/25/37 ooevvviiiiiiiiiiii [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 4,622 |............ 44,622 |.eeveeennns 45,765 |............ 777 R R (00 PO N [0 PO L7 O P N 461 |. 08/25/2037 . [1.A ........
FNMA REMIC Ser 2007-77 CI DC  6.000%
L B1396K-HI-7 | 08/25/37 ..o | e . 03/01/2024 . [Paydoun .....veveevevvevens foereeeerereieees forereeeenan 44,559 .o 44,559 | 45,965 |............ 44,997 | oreienns (€] ) O RS () U S 44,550 |.ovveiiiiiiiie foereeieiieie foeeeirieees oo 453 |. 08/25/2037 . [1.A ........
FNMA REMIC Ser 2008-29 Cl ZA  4.500%
. 31396Y-F7-2 |04/25/38 oo [ . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 79,050 fo.eeveennne. 79,050 [oeennnnnn 75,070 |ovevvvrnnnns 76,817 |oveverviiiiiinnn fervninnnns 2,283 [ e P35 T R R BN O O R N 615 |. 04/25/2038 . [1.A ........
FHLMC REMIC Ser 3209 Cl TZ  5.000% 08/15/36
B K U [P . 03/01/2024 . |Paydoun ......ooooeeiiiiiins e e 23,616 [ooevennnnee 23,616 |[............ 23,221 [oeiinnnnns AT T R U < U O RN P U O AN B L O O R N 187 |. 08/15/2036 . |1.A ........
B K U [P . 03/01/2024 . | Paydoun ... . 08/15/2036 . [1.A ........
B U [P . 03/01/2024 . | Paydown . 10/15/2036 . [1.A ........
B P [P . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 19,735 |ovevennens 19,7385 |............ 20,235 [oveennnnne 19,902 |ooovvviiiiiiiins e (G170 A RSN (L7 T AT R S (SN 181 |. 03/16/2037 . |1.A ........
FHLMC REMIC Ser 3287 Cl GD  5.500% 03/15/37
B K U [P . 03/01/2024 . |Paydoun ......ooooeeeiiiiins Jeeiiiiinii e 10,897 [.........e. 10,897 |oveverenns 1,231 | 11,017 [oeiins s [R0) ) A RN (0D} S RN 10,897 [ovvvvveviiiiiinn [ foi 95 |. 03/15/2037 . [1.A ........
FHLMC REMIC Ser
CBIBI7IRP-1 | e [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 164,267 |........... 164,267 |.......... 167,861 |........... JLLCIST 2 I O AN (G170 PO N (G170 PO N L O O N N 1,672 |. 07/15/2037 . [1.A ........
FHLMC REMIC Ser 3354 CI PH  5.500% 08/15/37
CBIBITK-AN-T [ e | . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 68,203 |[............ 68,203 |............ 71,102 |oeeeeenenes 69,076 |..eevvvvrriinnns fornninnnnns [E-7K) ) A RSN [R-7K) ) T AN L O O R N 582 |. 08/15/2037 . [1.A ........
FNMA REMIC Ser 2008-84 CI L 6.000% 09/25/38
CBTBITM-TV-9 [ s | . 03/01/2024 . |Paydown ......coooeeeiiiiins foeniiininiis e 4,021 oveeveennns 4,021 |............ 4,212 [ X O (2] TP RN (72 ST RN L 7 O Y RN 40 . 09/25/2038 . |1.A ........
FHLMC REMIC Ser 3473 CI CH  5.500% 07/15/38
LBIBITW-0B=4 [ e | s . 03/01/2024 . |Paydoun ......ooooeeeiiiiins Jeeiiiiinii e 19,256 |.oeovveennns 19,256 |............ 19,819 |............ 19,500 |oovvveviiiiiiins e (2201 PO N (2251 PO R S (SN 179 [. 07/15/2038 . |1.A ........
FNMA REMIC Ser 2009-77 CI PX  5.000%
. 31398F-EF-4 | 10/25/39 oooeeiiiiiiiii [ . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 75,611 [oeennnnns 75,611 |l 77,596 |............ 76,035 |.ooeeeeeeeiieees e (725 PO (720 PO F N O Y SR N 893 |. 10/25/2039 . [1.A ........
FHLMC REMIC Ser 3561 CI PE  5.000% 08/15/39
B U [P . 03/01/2024 . | Paydoun ... . 08/15/2039 . [1.A ........
B K U [P . 03/01/2024 . |Paydown .......oooeveeiiiins |oeveniinnnnnnnns |oeeen... 154,068 |0 154,968 |........... 150,561 [........... 152,831 [ s 2,138 |oviiiiiiiiiiies e 2,138 | e S N N 1,211 |. 10/15/2039 . [1.A ........
FHLMC REMIC Ser 3591 CI BL ~ 4.500% 10/15/39
L B139BKKA-T [ e | . 03/01/2024 . |Paydoun .....oeevveveiinnnns Joevvninnneninninnns foeeen. 131,487 0000 131,487 [l 128,698 ).l 130,401 [ [ 1,086 [.oonnniiiies foeeeeeens 1,086 [ foeeeeeenn L O O N N 999 |. 10/15/2039 . |1.A ........
FNMA REMIC Ser 2010-110 CI EP  4.000%
L31398N-L7-7 [ 10/25/40 oo [ . 03/01/2024 . |Paydown ........oooeveeniins |oennnninnnnnnnnnns e, 535,407 |...........535,407 |...........530,330 [...........535,651 [....cccciiiiiiis s (275 PO N (2725 ) PO N 535,407 [ovvvvvvvvvnnnnnn foriiiiiiiins o . 10/25/2040 . (1.A ........
FNMA REMIC Ser 2010-114 CI BY ~ 4.000%
L 31398N-MH-4 110725740 oo [ . 03/01/2024 . | Paydoun ... . (477) ... . 10/25/2040 . (1.A ........
..31405E-6P-5 |FNMA Pool #787578  6.000% 07/25/35 .......... [....... . 03/01/2024 . | Paydoun ... , , , , e (34)). . (34))... , . 07/25/2035 . [1.A ........
..3140J7-Xi-0 | FNMA Pool #BM3392 4.000% 01/25/48 .......coo0 f.on... . 03/01/2024 . |Paydown ....ooovvveieiiieees Joeeeieeiiieieeeieees e, 122,159 |........... 122,159 |........... 124,745 |........... 124,677 oovvvvvvviiiiinn fovennnns (2,518) |.ovveeeeeeeieees fovennns (2,518) |.ovvveeeieeieees fovevinnnns 122,159 foooeiiiiiiiiiies e o eveiiiiiiiiens 812 ). 01/25/2048 . [1.A ........
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..3140LQ-AJ-9 |FNMA Pool #BT1808  2.500% 06/25/51 .......... [....... . 03/01/2024 . | Paydoun ... . 657,861 .. (21,364) | (21,364) |... 2,715 |. 06/25/2051 . [1.A ........
..3140Q8-3K-9 |FNMA Pool #CA1701  4.000% 05/25/48 .......... [....... . 03/01/2024 . | Paydoun ... ...50,951 . 056/25/2048 . [1.A ........
..314000-N2-5 |FNMA Pool #CA2208  4.500% 08/25/48 ........... [....... . 03/01/2024 . | Paydoun ... ...61,421 . 08/25/2048 . [1.A ........
..3140QL-YS-9 |FN Pool #CB1620 2.000% 09/25/51 ............. [..eees . 03/01/2024 . | Paydoun ... . 09/25/2051 . [1.A ........
..3140XK-0E-3 |FNMA Pool #FS4052  2.000% 10/25/36 .......ceen [oeeennn . 03/01/2024 . | Paydown . 10/25/2036 . [1.A ........
..31411D-FZ-7 |FNMA Pool #904784  3.875% 12/25/36 .........e. [oeennn . 02/25/2024 . | Call . 12/25/2036 . [1.A ........
..31411D-FZ-7 |FNMA Pool #904784  3.875% 12/25/36 .........o. [.eeeenn . 01/01/2024 . | Paydoun ... . 12/25/2036 . [1.A ........
..31412P-GX-3 | FNMA Pool #930914  4.000% 04/25/39 ........... [....... . 03/01/2024 . | Paydoun ... . 04/25/2039 . [1.A ........
..314120-24-5 |FNMA Pool #935563 4.000% 09/25/39 ........... [....... . 03/01/2024 . | Paydoun ... . 09/25/2039 . [1.A ........
..31414U-2A-5 |FNMA Pool #976969  6.000% 02/25/38 03/01/2024 . |Paydown . 02/25/2038 . 1.A .
..31414U-XN-3 | FNMA Pool #976885  6.000% 04/25/38 .. 03/01/2024 . |Paydown . 04/25/2038 . [1.A .
..31416H-ZM-0 |FNMA Pool #AAO747  4.000% 03/25/39 .. 03/01/2024 . |Paydown . 03/25/2039 . 1.A .
..31417C-5A-9 | FNMA Pool #AB6240  3.500% 09/25/42 ........... [....... . 03/01/2024 . | Paydoun ... . 09/25/2042 . [1.A ........
..31417G-D6-0 |FNMA Pool #AB9124  2.500% 04/25/28 ........... [....... . 03/01/2024 . | Paydoun ... . 04/25/2028 . [1.A ........
..31417G-FN-1 |FNMA Pool #AB9172  2.500% 04/25/28 ........... |....... . 03/01/2024 . | Paydoun ... . 04/25/2028 . [1.A ........
..31418B-AP-1 |FNMA Pool #MA1813  4.500% 03/25/44 ........... [..cceen . 03/01/2024 . | Paydoun ... . 03/25/2044 . (1.A ........
..31418B-B6-2 |FNMA Pool #MA1860  4.500% 04/25/44 .......... [....... . 03/01/2024 . | Paydoun ... . 04/25/2044 . [1.A ........
..31418C-3E-2 |FNMA Pool #MA3496  4.500% 10/25/48 ........... [.ceeenn . 03/01/2024 . | Paydoun ... . 10/25/2048 . [1.A ........
..31418C-XN-9 | FNMA Pool #MA3384 ~ 4.000% 06/25/48 .......... [....... . 03/01/2024 . | Paydoun ... . 06/25/2048 . [1.A ........
..31418C-ZJ-6 |FNMA Pool #MA3444  4.500% 08/25/48 ........... [....... . 03/01/2024 . | Paydoun ... . 08/25/2048 . [1.A ........
..31418D-WR-9 |FNMA Pool #MA4255  2.000% 02/25/51 ....ceevves [eeennn . 03/01/2024 . | Paydoun ... . 02/25/2051 . [1.A ........

Fannie Mae Super Pool #MA4512 2.500“./6
..31418E-AN-0 | 01/25/52 ...
Fannie Mae Super Pool #MA4805 4.500%

. 01/25/2052 . |1.A ........

....... . 03/01/2024 . | Paydoun ... ...... 1,977,627

CBABEKT-6 | 11/25/52 ..o [ e . 03/01/2024 . |Paydoun ... .. 63,576 . 11/25/2052 . |1.A ........

..31419A-DT-1 | FNVA Pool #AEO113  4.000% 07/25/40 .. 03/01/2024 . | Paydoun 22,858 . 07/25/2040 . |1.A .

..31419E-X5-3 | FNMA Pool #AE4299  4.000% 09/25/40 03/01/2024 . | Paydoun 27,244 . 09/25/2040 . |1.A .

..31419F-SN-7 | FNVA Pool #AE5024  4.000% 12/25/40 .. [ R . 03/01/2024 . |Paydoun ... ... 50,584 . 12/25/2040 . [1.A ........

..31419K-KJ-3 | FNVA Pool #AEB396  4.000% 11/25/40 .......... |..cc... . 03/01/2024 . |Paydoun ... .. 44741 . 11/25/2040 . [1.A ........

..31419L-EY-5 |FNVA Pool #AE9150  4.000% 12/25/40 .......... |..ec... . 03/01/2024 . |Paydoun ... .. 46,985 . 12/25/2040 . [1.A ........
I1linois Mun Elec Agy Supp Rev Bld Amer Bd

.. 452024-GT-3 |6.832% 02/01/35 ...ooouvviiiiiiiiiiiiieeeiiiiiens [ eeeees . 02/01/2024 . [Call 100.0000 ...o. ooevveeineiiiiiiies oo 520,000 |..ceeens 520,000 |.......... 601,416 |........... 576,344 ooooeiiiiiiies | [IUe) ) SR R [Ie) ) SRR R 576,035 [..evveeiiiiiiinn e (56,035) |....... (56,085) |............ 17,763 |. 02/01/2035 . |1.E FE ....
Indianapolis IN Pub Impt Rev LBASS Bld Amer

..455285-5R-3 |Bd Ser B-2  5.966% 01/15/30 ......cccvveereies | aeeeenn . 01/16/2024 . [Call 100.0000 ..... ooeerieieieiiiiins oo 1,675,000 |........ 1,675,000 |........ 1,675,000 |........ 1,675,000 [ovvveveeeiiiis feoveeiiiiiinnns o oo o e 1,675,000 |.ovvvveennnins fonieniiiiiiis i e, 49,965 . 01/15/2030 . |1.D FE ....
Massachusetts Educ Fin Rev Txbl Ser A

..57563R-SU-4 |4.949% 07/01/38 ...coovvvviiieeiiiiiiiieeciiiiiens [ eeeees . 01/01/2024 . [Call 100.0000 ...o. ooevveeineiiiiiiies oo 105,000 |.......... 105,000 |.......... 105,000 |.......... 105,000 |.oooevieiieenns [ e e e e (VSN V[V I FOUOPUUUR FPUUURR AU R, 2,598 |.07/01/2038 . [1.C FE ....
New York St Dorm Auth Rev Bld Amer Bd

..649902-H3-0 |4.723% 03/15/24 ....ovvvveiiiiiiiieiciiiiieeeees [ eeees . 03/15/2024 . [Maturity ....ooooovvvinins foneniiii e 10,990,000 |....... 10,990,000 |....... 10,990,000 |....... 10,990,000 [ooeveiiiciiiinns Joviiiiiiiiiins e i e s 10,990,000 [ovvvevveeiiinne Jooeiiiiiiieiins foeeiiiiis i 259,529 |. 03/15/2024 . |1.B FE ....
Southaven Crbd Cycle Gen Sec Nt~ 3.846% Redemption 100.0000

..B41215-AA-4 | 08/15/33 ...veiiieiiiiiiiie e [ eeeees L 02/15/2024 . [ eveeieeeii [ [ 604,548 |........... 604,548 |.......... 610,191 |........... 607,793 |.ccveiieiiiins e [ 202<) R U (3,245) [ oo 604,548 [..ovveveiiiiis | o 14,054 |. 08/15/2033 . |1.C FE ....
University CA Rev Bld Amer Bd  5.770%

COVH2P-7Y-7 | 05/15/43 vvveiiiiiiiiiiiie i | eeees . 03/27/2024 . [Call 1026612 ... |ooceveeeiiiiiiiiins o 2,771,854 |........ 2,700,000 |........ 3,322,822 |........ 3,181,971 [ s (3.768) [c.oeeeeecnnenns oennnes (3.768) [o.oeeeiecnnenes oennnnes 3,178,204 |..oooiiiiiinees fonnnes (478,204) |...... (478,204) |........... 128,977 |. 05/15/2043 . [1.C FE ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 32,327,638 32,255,784 33,084,907 32,852,270 24,801 24,801 32,877,080 (621,296) (621,296) 568,230 XXX XXX

Periama Holdings LLC/DE Sr Nt  5.950%
. 000000-00-0 |04/19/26 ...
Sierracol Energy Andina .
. 000000-00-0 | 06/15/28 .......eeveeeeeiiiiiiieeiiiiiiiiee s | eeeas . 01/24/2024 . [Direct ....coooeeeeiiiinins |oeeiiiiiiiieeiiiin e 587,525 |.......... 710,000 |........... 628,370 |........... 641,754 [ oo 755 foeeeeeiiiiiis oo, 755 fooeeieiiiiiiins e, 642,509 |......coccveees Joneens (54,984) |....... (54,984) |...oeeen. 4,852 |. 06/15/2028 . [4.A FE ....

. 04/19/2026 . |3.B FE ....

....... . 01/31/2024 . [Direct .... ... 1,206,588 |........1,313,000 |........ 1,244,060 |........1,266,577 |.... ...... 1,268,544 ). .38,043 |.........38,043
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American Money Mgmt Corp CLO Ser 2014-15A Cl
..00175M-BN-9 [AR3  6.696% 01/15/32 ..eevvvniiiiiinniiiiiiiinns | s . 01/16/2024 . |Paydonn ....covvvnvvviinnnnn foovennininiiiiinns Joninnnns 133,236 [oevvennnnns 133,236 |..oeevennns 133,236 |..cevvennns X O O N (SRR R 2 O O 2,307 |. 01/15/2032 . [1.A FE ....
American Money Mgmt Corp CLO Ser 2013-13A CI
..00176D-AJ-8 [A2LR  7.280% 07/24/29 .....oevvvvvvvininiiininnn | nnnnns . 01/24/2024 . | Paydown ... ..5,851,028 |[........ 5,851,923 |........ 5,851,923 [........5,851,923 |....ciiiiiiins ovriiniiniiis v v v e 5,851,923 |.. .. 110,069 |. 07/24/2029 . [1.A FE ....
American Money Mgmt Corp CL
L00177H-AA-7 [A 6.616% 04/25/31 ....vivviinniiiiiiiiiiiiinees | s . 01/25/2024 . |Paydonn ....cevvnnvvvrinnnnn foovvnnininiiiininns Jovninnns 497,813 |........... 497,813 [oonenennee 494,735 |.ooeeennns 525,146 [.ovvvvvivnnnnns [ooeeenn (27,333) | | (27,333) |oeeeeeeeeieieees e L O P 8,485 |. 04/25/2031 . [1.A FE ....
Amazon.com Inc Tucson BTS Lease Backed Nt A Redemption 100.0000
..00191#-AA-3 [4.095% 08/31/39 ....cevvvrniiiiiiiniiiiiiiiiiiieees | s L 03/31/2024 . | eeeeeeeeiiieeeeiiiiieeeees i e 47,455 |o.oeeennnnns 47,455 |............ 47,455 |............ LY T R R S R (RN N L O P 405 |. 08/31/2039 . (1.D ........
Amazon.com Inc Tucson BTS Lease Backed Nt A Redemption 100.0000
..00191#-AA-3 [4.095% 08/31/39 ....cevvvrnviiiiiiniiiiiiiiiiiiinees | s 0173172024 . | eeeeeeeeiiieeeeeeeeees i e 23,607 f............ 23,607 |......oeennn 23,607 |.....cevnnns 10 O O R F N O O S N 81 [. 08/31/2039 . |1.E ........
Aames Mtg Tr RMBS Ser 2001-4 CI M1 7.150%
..00253C-HK-6 [01/25/32 .ovvvvviiiiiiiiiiiiieiiii s | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 17,455 |o.eneeee 17,455 |............ 17,847 fovennnnnes 17,733 |oeeeeiiiiiiiiies e, (7)) R RN (3] R AR VA I PO I, (276) [evvvvrvnnnn (276) [cevvnnennnnnnnne 154 (. 01/25/2032 . |1.A FM ...
Vel s Fargo Securities
..002824-BF-6 |Abbott Labs Sr Nt~ 3.750% 11/30/26 .......... |.ce... . 02/14/2024 . |LLC wevvviiviiiiiiiiiiiins v fes 4,422,576 |........ 4,533,000 |........ 4,588,406 |........ 4,550,224 |oooeeiiiiiiiiins e (720 1 I R [R:720 1 PR R 4,549,397 | |ens (126,821) |...... (126,821) |............ 35,886 |. 11/30/2026 . |1.D FE ....
..00287Y-AQ-2 |Abbvie Inc Sr Nt~ 3.600% 05/14/25 ........ccc. [.eennn . 02/12/2024 . |Barclays Capital Inc ... | |oos 21,588,380 |....... 22,000,000 |....... 21,961,500 |....... 21,993,886 |....covvviiiiins fervvnnnnnnns LU O LU A N 21,904,416 |...ooooveeiiinns ees (406,036) |...... (406,0836) |.......... 198,000 |. 05/14/2025 . [1.G FE ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2A
..00443L-AB-4 |5.624% 01/25/37 .coovoeeiiiiiiiiiiiiiiiiiceeeeeeees [ . 02/26/2024 . |Paydoun .......ooooeiiiiiins i e L7 LT L (07 R R [/ IO RN K/ IO R L7 PO R R R . 01/25/2087 . [2.C FM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2A
..00443L-AB-4 |5.624% 01/25/37 .cooeoeeeiiiiiiiiiiiiieiieeieeeeees [ . 03/25/2024 . |Paydoun .......ooooeeiiiiins i e 208 | 208 | LIS O LIS SRR AR LI IO R LS R R 208 oeeeeeeiiiiiiinn feriiii e 1 ].01/25/2037 . |3.A FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2B
..00443L-AC-2 |5.684% 01/25/37 ..ccooeeeeiieiiiieiiiii [ . 01/25/2024 . |Paydoun ......cooeeeiiiiiins i e 3,511 [, 3,511 | 2,348 |.cnnnnnne P72 I PO RN 1LV R R L1610 R R 3511 | i e o 1].01/25/2037 . |2.C FM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2B
..00443L-AC-2 |5.684% 01/25/37 ...coooveeeieiiieiiiiii [ . 03/25/2024 . |Paydoun .......oooeeiiiiiins foniiiniii e 8,355 |iiieeinnn. 8,355 |[innnnne 5,589 [.ccounnnnnn (1< 700 PO N 2,118 [oeeeiiiiiiiii oo 2,118 [oeeeiiiiiiiiin oo 8,355 | | e o 28 (. 01/25/2037 . |3.AFM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2C
..00443L-AD-0 |5.784% 01/25/37 .cooevveeiieiiiieeiiii [ . 03/25/2024 . |Paydoun .......oooeeiiiiiins e e 12,657 |o.eeeeneeee 12,657 |l 8,513 |l 8,513 | e 4144 | e 4144 | e 12,657 [oveeeiiiiiiiiins foeneiiiiiiiiiis foi 31 [. 01/25/2037 . |1.A FM ...
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2D
..00443L-AE-8 |5.944% 01/25/37 ...oevvvnniniiiis [ oo . 03/25/2024 . |Paydoun .......oooeeiiiiiins i e 11,866 |............ 11,866 |............. 8,042 |l 8,932 [ oo 2,034 [ oo 2,034 [ oo 11,866 [oiiiiies oo e e 29 |. 01/25/2087 . [3.A FM ....
Aegis ABS Trust RMBS Ser 2004-1 CI M1
..00764M-BD-8 |6.464% 04/25/34 .......evvvennnin [ . 03/25/2024 . |Paydoun .......oooeeiiiiiins e e 37,679 [o.eeenneeee 37,679 |[oeeennnnnee 37,679 | 37,679 |oeeiiiiiiiiiies e e e e e YA T4 I AU R (SRR RN 409 |. 04/25/2034 . [1.A FM ...
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 |6.344% 06/25/34 ......eevvvnmnninnniiiiiis [ eeeenn . 03/25/2024 . | Paydoun ... . 06/25/2034 . [1.A FM ....
Redemption 100.0000
..00802#-AA-4 | Aerostar Airport Sr Nt  5.750% 03/22/35 .... |....... RVRY 2\ Z S ISR R R 423,092 |........... 423,092 |........... 423,09 |...ooeenns 423,092 |oveviiiiiiiiiins e o fe e e 423,092 [oeveeviiiiiiiinn foiiiiiiis e e 12,164 |. 03/22/2035 . [2.A FE ....
..018522-H*-6 [Allete Inc 1st Mtg Bd  3.690% 03/15/24 ..... |....... . 03/15/2024 . |Maturity ...oooovvvvinnnes Joovvinininiiiiiins e 5,000,000 |........ 5,000,000 |........ 5,187,450 |........ 5,006,008 |....coeeeeiieens |oeeeens (6,008) [cvvvvvvvvnnnnnnn foreeenn (6,008) [cvvvvvvvvnnnnnnn foreeenn 5,000,000 |.oeeeiiieieeeins fovveiiiiiiiiiens foiiiiiiiiiiinn o, 92,250 |. 03/15/2024 . |1.F ........
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02146P-AF-2 [HY12 CI A5 4.144% 08/25/36 .......evvvvvvvvnnnn | unnnns . 03/01/2024 . |Paydonn .....eeunvvveiiinnnn foovvnninnniiiiinns fonins 253,572 |.eieennnns 253,572 |oueennnnnn 246,650 |........... 246,650 |......cooeveenn forriinnnnn (G570 FO 6,922 | e, 253,572 [ovvvvvvniiiiiinn fovns e e 1,823 |. 08/25/2036 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02147B-AA-3 [ 772 CI A1 6.000% 04/25/37 ......ccvvvvnvrvnnnn | unnnns . 01/11/2024 . |Paydoun ....ovvvnvvvvivinnns Joevnnininiiiiinnes foeeeieeiinnnns 5 e e P (1)) R (52D O . 04/25/2037 . (2.B FM ...
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02147B-AA-3 [ 772 CI A1 6.000% 04/25/37 ......ccvvvvnnvrenenn | unnnns . 03/01/2024 . |Paydonn .....euvvviriinnnns Joevnniinieiiiiiinnns foeeiiiiiiiii foeniiiinnns (273) |oeeeeeeees (154) |vvvveiinnnns [0 O s (154) |oeeeieieiiiiiies i 154 [ooienns 154 [ 2 |. 04/25/2037 . [4.B FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147J-AE-8 [46 CI A5 6.000% 02/25/47 ......ceevvvvvnnennne | unnnns . 01/16/2024 . |Paydoun ...ccvvvnvvviiinnnns foevvniiniiiiiiiines foveeniiiiiiiins oo (18,733) [cvvvnnnn (11,960) |.......... (0 1510 Y N A N RN (RN (11,960) |- eeveeeeeiiieees feveeees 11,960 |........ 11,960 |........... (31,232) (. 02/25/2047 . |3.CFM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147J-AE-8 [46 CI A5 6.000% 02/25/47 .....ccevvvvvvnnivennn | unnnns . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 39,639 |.oenn. 21,014 |............ 13,379 |oeeeinns LT 4 R PP POPPPR (S A R R 13,379 | | 26,260 |........ 26,260 |oeeevrrinnns 1,267 |. 02/25/2047 . (4.B FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147L-AN-3 [22R Cl 2A3  6.250% 05/25/36 .......ccvvvunveeees | unnnns . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 56,560 [............ 43,026 |............ 29,353 [ooeiiieenns R - O O P O N 29,383 [ovvvvvvrnnnninns fonenne 27,207 |........ 27,207 |eveeveveinnnnns 873 |. 06/25/2036 . [4.B FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02148J-AJ-6 [39CB Cl 1A9  6.000% 01/25/37 ...eevvvvvvvnnnnns | unnnnns . 03/01/2024 . |Paydonn .....oeuvevriinnnnns Jovvnninneiiiiiiinees foeeieneens 17,069 |....coeeeens 16,358 |ooeevnnnnnns 13,856 |vvvvunnnnns L O PP POPPPR (S A R R 13,856 [cvvvvvvvvvvnnnnn fonnnnnnne 3,213 . 01/25/2037 . (1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02140H-AII-0 [2CB CI 2A6  5.750% 03/25/37 ... 03/01/2024 . |Paydown ... 13,428 ...68,628 ...38,392 | ...38,392 |. 35,036 . 03/25/2037 . (1.A FM ...
..022098-AS-2 |Altria Group Inc Sr Nt  4.000% 01/31/24 .... 01/31/2024 . |Maturity 21,000,000 .21,000,000 .20,869,380 |. 20,998,774 |oeeevvviiviiinnn fovnenn 1,226 [ 1,226 | [000002221,000,000 feeeiiiiiiiiiienn foiiiiii, K . 01/31/2024 . (2.B FE ....
..02361D-AP-5 [Ameren |llinois Co Sr Nt  3.250% 03/01/25 .. . |. 02/14/2024 . | KeyCorp ..980,910 ..1,000,000 1,029,490 |. 1,004,939 |.. .1,004,413 . (23,503) |. . 03/01/2025 . [1.F FE ....
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American Airlines Inc LBASS EETC Ser 2017-1 Redenption 100.0000
..023761-AA-7 [CI AR 3.650% 08/15/30 ....ovvvvvvneneriiiiinnns | nennns L 02/15/2024 . | eeeeeieeiiiieeeeeeeieeees i e 415,625 |........... 415,625 |........... 415,625 |........... L O O R R 415,625 [ooveiiiiniinnns foovriiiii [ s 7,585 |. 08/15/2030 . |1.F FE ....
Amer Airline PTC Ser 21-1B PTT  3.950% Redemption 100.0000
..02376L-AA-3 [01/11/32 wevveiiiiiiiiiiiiiiiiien e | s L01/11/72024 | e i [ 60,075 |............ 60,075 |oeeeunnnnns 60,150 |oeevrennnnns 60,134 | s (515D 1) PR AR (515D 1) PR AR (SO0 7T R FOR R RN R, 1,186 |[. 01/11/2032 . [2.B FE ....
American Airlines Inc LBASS EETC Ser 2016-1 Redemption 100.0000
..02376U-AA-3 [Ser AR 3.575% 01/15/28 ...ovvvvvvivinnnniiiiinn | nnnens . 01/15/2024 . | .. N R AR 25,522 |..oooeinnnns 25,522 |oeeiiiiinn 26,033 [...covnennns TR O (R 2 DT FO R (2D O ER TR0 O FOU R R AR 456 |. 01/15/2028 . |1.G FE ....
American Airlines Inc 1st Lien  4.000% Redemption 100.0000
..023772-AB-2 [07/15/25 .ovvvniiiiiiiiiiiieciiieeecviieeeen | s L 01/15/2024 . | eeeeneeieiiieeeeeieees i e 110,409 |........... 110,409 |.eeennnnn. 104,883 |..eeennnnn. 109,157 [oveiiiiiiiens foeeeeeees LY PO F YL PO L (101 I R O R NN 2,208 |. 07/15/2025 . |4.A FE ....
American Airlines Inc Secured Ser AA  3.150% Redemption 100.0000
L02377L-AA-2 [08/15/33 .evveniiiiiiiiiiiiiiiieeecevieeeees | s L 02/15/2024 . | eeveeeeiiiieeeeeieiieeees | e 244,292 |........... 244,22 |.eeennnnnn 244,292 |..ouennnnn. 2.7 2 2 O O N N AR N L7270 R R R NN 3,848 |. 08/15/2033 . |1.F FE ....
American Airlines Inc Secured Ser A 3.500% Redenption 100.0000
..02378M-AA-9 [ 08/15/33 .eevvnriiiiiiiiiiiiiiiiieeceiieeen | s L 02/15/2024 . | eeveeeeiiiiieeeeeieieeees | e 494,013 |....oeeeens 494,013 |........... 494,461 |........... 494,343 oeiiiiiiiiies e [ FRR E [T FRR ERR 494,013 [oooeeiiiiniiins oo [ s 8,645 |. 08/15/2033 . |2.B FE ....
American Airlines Inc Secured Ser B 3.850% Redemption 100.0000
..02379D-AA-8 [08/15/29 ...euvvriiiiiiiiiiiiiiiiieeecniieees | s L 02/15/2024 . | eeveeeeiiiiieeeeeieieeees | e 119,879 |[........... 119,879 |oeeennnnns 120,575 |ooveveennns 120,330 |vveveiiiiiiinn Joevviinnns (153D FO R (153D FOU R LICIR: 74 I PR FOPRRRUR RN RN 2,308 |. 08/15/2029 . |3.C FE ....
American Home Mtg Inv Tr RMBS Ser 2004-3 Cl
..02660T-BQ-5 [6A1  5.320% 10/25/34 ...oovvvvniiiiiiniiiiiiiinnn | s . 03/01/2024 . |Paydoun ....cevvnvvviiinnnnn Joevenninniniiiiinns foiineneens 3,605 [ceeiiennne 3,605 |ieviinns 3,562 |[....ccevnnnnn FC TRt N PP FR L R FO P23 F F [P 1V R KR R RN 27 | 10/25/2034 . |[1.AFM ...
American Home Mtg Inv Tr RMBS Ser 2005-2 Cl
..02660T-ER-0 [5A1  5.564% 09/25/35 ....ccevvvvnnivviiiiniininees | nnnnns . 03/01/2024 . |Paydoun .....oeuvvviiinnnnn Jevvnninniiiiiiinns foinneneens 5,789 [eeiiiiin. 5,789 | 5,761 |ovveeennnnnns 5,765 |ovvvriiiiiiiinn oevnineeeens < R F < P FR £ R KPR F R AN 28 |. 09/25/2035 . |3.B FM ....
American Home Mtg Inv Tr RMBS Ser 2005-3 Cl
..02660T-GB-3 [3A1  5.620% 09/25/35 ....cevvvvnniiviiinnniniinins | s . 03/01/2024 . |Paydoun .....eeunviviiiinnnn Jevenninnieiiiiinns foneneens 3,300 [eiiiiinne 3,300 |iiiiinnnnnns 3,300 |eeiiinnnnnns B 0 O PO R AN FC R V[V R R R RN 12 |. 09/25/2035 . |5.CFM ....
American Home Mtg Inv Tr RMBS Ser 2007-3 CI
..026935-AR-7 [3A1  6.144% 09/25/27 ...ovvvvnvviiiinnniiiiiinnn | s . 03/25/2024 . |Paydonn ....cevuevviiiiinnnn fovvnnininiiiiiins Jeinnd LI PO - T 85 | O O R RN O R RN 1 [ 09/25/2027 . [1.A FM ....
Amer i sourceBergen Corp Sr Nt 3.250% JP Morgan Securities LLC
L03073E-AN=7 [03/01/25 ovvveiiiiiiiiiiieecciieecceiieeeen | s . 02/14/2024 . | eeeeneeiiiie e Y P T Y YT IO 3,750,000 |........ 3,716,513 |........3,745,104 |.oeiiiiiins Jovennennn 520 |oveiiiiiiiiiiis e 520 [ e 3,745,624 |.. (74,149) . 03/01/2025 . |2.A FE ....
..032654-AN-5 |Analog Devices Inc Sr Nt  3.500% 12/05/26 . |....... . 02/14/2024 . |Barclays Capital Inc ... |oeeeeeieeeeennnnns |onnnn. 1,450,995 [, 1,500,000 |........ 1,447,220 oot 1,479,748 [ooeiiiiiiies oo 826 [ e 826 [ [ 1,480,574 |.. (29,579) . 12/05/2026 . |1.G FE ....
AnchoragePernmit Ctr Bldg Ls Tr CTL  6.340% Redenpt ion 100.0000
..033348-AA-7 [02/15/25 ..eeeeeeeeeeeeeee e | s L 03/15/2024 . | .eeeiiiiiiiiiniiiiiinnnnes e e 47,395 |oeeenns 47,395 ... 47,71 e 47,816 |ooeeeeeiieieeen eeeeniins (41 PO ISR (41 PO AR 47,395 [ooeeeeeiiieeee oo e e 502 |. 02/15/2025 . |1.C ........
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI A1 2.466% 12/25/59 ..ccovveeeieeeinnieeeeee | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 37,212 | 37,212 |oeeeeennnnns 37,689 |............ 37,481 | s (269) |+evveeneeeeeenn eeennins (269) |+eeveenneeeeenn foeeennins 37,212 [ oo e 163 |. 12/25/2059 . |1.A ........
Angel Oak Mortgage Trust RMBS Ser 2023-6 Cl
..03464U-AA-4 [A1  6.500% 12/25/B7 .....ceevvreieeeeeennaneeeee | s . 03/01/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeeniies s 190,628 |........... 190,628 |...enn.... 190,901 [oveennnnns 190,870 [oeeuereeeennnes forneeeeens (282) |oeeeeeeeeeeens s (282) |oeeeeeeeeeeeens s 190,628 . 12/25/2067 . |1.A FE .
Angel Oak Mortgage Trust RMBS Ser 23-1 CL A
..03465!I-AA-9 [ 4.750% 09/26/67 .. PO IR . 03/01/2024 . | Paydown ... .. 754,934 754,934 734,072 |...........734,445 |.... .754,934 |.. . 09/26/2067 . |1.A FE ....
AOMT 2023-3 A1 Ser 23-3 CI A1
..034931-AA-3 [ 09/26/67 ....eeeeeeenneeeeeennneeeeeennieeeeeenen | s . 03/02/2024 . |Paydomn ...ccevuneeeeeennnnn foeemmnieeeeeennies s 193,419 |oeeeenneet 193,419 |........... 182,848 |...........183,099 [.....ccoeeeins frreeinn 10,320 foeieiiiiiiis ot 10,320 [oeeeeeiiiiies e 193,419 . 09/26/2067 . |1.A FE ....
Apidos CLO CLO Ser 2016-25A CI A1R
..03762Y-AF-4 [ 10/20/31 .eeeeieeeeieiee e eeeeen | s . 03/27/2024 . |Call 100.0000 ..... foeeeeeeeeeiiiiieeenn [ 9,474,287 ...l 9,474,287 |........ 9,474,287 |l 9,474,287 |veeeieieiiis oerieeeeeenes Jeeeeieeeeennns e Joeeeeeeeeies s 9,474,287 |.. . 10/20/2031 . |1.A FE ....
Apidos CLO Cl
..03762Y-AF-4 [ 10/20/31 .eeeeieeeeiie e | s . 01/22/2024 . |Paydomn .coeveeeeeeeennins Jeennieeeecenieeee e 25,713 s 25,713 |ooeeeinnnnns 25,713 [oeeeeeeinnns 25,713 |oeeeeiiiiieeeen oevemmnieeeeees e e e s 25,713 [oeeeeeiiiiie oo e 460 |. 10/20/2031 . |1.A FE ....
Apidos CLO CLO Ser 2016-25A CI A2R
..03762Y-AH-0 [ 10/20/31 .eeeeeieeeeieie e | s . 03/27/2024 . |Call 100.0000 ..... foeeeeeiiiiiiiieienns oo 16,000,000 |...... 16,000,000 |....... 15,805,400 |....... 16,084,205 |oeevvenneieeenn eeennnn (4,873) | e (4,873) | e 16,029,332 |.. ...518,507 [. 10/20/2031 . [1.C FE ....
Apidos CLO
..037640-BC-5 [04/20/31 eeeeeeeieeeeiee e eeeee | s . 01/22/2024 . |Paydonn ...cevveeeeeeeennnns foeemnnieeeecennes s 536,667 |........... 536,667 |...ceennnnn 536,366 |........... 536,551 [.oeeeeemreineee o LT TR RN LT PR R 536,667 |eevvvuiieeeenn eermnniieeeenne e e 9,371 |. 04/20/2031 . |1.A FE ....
Apidos CLO CLO Ser 2015-20A Cl A1RA  6.676%
..08765L-AP-7 [07/16/31 oo eeeeene | s . 01/16/2024 . |Paydonn ...ceeveeeeeeeennnnn Jevemnieeeeennies e 1,300,000 |........ 1,300,000 |........ 1,300,000 |........ 1,800,000 [oeeeeeeemmmiiee fooneeeeeniieee oo e [ e 1,300,000 [.ooeeeeeeiieeee oo s s 22,443 |. 07/16/2031 . [1.A FE ....
Apidos CLO CLO Ser 2015-22A AR 6.63%
..03765X-AG-1 [04/20/31 ereeeieeeeeeeee e | s . 01/22/2024 . |Paydonn ..ceeveeeeeeennnnn Joeeemnineeeeennies e 1,809,231 |........ 1,809,231 |........ 1,779,692 |........ 1,828,256 |oevvveeeeeeeennn oeennnn [QI07L5) R R (19,026) [cvvuneeeeennns ernnnnns 1,809,231 |oeeeeeeeeniies feeeeeeeieeies e [ 31,828 |. 04/20/2031 . |1.A FE ....
Apidos CLO CLO Ser XXXA Cl A1A  6.700%
..03768C-AC-3 [10/18/31 ..eeeeieeeeee e eeeenn | s . 01/18/2024 . |Paydomn .coeveeeeeeenniins Jeeneieeeeeenieeee e 83,811 [............ 83,811 |oeeeeennees 83,811 |oeeeenennns FCTR- 1 1 N PO FOUPPRTR FOURRPPPRRR IOTRRPPRRR FSPTRRRUUPPRR SRR 83,811 |oeeeeiiiiiiiins Joereeiiieeeeeene e e 1,456 |. 10/18/2031 . |1.A FE ....
JP Morgan Securities LLC
..037833-BY-5 [Apple Inc Sr Nt  3.250% 02/23/26 .......ccoee |eunnens L 02/14/2024 .| oeeoiiiiiiiiniiniiiiiiiiinnns reenninneeeenins Jeenens 9,713,000 |...... 10,000,000 {........ 9,978,000 |........ 9,994,665 [.....ocvvvniians foriiiiinnnns 299 [iiiiiiiiieeee feeeennnnns 299 |iiiiiiiieene Jeeeennns 9,994,965 |...oiieiiiiins eennns (281,965) |...... (281,965) |.......... 156,181 |. 02/23/2026 . [1.B FE ....
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..037833-CJ-7 |Apple Inc Sr Nt 3.350% 02/09/27 .......ccceee | eueennn . 02/14/2024 . [Citigroup .ocevvveveeeiin foereeiiiiiieeceiis feeeeas 8,669,070 |........ 9,000,000 |........ 9,000,000 |........ 9,000,000 fveeeeriiciiiins Joeveiiieeeeeins ferreeriiiiiiees e e s 9,000,000 [..evvvreeriinnn o (330,930) |...... (330,930) |........... 156,613 |. 02/09/2027 . |1.B FE ....
Arivo Accept Auto Ln ABS Ser 2022-2A Cl A
..04047J-AA-3 |6.900% 01/16/29 ....ocoeiiummiiiiiiiiiiiieeeciis [ eeeeees . 03/16/2024 . [Paydoun ......cevveeiiiiis [oeeeiiiiiiieeeis e 546,962 |........... 546,962 |........... 545,631 |........... 546,080 |...oeveeeiiiiin feeeeeiies 882 | [ 882 | [ 546,962 [ooeeiiiiiiiiins foeiiiieeiiiii feeeeeeiiiieees e 6,331 |. 01/16/2029 . |1.C FE ....
Asset Backed Securities Corp RMBS Ser 2000-
..04541G-AS-1 |LB1 Cl AF6  7.615% 03/21/29 ....ooeveviiiiiies | aveenn . 03/01/2024 . [Paydomn .....ocoeveeereenns foueeiiiiiiieeeins e 8,541 [ 8,541 |t 8,875 |.ooieiinenns 8,519 | o 22 e e 22 e e 8,541 |oiiiiieiiis [ e e 116 |. 03/21/2029 . |1.A FM ....
Asset Backed Securities Corp RMBS Ser 2004-
..04541G-MC-3 |HE7 CI M1 6.419% 10/25/34 ......coevveeeeeracs | aveens . 03/25/2024 . [Paydoun ......cceeeeiiiiiis foeeeiiiiiiieeeis [ 107,200 |.......... 107,200 |........... 100,299 |........... 103,075 |oooeiiiieeees [ 4126 oo [ 4126 oo [t 107,200 [oeeeiiiiiiiies foiieieeeiiiie feeeeeiiiieees o 863 |. 10/25/2034 . |1.A FM ....
Asset Backed Funding Cert RMBS Ser 2002-SB1
..04542B-AS-1 |CI M1 4.485% 10/25/31 ...ooonieiiiiiiiiiiies | eeeens . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreeiiiiiiieeii [ 25,481 |..cceeeees 25,481 |............ 25,420 |............ 25,420 [oeeeiiiiiiiiins e (-2 I FOURROURUPU RPN (-2 I FOUURRRURUPU FRRRRT 25,481 [eeeiiiiiiiii e e 191 |. 10/25/2031 . [1.A FM ...
Asset Backed Funding Cert RMBS Ser 2005-AQ1
..045428-MU-3 |Cl A6 4.780% 01/25/35 ...ooeeiuiiiiiaeicciins [ eeeeens . 03/01/2024 . [Paydoun .....oocevveeeeiiiis foereiiiiiiieeii [ 697 | 697 oeeiiiiiiiens 666 |....ceveeennnne 684 [oeeeeiiiiiiis e 13 | o 13 | o 897 |eeieiiiiiiiies foeerieiiiieees o [ 3 | 01/25/2035 . [1.A FM ...
AvalonBay Communities Inc Sr Nt  3.450% Fifth Third Securities
..0B348E-AV-1 | 06/01/25 ... [ eeeeees . 02/16/2024 . [INC ..evvveiiiiiiiiiieiis [ [ 8,795,070 |........ 9,000,000 |........ 8,983,980 |........ 8,997,420 |..occiiiiiiiins [ 249 oo s 249 oo e 8,997,669 |.....covciiiens [ounnnn (202,599) |...... (202,599) |............ 69,000 |. 06/01/2025 . |1.G FE ....
AvalonBay Communities Inc Sr Nt 3.500% RBC Capital Markets LLC
LL0B34BE-AI-9 | 11/15/25 .. [ e . 02/14/2024 | .. ..4,857,550 |........ 5,000,000 |........ 4,983,700 |........4,996,500 |....ccconennrns forinenienn 280 |oeiiiiiiiieins e 280 | e 4,996,730 |.. . 11/15/2025 . |1.G FE ....
Avid Automobile Rec
..053680-AA-5 |6.630% 07/15/26 ....oooeeiueiiieeeiiiiieeeeeeiis | eveeens . 03/15/2024 . [Paydoun ......cceveeeiiiiiis [oeeeiiiiiieeeis [ 783,446 |........... 783,446 |........... 783,422 |........... 783,433 [oeeeeiiiiiiiis e 13 | o 13 | o 783,446 |..ooveeeeiiii Jeeieiiiiieeees o e 8,643 |. 07/15/2026 . |1.A FE ....
BSIP LDAC Issuer LLC Sr Sec Nt Brookfield Redempt ion 100.0000
..05595#-AA-4 |Landmark  5.240% 02/28/34 ........ccccovicuines | aveeens L 03/31/2024 . [ .evviiiiiiiiiiieiieens [ [ 46,000 |............ 46,000 |.....oeeeens 46,000 |............ 46,000 [oeeieiiiiieens forreeeeiii e e e e 46,000 |..eeeiiiieiins [ e e 413 |. 02/28/2034 . |2.B PL
Bway Mortgage Trust CMBS Ser 2013-1515 CI A1
..05604F-AA-3 |2.80%% 03/10/33 ...eveerieieeeiiiiieeeeeiiiees [ eeeeeas . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreiiiiieieieiis [ 63,540 |.cccuenenns 63,540 |............ 65,873 |............ 64,116 [ooooicciiiiiees [oiiieens (575) [eeeeeeieiins oo (578) [oeeeeeiiiiiins oo 63,540 [oeevveeeiiiii v o 303 |. 03/10/2033 . |1.A ........
Babson CLO Ltd CLO Ser 2015-1A CI AR 6.569%
..056162-AN-0 | 01/20/31 [ IR . 01/22/2024 . [Paydoun ......cceeveeeeeiiis foeeeiiiiieeeeeis [2e....2,669,333 [ 2,669,333 |........ 2,661,991 |........ 608 [oeeieiiiiiiiies e 2,725 [ 2725 [ s 2,669,333 |.. . 01/20/2031 . [1.A FE
..058498-AT-3 |Ball Corp Sr Nt  5.250% 07/01/25 02/21/2024 . | Various ..7,500,000 .. 7,834,375 |. . 7,563,963 . 7,568,199 .(61,871) | (61,871) |.. . 07/01/2025 . |3.A FE
..058498-AV-8 |Ball Corp Sr Nt  4.875% 03/15/26 . 02/21/2024 . [Various ... ... 900,000 ... 900,000 |.......... 900,000 |[.... ... 900,000 .. . (7,965) . 03/15/2026 . |3.A FE
Banc of America Funding Corp RMBS Ser 2003-3
..05946X-DL-4 |Cl 1A7  5.500% 10/25/33 ......eeeevreeiiiiinaes [ aveeens . 03/01/2024 . [Paydonn .....ccceeveeeeiinis fooreiiiiieiiieis [l 8,904 [l 8,904 |..ccceeenns 8,968 |......c..... 8,915 | [ (12) | e (12) | feeeeiiis 8,904 | e e e 78 |. 10/25/2033 . [1.A FM .
Banc of America Funding Corp RMBS Ser 2005-8
..05946X-Y7-2 |Cl 2A8  5.750% 01/25/36 ......ceevvreeeiciiinaes | eeeens . 03/01/2024 . |Paydoun ... ... 1,417 7,080 |o.eeeeeeeen. 7,080 ... 7,050 |.. . 01/25/2036 . |2.B FM
Banc of America Funding Corp R
..05952D0-AB-4 |Cl 2A1  5.763% 02/20/47 .......eevvveeeiciinae | veenn . 03/20/2024 . [Paydoun ......cccueeeeiiins foreeiiiiiiiiens e 6,604 |............. 6,604 |....cceeeens 6,178 [oereeennee 6,178 [oeeeeeiiiicis e 827 e e 827 e e 6,604 [oooeiiiiiiiies i oo e 50 |. 02/20/2047 . [1.A FM .
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 |1 Cl 1A9  5.750% 03/25/37 ...oevvveviurrneeaaes | aveeens . 03/01/2024 . |Paydoun ... ... 1,941 1,834 | 1,852 | 01,852 |.. . 03/25/2037 . |4.C FM
Bank of America Mtg Securities
..05952H-AJ-8 |1 Cl 1A9  5.750% 03/25/37 ...oevvvevvuriieeaaes | eveeenn . 03/01/2024 . [Paydonn .....oooceveeereenn foreeiiiiiiiiiins e 2,797 foeeeiienis 6,932 |..cooeeennnne 6,926 |....ccunenns 6,913 | o e e e e 6,913 . 03/25/2037 . |5.A FM
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-BR-9 | 1 Cl 2A5  5.750% 01/25/37 ...oevvveiiiiiiieaaes | eveeens . 03/01/2024 . [Paydonn .....oooceveeeeeinn foreeiiiiiiiieins e 2,680 [oeeerennn. 4,665 |....cceeenns 4,200 |ooooeiiannns 4,200 [oeeiiiiiiieens o e e e e L3\ /| R N (1,520) |........ (1,520) |- 45 |. 01/25/2037 . |5.A FM
Bank of America Corp Sr Nt  4.125% 01/22/24
208051G-FB-0 | .eeeeeiuiiiiiiiiiiiiiii e [ e . 01/22/2024 . [Maturity .....oooooviiiins fomeniiii s 10,000,000 |...... 10,000,000 |........ 9,992,700 |........ 9,999,950 |..eevviiiiiiiii feereeiiiias 50 |oeeiiiieeeiies [ 50 |eeeiiieeiiiie oo 10,000,000 |-..eevveeeiiiins feoreiiiiiiiiees i e 206,250 . 01/22/2024 . |1.G FE .
BANK CMBS Ser 2020-BN29 CI A1 0.549%
06541T-AY-5 | 11/15/53 ..oveeiiiiiiiiiieeee e [ eeeeees . 03/01/2024 . [Paydoun ......cceeveeieiiiis foereeiiiiiieeeiis [ 16,662 |............ 16,662 |............ 16,661 |............ 16,659 |.oooiiiieeeiis [ 2 o o 2 e s 16,662 [ooeveeiiiniiens [oeienieeiiiiiie feeeeeeiiiiiees o 15 |. 11/15/2083 . |1.A ........
Barclays Mortge Loan Trust Ser 23-NQM1 Cl A1A
..066940-AA-5 |6.031% 01/25/63 ....cneeieeieeriiiiiieeeciiies [ eeeeens . 03/01/2024 . [Paydoun .....cceveeeieiiis foeeeiiiiiiieeeis e 866,689 |.......... 866,689 |.......... 866,685 |...........866,544 |.......cooeeiis feiiiiniie L2 FOUOTRUUUR 144 | o 866,689 |....ccevveeiiins [ e e 7,892 | 01/25/2063 . |1.A FE ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AA-7 |NQM1 CI A1 4.550% 07/25/52 ......oevveeevcunnns | wueens . 03/01/2024 . |Paydoun ... ...16,625 ...16,173 |.... . 07/25/2052 . |1.A FE ...
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AB-5 |NQM1 Cl A2 4.550% 07/25/52 .....ooeereeuuennns | wuneenn . 03/01/2024 . [Paydoun .....cceveeereiiiis foeeeiiiiiiiieeiis [ 70,196 [ 70,196 |..cceeenns 67,533 |....oece... 67,684 |ooooicciiiieens foeieeens 2,512 [ ot 2,512 | e 70,196 |-ooeeeieeieins fooeeeiiiis s e 499 |. 07/25/2052 . |1.C FE .
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 | INV1 CI A1 4.466% 02/25/62 .......ccevvveeeees | aveenn . 03/01/2024 . |Paydoun ... 584,920 584,912 |.... . 02/25/2062 . |1.A FE .
BBVA Bancomer SA Texas Sub Nt Fix to
..07336U-AB-9 |8.125% 01/08/39 .....eocuvveeeeeiiiiiiieeiiiiiins | eeees . 01/08/2024 . [Direct ....cceeeeeeiiiiins foeeeiiiiiiieeeiiis foeens 1,038,325 |........ 1,025,000 |........ 1,025,000 [.eoveeeeiiiiinnnes fooveinieeiiiiee foeeiiiiiiiiiens foovenneniiiiin foeeeiiiiiiiinees fovieieeniiiins |oeeeae 1,025,000 [..oeeeeeiiiinne onnnns 13,325 |......... 13,325 | 463 |. 01/08/2039 . |2.C FE ....
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Bear Stearns ABS Inc RMBS Ser 2003-AC5 Cl A2
..07384Y-MB-9 [5.500% 10/25/33 ....cevvvvniiiiiiiiininiiiiiieees | s . 03/01/2024 . |Paydoun .....eevvvviiinnnnn Jevvnninnieiiiiinns fonneeeens 5,387 [eeeiriinns 5,387 | SV R - 1. v R RO ( 111 ) f R RO (111 ) f F ROPPPRRRE D <A NN RN RPN R 44 . 10/25/2033 . [1.A FM ....
Benchmark Mtg Tr CMBS Ser 2020-B19 CI A1
..081621I-AY-2 [0.628% 09/15/53 ....ovvvviiiiiiiiiiiiiiiiiineeeees | s . 03/01/2024 . | Paydown ... . 09/15/2063 . |1.A ........
BHG 2023-A A ABS Ser
. 08860F-AA-6 [04/17/36 ..evvvriiviiiiiiiiiiiiiiiinievcininneeeinn | s . 03/17/2024 . |Paydoun ......evvvvvevinnnn foevvvninneniiiinens feeeennn.. 692,776 ..., .692,776 |...........689,749 |...........600,397 |.cccoiiiiiiiiis fooeennnnnn 2,378 Lo e 2,378 [ [ 892,776 [ e [ [ 6,357 |. 04/17/2036 . |1.A FE ....
Bimbo Bakeries USA Inc Sr Nt ~ 5.375%
..09031W-AE-3 [01/09/36 ...euvvivviirininiiiiiiiiiiieiiininneeiinn | s . 02/02/2024 . |Direct ..oovvviiinniiiiiinn Joevenininieiiienns [eenn.... 984,900 [.......... 980,000 |...........968,674 |....cooiiiiiiiiiins foviiiiiiiiiins o2 e 82 s [ 988,716 [ [ 16,184 |........ 16,184 |............. 3,951 [. 01/09/2036 . [2.A FE ....
Black Bear Holding LLC Sr Sec Nt  5.470%
..00184#-AA-3 [02/20/24 ...covvvnniiiiiiiiiiiiiiiii s | s . 02/20/2024 . |Maturity ......ccoooeeeenes Joevenninnniiinnnnnns [+....40,000,000 |.......40,000,000 |.......40,000,000 |.......40,000,000 [.ccvverierenns fovverrrreminnns fovvevivviinnins foovnveeeiiniinns foeeiviniiinnn [00000040,000,000 [ceiiiiiiiiis i e i 291,733 |. 02/20/2024 . |3.CPL ....
Blackrock DLF IX CLO Ser 2020-1 CI W  2.500%
0926 TW-AN-4 [07/21/30 wevveniiiiiiiiiiiiiiiiiieneeccinieeeien | s . 01/19/2024 . |Paydonn .....ovvvvvvivnnnnns Jovvniinieeiiiiiinens foeeeeeeens 65,382 |........... 65,382 |.......eeenn 65,382 |.....cevnnnn G152 O O R F (S 7/ U R R R 608 |. 07/21/2030 . |4.B FE ....
Blue Bridge Funding LLC Ser 23-1A CI A
..09531M-AA-8 [ 7.370% 11/15/30 ..evvvviiiiiiiiiiiiiiiieieciiini | s . 03/15/2024 . |Paydonn .....cvvevvriiinnnn foevevniniiiiiiinns fovnees 1,685,732 |........ 1,685,732 |........ 1,685,638 |........ 1,685,632 |oovvveiiiiiinns Jovnineenens (L0 T RN 100 [ooeeiiiiiiiinns s 1,685,732 |oeeeneiiiiiiiins o o o 18,769 |. 11/15/2030 . [1.F FE ....
Boston Scientific Corp Sr Nt ~ 3.450%
L 101137-AV-9 [03/01/24 ovvveeiiiiiiiiiiieeen | s . 03/01/2024 . |Maturity ....oooovvvennnes Joovvinininiiiiins e 5,000,000 |........ 5,000,000 |........ 5,103,450 |........ 5,001,942 |..oovviiiiiiinn foevennnnn (1,942) |ovvveeniiiiiins v (RS-~ ) P N 5,000,000 [orereiivnnnns fooveriiiiiniins feeeeiiiiii e 86,250 |. 03/01/2024 . |2.A FE ....
BRAVO Residential Funding Tr RMBS Ser 2023-
.. 10568M-AA-2 [NQM1 CI A1 5.757% 01/25/63 ......oevvvvvnnnes | annnnns . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 262,130 |........... 262,130 |........... 262,130 |........... 262,095 [..oovveveniinnns fooreiiiiinnns B O O, ST PO FR. 2580 IV O R R F 2,753 |. 01/25/2063 . |1.A FE .
BRAVO Residential Funding Tr RMBS Ser 2023-
..10568M-AB-0 [NQM1 CI A2 6.350% 01/25/63 ....cevvvnrvvinnnnnn | nnnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 66,553 |............ 66,553 |............ 66,534 |............ 66,525 |..oovvviniiiiinn e . R F 2. O ER 66,553 [..ooovvvninnnns [ e e 771 |. 01/25/2063 . |1.C FE .
BRAVO Residential Funding Tr RMBS Ser 2023-
..10569D-AA-1 [NQM6 CI A1 6.602% 09/25/63 ........cccvvvuees | uunnnns . 03/01/2024 . |Paydonn .....eeuvvvviiiinnns fovenninnniiiiiinns foninns 397,907 |........... 397,907 |........... 397,903 |........... 397,664 |......cveeeees forriiiinnnns L7/ R K 2.7/ O E. RCIC VR VA R R R R 4,598 |. 09/25/2063 . |1.A FE ....
BRAVO Residential Funding Tr RMBS Ser 2023-
.. 10569H-AA-2 [NQM7 CI A1 7.130% 09/25/63 ......ceevvvvvnnnes | uunnnns . 03/01/2024 . |Paydonn .....eeuevvviiinnnnn foevennininiiiininns Jonenns 474,613 |........... 474,613 |........... 474,611 |o..ooeeenns 474,635 [..ooovvvnnnenens foreiiininnns (7223 P A (7223 P FR YL I T R R R R 6,266 |. 09/25/2063 . |1.A FE ....
BRAVO Residential Funding Tr Ser 23-NQMS CI
..10569U-AA-3 [A1  6.505% 06/25/63 ........cevvvvennviriinnnnnnns | unnnns . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 112,824 |........... 112,824 |........... 112,822 |ovvveennn 12,813 [oeeiiiiiiiies o Mo [ LA TR RN LV 7 O R A NN 1,440 |. 06/25/2063 . |1.A FE ....
Bristol-Myers Squibb Co Sr Nt ~ 3.875% JP Morgan Securities LLC
L 110122-DC-9 [08/15/25 ovvvenniiiiiiiiiieccciieecviieeen | s L 02/14/2024 . | eeeeneeiiiiieeeeeiiiieeeees i e 2,245,440 |........ 2,289,000 |........ 2,276,793 |........ 2,284,853 |.coovviiniiees foreiiiiinnns FC (12T R AR 308 |oeeeieiiiiinins [ereennns 2,285,161 |ooevveeiiiiiinn e (39,721) |....... (39,721) |.oevvvnnnnns 44,5% |. 08/15/2025 . [1.F FE .
Broadcom Crp/ Caymn Fi Sr Nt 3.625%
CTABAL-AR-6 (01715724 v | s . 01/15/2024 . Maturity ...ooooovvvinnnes Joovnnninniiiiiins e 2,000,000 |........ 2,000,000 |........ 1,998,205 |........ 1,999,988 |..oevvvviiiiinnn Jovvniiiiinnens /25 PO RN L5 PR R 2,000,000 [orereriennnns fooeeniiiiininns foeeeiiiii e 36,250 |. 01/15/2024 . 2.B FE
Brunswick & Glynn Co Dev Auth CTL Rev Lease Redemption 100.0000
. 117017-AC-7 [Bd  5.980% 01/15/24 ..oovvvviiiiiiiiiiiiiiiins | s . 01/15/2024 . | .. . 01/15/2024 . |1.A ........
CDC Mortgage Capital Trust RMBS Ser 2003-HE2
.. 12506Y-BE-8 [CI M1 6.644% 10/25/33 ....ovvvvviviiinniiiiiinn | nnnns . 03/25/2024 . | Paydown . 10/25/2033 . |[1.A FN ...
Countrywide Home Loans RMBS Ser 2006-20 Cl
.. 12544A-BM-6 [1A36  5.750% 02/25/37 ...evvvvnvvviiininniiiiinn | nnnnns . 03/01/2024 . | Paydown ... . 02/25/2037 . |[1.AFN ...
CIT Group Home Eq Loan Tr R
.. 12558M-BM-3 [M1  5.170% 10/20/32 ......ccvvvveniiiiiiiiinieees | s . 03/20/2024 . | Call 100.0000 ..... . 10/20/2032 . |[1.A FN ...
CIT Group Home Eq Loan Tr RMBS Ser 2003-1 CI
.. 12558M-BM-3 (M1 5.170% 10/20/32 . N R, . 02/01/2024 . | Paydown ... . 10/20/2032 . |[1.A FN ...
Citimortgage Alternative Ln
..125660-AA-1 [A1 CI 1A1  6.000% 01/25/37 ..cevvvvnnnivviinnnns | unnnns . 03/01/2024 . |Paydown ........oeeveeinnnnn . 01/25/2037 . |[1.AFN ...
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 ...ovvvvnnvvvvinnnns | unnnns . 03/01/2024 . | Paydown ... . 02/25/2037 . |[1.AFN ...
Credit Suisse Mortgage Trust RM
..12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 .....coeevvvvnnnes | unnnnns . 03/01/2024 . |Paydown .......coeeveeinnnnn . 07/25/2058 . |1.A ........
COLT Funding LLC Ser 23-4 CI A1 7.163%
.. 12598W-AA-0 [ 10/25/68 .....evvviiriiiiiiiiiiiinieicinineeeinn | s . 03/01/2024 . |Paydown .......coevverinnnnn . 10/25/2068 . |1.A FE .
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290% Redemption 100.0000
. 12644%-AC-1 [12/15/26 oevvenniiiiiiiiiieeeiiieieeen | s L 03/15/2024 . | eeveeeeiiiiieeeeeeeieeeees i e 178,904 |........... 178,904 |ooeeennnnns 178,904 |.oeeennnnn. 4 TR O O N N AR RN LTR[0T FOR R R NN 2,178 |. 12/15/2026 . |1.C ........
CTL Cap Tr CTL Ser 2005-6 Orange County
.. 126440-CC-7 [5.880% 04/05/25 . .eevvvviiiiinnniniiiiiiiiniiiies | nnnens . 03/05/2024 . |Various ........cceeeenninne fovvvnnnniniiiinnnns Jounnns 1,068,937 |........ 1,068,937 |........ 1,068,937 |........ 1,068,937 [ooeiiiviininns foonvvviiiiiinn foovniiiiiiinn i o 1,068,937 |oveeiiiiiinnins Joveeeniiiiiniins Joveiniiiiiiiinns foviinininns 10,493 |. 04/05/2025 . |1.B ........
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CTL Cap Tr CTL Ser 2007-3 Alaska 0CS  6.010%
. 126448-CM-5 [12/31/24 oovvvveeiiiiiiiiiis s . 03/31/2024 . |Various .........coeeeevrens foovennnnnnnniinnnns Jovnens 2,800,000 |........ 2,800,000 |........ 2,239,160 |........ 2,239,160 [ovvvvviiininnnn foreenn 560,840 |....ooooeiiiiins |eees 560,840 |..oooeeiiiiiiins |eeeees 2,800,000 |oeeevieeiiiiens fevveiiiiiiiieens foiiiiiiiiiiinn o, 78,063 | 12/31/2024 . (6. * .......
Credit Suisse Mtg Tr RMBS Ser 2021-RPL2 Cl
..12656T-AB-4 [ATA 1.115% 01/25/60 ......cevvvrvvviiinnniienns | nnnnns . 03/01/2024 . | Paydown ... 116,334 116,334 |.... . 01/25/2060 . [1.A FE .
CVS Caremark CTL Wells Fargo Bk NIl 7.870% Redemption
.. 12665%-AA-9 [ 10/10/31 ..eviiiiiiiiiiiiii i | s . 03/10/2024 . | .eennieiiiieeeeiiieeeees i e 42,838 | 42,838 |........e.n. 42,838 |.....ceennnn L7 O O R F R P N 563 |. 10/10/2031 . [2.B ........
CVS Heal th Corp LBASS PTC Nt~ 6.036%
..126650-BP-4 [ 12/10/28 ....evviiviiiiiiiiiiiiiiiiniecciiieeeinn | s . 03/10/2024 . |Various ........cceeeevveens foovennnnninniinnnnns Jonnns 121,390 [o..oeeeee. 121,390 |.......... 140,071 |oeeennnnns 131,900 [ovvvvvvvviiiinns fevnnns (10,511) [eeveveiiiiiiinnn fevnnns (G2 R D PO N 121,390 . 12/10/2028 . 2.B FE ....
CVS Heal th Corp LBASS PTC Nt ~ 6.943%
.. 126650-B0-2 | 01/10/30 ..vvvvvvvvvvrinniiiiinininiiiiniiiiiiiiiniinn [ e . 03/10/2024 . |Various ........cceeeevvenns foevvnnnnnnniinnnnns Joenns 693,789 |........... 693,789 |........... 644,445 |........... (TCIC A R R 18,042 [ovvvviiiiiiiis s 18,042 [ovvviiiiiiiiins oo 693,789 . 01/10/2030 . (2.B FE ....
CVS Health Corp LBASS PTC Nt 7.507% Redemption 100.0000
..126650-BS-8 [01/10/32 ..eevvviiiiiiiiiiiiiiiiiiinieiiiiineeeinn | s L 03/11/2024 . | eeeeeeieiiieeeeeeiieeees i e 192,839 |oeeennnnn. 192,839 |....oeenens 210,904 |........... 201,406 |..ooooeeeiiinins s (8,568) [c.vvvvvvvrnnnnnn foreeenn (8,568) [cuvvvvvvvrnnnnnn foreeiiinns 192,839 . 01/10/2032 . 2.B FE ....
CVS Health Corp ABS PTC Nt  4.704% 01/10/36 Redemption 100.0000
L A2665U-AA-2 [ oo | s . 03/10/2024 . | .. ... 51,977 ...51,977 LG51,077 el 51,977 ..51,977 |.. . 01/10/2036 . (2.B FE ....
Countrywide Alternative Ln
..12667F-4S-1 [7CB CI 2A7  5.500% 03/25/38 ......evvvvvvvvnnnnn | unnnns . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 18,014 |............ 17,826 [o.eeeenneene 17,165 |....oeeeeee L L O O P P N 17,165 [ovvvvvviiiiiinns o 848 |o.vvvininns 848 [ 135 |. 03/25/2038 . |4.B FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667F-5L-5 [6CB CI 1A9  5.500% 04/25/35 .....cevvvnvvvvvnnnn | unnnns . 03/01/2024 . | Paydown ... . 04/25/2035 . |[1.A FN .
Countrywide Alternative Ln Tr Rl
..12667F-5L-5 [6CB CI 1A9  5.500% 04/25/35 .....cvvvvnvvvvvnnnn | unnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 37,767 |oeeeenne 37,965 |.....oevnnns 37,608 |...coeennnns F L O O e O O 37,608 |ooeviiiiiiiiiies e 189 [oeeeennns 159 [ovviiiiiiiinns 366 |. 04/25/2035 . (4.B FM
Countrywide Alternative Ln Tr RMBS Ser 2004-
. 12667F-MX-0 [ 1472 CI A11  5.500% 08/25/34 ......oovvvvvvnnn | unnnnns . 03/01/2024 . |Paydonn .....ovvnviviiinnnnn Joevvnninineiiiiinns fonneneens 8,760 |[...ccevvnnnns 8,760 [overriennne 8,347 |l LT R R LI O RN LI O RN 8,760 |..vvvvvvrrrnnnnn fornnniiiiiiiiis foi 71 | 08/25/2034 . |1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2004-
..12667F-PG-4 [20T1 CI A3 6.000% 09/25/34 .......ccevvvvnnes | uunnnns . 03/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniinineiiiiiinees foeeeeeeens 30,508 [....vunnnnes 30,508 |[.....evnnen 30,861 |ovvvvennnns 30,591 |ooeeeeeiiiiiins s [ PR AR (83) [eevvvvrrnnninnnn foereeiiinns B O Y S N 304 |. 09/25/2034 . [1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D2-6 [32T1 CI A5  5.500% 08/25/35 ...cevvvvnnvvvvinnnn | unnnns . 03/01/2024 . |Paydoun .....oevnvvviiinnnnn Joevvnniniiiiiiiins fonneneens 7,050 fooounnnnne 23,442 |oeevinnnns 16,033 |............ L I O P PPOPPPR (S A R R 16,033 [oovvvvviviiiiins fornnnne (8,983) |........ (8,983) |..eeeeeeeeenns 338 |. 08/25/2035 . (3.C FM
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D3-4 [32T1 ClI A6  5.500% 08/25/35 ......evvvvvvvvnnnns | unnnns . 03/01/2024 . |Paydoun .....oevvvviiinnnnn fevenninniniiiiinns fonneeeens 7,082 |oeeeennnns 28,44 | 14214 |........... 14,214 | e o fo e e 14214 | | (7,172) |........ (7,472) o 337 |. 08/25/2035 . [1.A FM .
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-D3-4 [32T1 CI A6  5.500% 08/25/35 ......evvvvvvvvnnnnn | unnnns . 03/01/2024 . |Paydonn .....oevveviiinnnnn Jevvnniniiiiiiiins fonneneens 6,201 f...eeeneee 20,620 [...oeennnnee 16,140 |............ L O O P O N 16,140 [ovvvvvvviinnnnnn fonnnnns (9,938)|......... (9,938) |..eoeeeeeeeenns 207 |. 08/25/2035 . 5.A FM
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-FD-0 [18CB CI A7 ~ 5.500% 05/25/35 .......evvvvvvnnnns | unnnns . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 116,418 |.......... 116,418 |........... 100,483 |........... 100,483 |oovvvvvviviiinns fovvnnnnns 16,935 |oovvviiiiiiiiins e LT I O 16,418 [oovvvvvviiiiiinn [ o e 1,328 |. 05/25/2035 . [1.A FM .
CWABS Inc RMBS Ser 2006-H Cl 2A1B  5.590%
.. 126686-AC-8 [ 11/15/36 ..evvvriiviiiiiiiiiiiiiiinecviiieeeien | s . 03/15/2024 . |Paydonn .....eevvvvviiinnnns Jovvninineiiiiiinens feeeieeeens 14,401 |............ 14,401 |............. 4,985 [.unnnnnne 4,985 [ oo L I O U L I O 14,401 [ovveveeiiiininns o fo e 124 [. 11/15/2036 . |1.A FM .
CIMBS Inc RMBS Ser 2005-85CB Cl 2A3  5.500%
.. 12668B-EH-2 [02/25/36 ...cevvvnniiiiiiiiiiiiiiiiii s | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 81,364 |............ 80,783 |............ 71,765 |oeevveenns T PO O i O A 71,765 |oveeeeiiiiiiiies feveeienes 9,599 |.......... 9,599 [.cooiiiinnns 821 |. 02/25/2036 . (3.B FM
CIMBS Inc RMBS Ser 2006-4CB Cl 2A6  5.500%
..12668B-0A-4 [04/25/36 ....oevvvniiiiiiiiiiiiiiiiin s | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 4,499 | 4,499 |o..oennnnnn. 4,107 | L O U R R A L (7 PO (R, 392 |t L 39 |. 04/25/2036 . |4.B FM
CIMBS Inc RMBS Ser 2006-6CB CI 1A4  5.500%
L 12668B-RZ-8 [05/25/36 ...cevvvnniiiiiiiiiiiiiiiiiin s | s . 03/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniinineiiiiiinees foeeeeeeens 23,854 |oeeeennnnns 21,601 |............ 18,540 |............ LT O PP (S R R R 18,540 [ovvvvvvvvvinnnnn fonnnnnnns 5313 |..ooeeinn 5,313 |l 213 |. 06/25/2036 . [1.A FM .
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..ovvviiiiiiiiiiicccciis | s . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 576 foeeeiiiiiinnnnns 576 |oeeeeiiiinns 560 |ovvvriiiiinnnns [ O N L R R L O AN LS T R N R R 5 |. 12/25/2035 . [5.A FM
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 [5.500% 08/25/35 ....cevvvvnniiiiiiiiiiiiiiiiniinees | s . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns [C1°1 R O 691 |l (G111 354 ..l R I PO SR RN F 2 O N [C1: 55T R N 6 | [ 6 |. 08/25/2035 . |1.A FM .
Countrywide Home Loans RMBS Ser 2005-6 Cl
..12669G-TD-3 [1A14  5.250% 04/25/35 ....oevvvvvnniiiiiiinninnns | nnnnns . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 17,369 |[.ooveennnnns 18,652 |ovvvvunnnnns 15,179 ... L 4 R PP POPPPR (SR R R R 15,179 [ovvevviiiiiiiinn foniinnnns 2,191 o 2,191 | 165 [. 04/25/2035 . |1.A FM .
CVS Lease-Bkd PTC Ser 2017 Priv PI Tr Redemption 100.0000
.. 12702%-AA-4 [3.901% 10/10/39 ..eevvvniiiiiiniiiiiiiiiiiinieeiinn | s . 03/10/2024 . | .eeenieiiiiieeeeeeeieeees i e 161,482 |........... 161,482 |ooeeennnnn. 161,482 |ooeeeennnn. LG O O N Y A N LI O O N N 1,051 |. 10/10/2039 . [2.B ........
CTL Tr CTL Ser A 2019-3 Boston U LN  3.789% Redenption 100.0000
.. 12714%-AC-2 |06/15/35 ... R IR . 03/15/2024 . | .. ... 70,001 ...70,001 ...70,001 ...70,001 ..70,001 . 06/15/2035 . [1.D ........
CTL Cap Tr 2019-23 Tr NYU-London  3.228%
.. 127268-AA-4 [07/15/30 tevvvniiiiiiiniiiiiiiiiiiiininiiiiinneniies | s . 03/15/2024 . 530,783 |[........... 530,783 |........... 530,783 |........... 530,783 [.ooveiiiiiiine foveiiiiiiii o e eeeveiiiiiiiins foviiinnn, 530,783 [.ooieiiiiiiiiies o e evieiiiiiees 2,858 |. 07/15/2030 . [1.D ........
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Cardinals Bal Ipark LLC Sr Nt 5.770% Redenption 100.0000
L 141558-AB-6 [ 09/30/27 eevvvnriiiiiiiiiiiiiiiiieeiieeen | s . 03/30/2024 . | .eennieiiiiieeeeeiiiieeees i e 698,217 |........... 698,217 |........n. 700,187 |.......... 698,768 |.....ovviiiiinn ovvnninnnns (K553 DT FO E (5552 DT O ERR (6101 1 A O ) M, 20,144 1. 09/30/2027 . |2.A YE ....
Carvana Auto Receivables Trust Ser 23-P3 Cl
..14688G-AB-0 [A2  6.090% 11/10/26 .......ovvvvvivvinnnniiiiins | nnnns . 03/10/2024 . |Paydonn ......eveviiiinnns Jevvniiinneiiiiinees feeeneeeens 68,309 [............ 68,309 |............ 68,303 |............ 68,305 |..eevviiiiiiiinn e L R AN L3 PO A G101 N RO R RN 709 |. 11/10/2026 . |1.A FE ....
Catalyst Old River Hydro Sr Sec Nt 4.000% Redenption 100.0000
.. 148888-AA-4 [ 11/30/29 ..evvvnniiiiiiiiiiiiiiiiieeceieeees | s L 03/31/2024 . | eeveeeiiiiieeeeeeeiieeees | e 312,792 |.ieeeennns 312,792 |........... 312,792 |..oceveennn B R O O ) R 312,792 [ooveiiiiiiinnns oo [ [ 3,110 |. 11/30/2029 . |2.C PL ....
C-BASS Tr RMBS Ser 2006-SL1 Cl A2  6.056%
.. 14983A-AB-5 [09/25/36 .....evvvniiiiiiiiiiiiiiiiiien s | s . 03/25/2024 . |Paydonn .....eevevviiinnns Jovvniininiiiiiinees feeeneneens 63,123 |.oenns 63,123 [....ccovneens 4,334 |.oooeeinnnnns 4,334 [ooeiiiiiiiiines [ 58,789 |oveevviiiiinnns [ornnnnns 58,789 |oeveiiiiiiininn o (ST < R O R 24 . 09/25/2036 . [5.B FM ....
Cedar Funding Ltd CLO Ser 2018-7A Cl A1
.. 15032F-AA-4 [6.579% 01/20/31 ..evvvvniiiiiiiiiiiiiiiiniiinieiiinn | s . 01/22/2024 . |Paydoun ....covvnvvvvinnnnns Jovvnnnniniiiiinnns foens 2,193,252 |........ 2,193,252 |........ 2,178,339 |........ 2,186,736 |oevvveiiiiiinnn fovvninnnns (7850 [T PO (7550 [T PO 2,193,252 |oeeiiiiiiiiiins e e e 38,240 |. 01/20/2031 . |1.A FE ....
Cedar Funding Ltd CLO Ser 2018-9A Cl A1
.. 15033E-AA-6 [6.559% 04/20/31 ....coovvvniiiiiiiiiiiiiiiiiiienes | s . 01/22/2024 . |Paydonn ....cevvvvvvvvinnnnn foovevnininniiininns Joninnns 944,645 |........... 944,645 |........... 934,087 |........... 940,502 [....cevvvviinne forriinnnnn L3R X T O F IR X T FO R AR 944,645 [.ooovevvninens [ [ s 16,421 |. 04/20/2031 . |1.A FE ....
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl
.. 152314-DP-2 [AS  6.830% 07/25/32 ...ovvvniviiiniiiiiiiiiiins | s . 03/01/2024 . |Paydomn .....ouunviriiinnnns Joevnnininiiiiiines foreineeeens 25,553 |[....ooeenens 25,553 [iceiiiiins 22,673 [.oovieiennns 2 VK T R RN 2,880 [ooeeeriiiiiiins foeeeeneens 2,880 [oeeiiiiiiinns o P TTK T R FORR R A 223 . 07/25/2032 . [5.B FM ....
Centex Home Equity Loan Tr RMBS Ser 2001-B CI
.. 152314-D0-0 [A6  6.360% 07/25/32 ...eevvvivvinnnniiniiinnnnnes | nennns . 03/01/2024 . |Paydonn .....eeuvvviiinnnnn Joevenninnieiiiiins foeineneens 2,571 oo 2,571 | 2,571 | 2,564 [oooiiiiiiiiiinns oot /2 PR RN [/ PP F P27 I R K R AN 27 | 07/25/2032 . |3.CFM ....
Centex Home Equity Loan Tr RMBS Ser 2002-A Cl
..152314-EM-8 [MF1  6.140% 01/25/32 ...evvvvvvviniiiiiiiiniines | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 42,582 | 43,235 |oeeeenne 31,091 [..oooeeeeens F N1 R R U R F 31,091 | e 11,490 |........ 11,490 [ooeiiiiiinnnnns 253 . 01/25/2032 . [5.B FM ....
Centex Home Equity Loan Tr RMBS Ser 2004-D Cl
..152314-LM-0 [MF1  5.087% 09/25/34 .....oevvivviinnnniiiiinnnn | enens . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 52,278 |oeerennnnnn 52,278 |...ccevnnnns 52,256 |.ceeeeenne 52,165 |.ovviiiiiiiiinn i LUK T RN LUK T RN (7274 U R R R 424 (. 09/25/2034 . [1.A FM ....
Lumen Technologies Inc Sr Nt 4.500% Bank of America BISD
L 156700-BD-7  [01/15/29 oevvvnniiiiiiiiiiiiiiieeeecviieeeeen | s . 03/26/2024 . |Dealer .....ccovevvvvvnnnnns Jovvvvniininiiiiinns Jovneen 1,061,910 |........ 3,078,000 |.eeeunnnn. 908,921 |........... 0101 1 O ) R 908,921 . 01/15/2029 . |5.C FE ....
Chesapeake Funding |l ABS Ser 23-2A Cl A1
..165183-CZ-5 [6.160% 10/15/35 ....vvvvivvrniiiiiiiiiiiinieiiiiin | s . 03/15/2024 . | Paydown ... .. 144,195 144,195 144,181 |........... 144,182 |.... ... 144,195 .. . 10/15/2035 . |1.A FE ....
..166756-AR-7 |Chevron Corp Sr Nt~ 3.850% 01/15/28 ......... | ... . 02/12/2024 . |Various ... 2,152,480 ..2,200,000 ..2,244,779 |........ 2,225,913 |.... 2,225,114 |.. . 01/15/2028 . |1.D FE ....
Citicorp Mtg Secs Inc RMBS Ser 2005-4 Cl 1A6
. 172973-W5-4 [5.500% 07/25/35 ..oeeeveeeeeeeeeeeieeeeeeenneeeee | s . 03/01/2024 . |Paydomn .ceevveneeeeeennis Joeeeniieeeeeeniees e 6,978 |ooeeeeennnnns 6,978 |eoeiinnns 6,544 |............. 6,757 |eeereieeeeeenn Joeeennens 21 e eeeennns 221 | feeeeenis 6,978 |oeeeiieeeiiiis oeenieeeeennie o e 63 |. 07/25/2035 . |[1.A FM ....
Citigroup Mtg Loan Trust RMBS Ser 2005-8 CI
..17307G-H3-5 [3A1  5.500% 09/25/35 ...ccevvvneeeeeinnnaeeeeenn | s . 03/01/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeeniies s 239,046 |..eoeennnnn 239,046 |........... 232,266 |........... 284,676 [..ceeeeenieeeee foreeennnnn 4,371 | s 4,371 | s 239,046 . 09/25/2035 . |1.A FM ...
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-
..173260-AA-1 [RP1 CI A1 3.000% 09/25/64 .......ccevvvveeeeee | unnnns . 03/01/2024 . | Paydown ... ... 29,649 ...29,649 ...30,390 |............29,996 |.... ..29,649 |.. . 09/25/2064 . |1.A ........
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..18976G-AQ-9 [A6 CI 1A15  6.000% 06/25/37 ....cevvvuvereeennn | uunnnns . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 36,821 [............ 49,742 |............ 43,666 |............ 43,666 |..ocovvnniiieenn foeremnniiieeens e e e s 43,666 |eeveneeeeennnn eeeennnn (6,845) |........ (6,845) |.eevennaeenee 509 |. 06/25/2037 . |1.A FM .
Morgan Stanley & Co LLC
..20030N-BS-9 | Comcast Corp Sr Nt ~ 3.150% 03/01/26 ......... |....... L 02/14/2024 . | .eveeiiiiiiiiinieiiiiienees e e 4,831,100 |........ 5,000,000 |........ 4,990,600 |........ 4,997,719 |oeviiiiiiiiieee oeeenins 128 [oeeeeieeiiiiees o 128 [ s 4,997,848 |...ccovvneeeees ot (166,748) |...... (166,748) |............ 72,188 |. 03/01/2026 . |1.G FE .
JP Morgan Securities LLC
..200339-AJ-8 |Comerica Bk Sub Nt ~ 7.875% 09/15/26 ......... |....... L 02/16/2024 . | .eveniiiiiiiiieieiiiiinees e e 4,098,200 |........ 4,000,000 |........ 5,087,920 |........ 4,284,678 |...covvvneeeaen | (13,763) [cveeeeeeeennies fennnns [QET(X) N T R 4,270,915 [.ooeeeiiiieeees [t (172,715) |...... (172,715) |-eeeeeeee 136,500 |. 09/15/2026 . [2.B FE ....
Redemption 100.0000
..212168-AA-6 | Continental Wind Sr Nt  6.000% 02/28/33 .... |....... L 02/28/2024 . | .eveniiiiiiiiiieiiiiiinnnes e s 766,782 |.......... 766,782 |eeevnnnnn 766,782 |eevennnnn 766,782 |evveneeeeeennn Joemneeeeeeennne Jeerenieeeeenne Jeeniiieeeeens e Jeeeis 766,782 |oveeeeeeennnes fermieeeeeeniies foreeeeeeeeies e . 02/28/2033 . |2.B FE ....
Core Civic of Kansas LLC Sr Secured Nt Redempt ion 100.0000
.. 21872#-AA-5 [4.430% 01/31/40 oevvreeiieieiiieeeeeeeeeeeen | s L 01/31/2024 . | .eveiiiiiiiiiniiiiiiinnnees e e 79,753 |eeeeeenns 79,753 |oeeeeennnnns 79,753 |oeeeeennnnns 79,753 |oeeeeeeiineeeen Joeeemmnineeeees oeeemmiiieieees v i Jeeeenis 79,753 [oeeeeeeiiieee oo s s 883 |. 01/31/2040 . |1.F PL ....
Redemption 100.0000
..22357@-AA-9 [Cox Tower Il PTC CTL  5.409% 01/02/40 ....... |....... . 03/02/2024 . | .. . 01/02/2040 . |2.B ........
..224108-AA-4 | Cox Enterprises Inc CTL  5.720% 06/30/27 ... |....... . 03/31/2024 . . 06/30/2027 .|2.B ........
CS First Boston Mtg Sec Corp RMBS Ser 2004-4
..225418-TQ-1 [Cl 1A6  6.000% 08/25/34 ......ccevvmueereeemnnns | vnnns . 02/01/2024 . |Paydomn .ceevueeeeeennins Jeennieeeeeenieeee feeeeeeeens 92,901 |oeeeeennnnns 92,901 |.eeeennnnns 94,048 |............ 93,161 |oeeeeeiiiiieien Joeennins (25D IO ISP (259) |+eeeeemeeeeeen foeeenniens 92,901 [oeeeeemiiiieee oo e s 505 |. 08/25/2034 . |1.B FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2004-5
..225418-7B-7 [Cl 1A4  6.000% 09/25/34 ......cceveeemennieeeeenn | s . 03/01/2024 . |Paydomn .ceeveeeeeeeennnns Joennieeeeeeniieeee feeeeeeeens 18,032 |[..oeeenennns 18,082 |oeereennnnns 18,542 |oeeeennnnnns 18,204 |oveveeiiiieinn eenns (1772 ) T RN (1772 ) T R 18,032 |oeeeeeeeciiiies ermeeeeeemnies feeeeeeeeiiees e 182 |. 09/25/2034 . |4.CFM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-8
.. 225458-2G-2 [Cl 6A1  5.500% 08/25/25 ......ceveeeevennannneene |unnnns . 03/01/2024 . |Paydomn .eevveuneeeeennnns Joorennnnnareennninns Jornnaaeens 2,947 | 2,947 |o.oiiiiiiiiis 2,863 |ieeenianes 2,929 [ oo i L i s 2,929 |oooiiiiiiiiiiies feeeiiiiiiinnns I T 18 [t 27 |. 08/25/2025 . |5.A FM ...
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CS First Boston Mtg Sec Corp RMBS Ser 2005-9
..225458-50-7 [Cl 1A3  5.250% 10/25/35 ...ovvvvvnnniiiiinninnnes | nnnnns . 03/01/2024 . |Paydoun .....eevvvviiinnnnn Jevenninniiiiiiiens foinneneens 1,645 [oooooeennnns 1,645 |oeeeenns 1,623 |ooiiiiinnnns LRV T R R 121 [ s L2 I O (RN L R R R E N 16 |. 10/25/2035 . |[1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-1
..225458-AX-6 [Cl 1A22  5.500% 02/25/35 .....ccevvvnnvivvinnnnns | unnnns . 03/01/2024 . | Paydown ... .... 6,261 ....6,262 |.... .6,261 . 02/25/2035 . |[1.A FN ...
CS First Boston Mtg Sec Corp
..225458-EV-6 [Cl 1A4  5.250% 03/25/35 ....ceevvvvnnvivviiinnnns | unnnns . 03/01/2024 . |Paydoun .....oeuvvviiinnnnn Joevenninnieiiiiinns fonneneens 6,146 |............. 6,146 |....ccc.n. 6,049 |.oovennnnnns 6,049 | s L O O, [T/ P F (G O O N A 54 |. 03/25/2035 . [3.B FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-2
..225458-FG-8 [Cl 4A2  5.250% 06/25/24 .......covvvvvvvvivnnnns | nnnnns . 03/01/2024 . |Paydonn .....eevvvviiinnnnn Jevenninniiiiiiinns foineneens 1,256 [oooiiiennnnns 1,256 |oeeeennnns 1,281 | << R E [T PO RN FC I PO F <5 - R E ) R EO N 11 ). 06/25/2024 . |2.CFM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-5
.. 225458-UA-4 [Cl 3A4  5.750% 07/25/35 ..oovvvvvnnviniiinnnnnes | nnnnns . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 30,583 |oeeiennnnns 30,553 [...ceeeenne 30,491 [...oooeeeens 30,463 |..oovvviniiiinnn foereiiiiins L) O O, (L0 R A eIV R R R R, 325 . 07/25/2035 . [1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-5
..225458-UL-0 [Cl 6A4  5.000% 07/25/35 .....ouvvvvvinnnnnninnins | unnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens LT (0 13,101 [oeeenee 12,880 [oeeienne 13,088 |ovvvvviiiiiiinn evniieeeens (S R R, [ AU R 1T (0 O A N AR 109 |. 07/25/2035 . |[1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-6
.. 225458-XJ-2 [Cl 1A4  5.375% 07/25/35 ..oovvvvvnniiiiinnnnnes | s . 03/01/2024 . |Paydoun .....evvnviviiinnnnn Joeveniiniieiiiiinns fonneneens 1,967 |oeeeeens 1,967 |oeeeennns 1,929 [oooviinnnnns 1,944 | s P T R P T FOR FR LT R R R 17 . 07/25/2035 . |[1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-6
..225458-XW-3 [Cl 5A3  5.000% 07/25/35 ...oevvvvvvvininnnninees | nnnnns . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 34,191 s 34,191 [ 33,832 [oeeienne 33,832 [oooiiiiiiiiiinns [ ST R F FC ST R F FC 0 [ R R R R, 284 |. 07/25/2035 . |2.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2004-6
.. 225400-GX-7 [Cl 1A4  5.500% 10/25/34 .....oevvvvviinnnnnnnes | nnnnns . 03/01/2024 . |Paydoun .....oeuvvviiinnnnn Joeveniinnniiiiiinns foineneens L0 (YA 4,167 | 4,140 |ooeeeinnnnnns L UL I R (VN R R, PV R F R T O O N A 38 | 10/25/2034 . |[1.A FM ....
Cross Mortgage Trust Ser 2024-H1 CI A1
.. 22757A-AA-4 [6.085% 12/25/68 .....evvvvviiininiiiiiiiniinieiiinn | s . 03/01/2024 . |Paydonn .....ouvvverinnnnns Jovvnninieniiiiinnes foens 1,043,562 |........ 1,043,562 |........ 1,043,560 |evvveeiiiiiininnns foiiniiiiiiins o /2 PO RN /2 PO RN LIOZC TR 0 R K RN A 9,752 |. 12/25/2068 . |1.A FE ....
Crossroads Asset Trust ABS Ser 2022-A Cl A
.. 22767D-AA-6 [6.350% 04/21/31 ..ovvveeiiiiiiiiiiiiiiiiiiineeeees | s . 03/20/2024 . |Paydonn .....ceuevvviiiinnnn foevennininiiiiinns Jovnens 1,196,589 |........ 1,196,589 |........ 1,196,573 |........ 1,196,575 |ovvvvieiiiiiiins Jovviiieeeens L O AN L PO 1,196,589 |ovvenviviiiinns foeiniiiiiiins o o 12,366 |. 04/21/2031 . |1.A FE ....
Credit Suisse Mtg Capital RVBS Ser 2006-8 Cl
.. 2204201-BF-2 [5A1  5.510% 10/25/26 ....eevvvvvviinnnniiiiiiinnn | s . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 24,042 |.oooennnnns 24,053 |............ 24,132 oo V7 O O R F V[V R R (6550 F— (5157 P 221 |. 10/25/2026 . |1.C FM ....
CSOLAR IV South LLC Sr Sec Nt  5.371% Redemption 100.0000
1 220598-AA-9 |09/30/38 ..vovvererereeeeeieeeeenereeeneeens | e L 03/31/2028 . [ cevereeeeeeieeeeeeeieeees [ [ 14,083 oo 114,043 |ooooeeeen. 114,043 |......o.n. 14,083 [oveveeeiees oo oo e e e 114,083 |oevvereeieiens oeeeeieiinies Joereeiiieinies oo 1,529 | 00/30/2038 . [2.A FE ...
CTL Cap Tr Ahold CTL Ser 2014-09  4.490% Redenption 100.0000
.. 22062*-AA-8 [ 04/15/29 . .oevviiiiiiiiiiii s s L 03/15/2024 . | eeveeeeeiiiieeeeeiiieeees i e 221,416 |........... 221,416 |........... 221,416 |........... 228 I R O R A P24 I [ R ) R R 1,659 |. 04/15/2029 . |2.B ........
CSOLAR IV West. LLC Sr Sec Nt  3.850% Redemption 100.0000
.. 22964%-AC-2 [03/31/41 irvveiiiiiiiiiiiiieeen | s L 03/31/2024 . | eeeeeeeeiiieeeeiiiiieeeees i e 66,112 [............ 66,112 |.eevennnnns 66,112 |oeeeennnnns oL 2 O O N ) AR (61 2 R RN 636 |. 03/31/2041 .|2.B PL ....
Countrywide Home Equity Ln RMBS Ser 2006-S4
.. 23243N-AH-1 [CI A5 6.236% 07/25/34 .ocovvveiiiiiniiieeees | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 12,475 |oeeeene 12,475 | FS T T X N O ) R AN [T S R EN 7,339 |ooeeinnnn 7,339 | 112 | 07/25/2034 . |[1.A FN ...
Deutsche Bank Comm Mtg Trust CMBS Ser 2020-C9
..233063-AC-0 [CI A1 0.800% 08/15/53 ......cevvvuvrvvvirnnnnnns | unnnns . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 52,917 |oeeeennnn 52,917 |ooivvinnnnns 52,916 |..oieeennnnn 52,905 |oiiiiiiiiiiiis i /25 PO RN /250 PO R L2 R O R R 99 . 08/15/2053 . [1.A ........
..23338V-AB-2 |DTE Electric Co Sr Nt ~ 3.650% 03/15/24 ..... |....... . 03/15/2024 . |Various .......cceeeueeeeees foeeemmnnnneecennnins Jounnes 7,479,000 |........ 7,479,000 |........ 7,527,308 |.... ....(1,535) . (1,535) [oeeeeeciees s 7,479,000 |.. ...136,492 |. 03/15/2024 . |1.F FE ....
..233851-DS-0 [Daimler Fin NA LLC Sr Nt ~ 3.650% 02/22/24 .. |....... . 02/22/2024 . |Maturity . R O RN 17,500,000 |....... 17,500,000 |....... 17,684,980 |.... ... (6,550) . L (6,550) [euveniiiiiiis s 17,500,000 |.. ...319,375 |. 02/22/2024 . |1.F FE ....
Delaware Basin Residue, LLC Sr Nt 3.000% Redemption 100.0000
.. 245828-AA-2 [09/30/36 ...evvnriiiiiiiiiieiirieeeeniieeeen | s L 03/31/2024 . | eeveeeiiiiieeeeeieiieeees i e 481,720 |........... 481,720 |.ooeennnns 481,720 |oevvennnnns 2 T 0 O PO O N IR L1 R (VI O R R R 3,599 |. 09/30/2036 . [2.B PL ....
Dell Int LLC / EMC Corp 1st Lien  6.020%
L. 24703T-AD-8 [06/15/26 ....evvvvviirnnniiiiiiiiiieieiiininneeiinn | s . 03/19/2024 . | Call 101.6790 ..oee fooreiiiiiiiiieiens oo 3,282,198 |........ 3,228,000 |........ 3,606,509 |........ 3,411,206 |.oovvvveneeeenn [ (17,222) |ovvevieeiiiinn ovennnn (17,222) |+ eevvvieniiiinn ovennnnn 3,394,075 [.ooovvvvnnnenes foens (166,075) |...... (166,075) [........... 104,939 |. 06/15/2026 . |2.B FE ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl
..251510-A-3 [A6  5.470% 09/25/33 .....ovvvviiiviiniiiniiiiinnn | s . 03/01/2024 . |Paydonn ....cevunveriiiinnnn fevvnniinineiiiiins Jeneeennnndd (61T [C1° I [CIC I e O O PO R RN L1 O O RN 1 [.09/25/2033 . [1.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-2 Cl 2A3
..251510-DS-9 [ 1.857% 06/25/24 .....ovvvrviiiiiiiiiiiiiiineeeees | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,232 [ooeiiiinnnnns 1,282 [oiiiiiiinnns 1,252 |oooiiiiinnnns LY I PO AN LI PO AN L P RN LS5 R R ) N 4 |. 06/25/2024 . |1.A FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 3A3
..251510-EE-9 [5.882% 06/25/35 ...coevvvveiiiiiiiiiiniieiiiiiines | s . 03/01/2024 . |Paydoun .....evvnviviiinnnnn Joeveniiniieiiiiinns fonneneens 9,403 [...oeeenne 9,403 |............. 9,256 [...ccevvnnnnn [ 72 I R R - R RO, -7 R F (IR0 O N R RN 63 |. 05/25/2035 . |3.CFM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 4A3
..251510-EH-2 [5.250% 06/25/35 .....cevvvnnniiiiiiiniiniieiiiiiines | s . 03/01/2024 . |Paydomn .....eeuvevviiinnns Jovvnninineiiiiiinees foeeieeeens AR T F 29,487 |...ocovnnnns 29,261 |..oceenennnn AT Y U ERRR L VA I T RN L VA I O RN AR 7 R R R R 270 |. 06/25/2035 . |3.B FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 5A3
..251510-ER-0 [5.719% 06/25/35 ...oeevvvvniiiiiinieniiiiiiniinees | s . 03/01/2024 . |Paydonn .....eevvviiinnnns Jovvniinnneiiiiiinees foeeeeneens 19,628 |............ 19,628 |ooovvennnnns 19,365 |oveveennnnns 19,464 |oovvviiiiiiiis o T O RN T O RN LY. T U FO N A AR 130 |. 06/25/2035 . |5.C FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-4 Cl A6
..251510-FX-6 [5.300% 09/25/35 .....cevvvunniiiiiiininiiiiiiiinns | nnnnns . 03/01/2024 . |Paydonn .....ooveiviiinnnns Jovvnninniiiiiininnns foieiineens 15,175 [.....oo.eees 14,607 |............ 13,704 |ooveennnnns ST O P AP FEPT OO PPN TP Orrro 13,704 ovveniiiiiiins Jovennnnnns 1,471 | 1471 [t 118 |. 09/25/2035 . [4.B FM ....
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Deutsche Mtg Sec Inc RUBS Ser 2004-1 Cl A6
..251563-CB-6 [5.240% 12/25/33 ....oiviiiiiniiiiiiiniinieiiiiin | s . 03/01/2024 . |Paydown .......oooeeeiiiiins Joeneiiiinniis e L3 A L3 (G AU L[ R L N (1] R RN (1] R R L L R N R A 3 | 12/25/2033 . [1.A FM ...
Deutsche Mtg Sec Inc RVBS Ser 2004-2 CI A6
..251563-DM-1 [5.180% 01/25/34 ...oevvvniiiiiiiiiiiiiiiiiineeeees | s . 03/01/2024 . | Paydown ... . 01/25/2034 . [1.A FM ...
Dext Capital LLC Ser
.. 252160-AB-6 [05/15/34 . oeevvveiiiiiiiiiiiiiciii s | s . 03/15/2024 . |Paydoun ......eevvvvvininnns Jovvnnineneiiininns [000nn2,122,036 ...l 2,122,036 |........ 2,121,859 [.....0n 2,121,855 [ouvvniiiiiiiis oo 181 L 18T e [ 2,122,036 |.. . 05/15/2034 . [1.A FE ....
..254687-CT-1 |Disney Walt Co Sr Nt  7.750% 01/20/24 ....... [....... . 01/20/2024 . |Maturity ....ccoooeices Jooveeeennnnnnnnnnns 2022 5,000,000 |........ 5,000,000 |........ 5,008,657 |........5,001,433 [...eoevmuiinnnns fooeeeeenn(1,433) | e (1,433) [ [ 5,000,000 |.. . 01/20/2024 . (1.G FE ....
Dodger Tickets LLC 1st Mtg Bd  5.660%
.. 25654#-AA-0 | 03/31/30 ooeeiiiiiiiiii [ . 03/31/2024 . |Various .......cceeevnnnnnn forerrnniinnnnnnnnns foeeens 1,635,173 |........ 1,635,178 |........ 1,535,178 |........ 1,635,178 [ooeiiiiiiiiiies o i e o s 1,535,173 . 03/31/2030 . [1.G PL ....
Dryden Sr Ln Fd CLO Ser 2018-58A A1  6.578%
.. 26245R-AA-8 | 07/17/31 evviiiiiiiiiiiiiiiiiiiiiiiiiiiieniiieeieiees [ . 01/17/2024 . |Paydoun ....ooooeeeiiniiiins v e, 791,486 |........... 791,486 |........... 791,486 |........... AR T U R A (SRR RN RN 791,486 . 07/17/2031 . [1.A FE ....
Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 |5.732% 02/25/68 .....cccoeiiiiiiiiiiiiiiieiieeeeeees [ . 03/01/2024 . |Paydoun .....coooeviiiiiiins v e, 486,130 [ooeveeeenns 486,130 |........... 486,458 |........... 486,381 |...ooooeiiiiiins |oeeeiinns (3D PO N (3D PO 486, 130 . 02/25/2068 . [1.A FE ....
EIF Pio Pico LLC Sr Sec Nt 4.170% 12/31/41 Redemption 100.0000
.26860#-AA-8 | ..eeiiiiiiiiiiiiiiiieieeeeeeeeeeeeee [ . 01/10/2024 . | .. .. 205,807 205,807 205,807 |...........205,807 |.... .205,807 |.. . 12/31/2041 . [1.G PL ....
ERA inance Company
..26884T-A-2 1 05/01/33 .oooooiiiiiiiii [ . 03/06/2024 . | Deutsche Bank Capital .. |.....coooeeeiiiiiins |oeeennis 766,5% |.......... 777,000 |....cceeee. 774,754 |........... VAL T T N I IO RN I IO R 774,906 . 05/01/2033 . [1.G FE .
Energy Efficient Equity Inc LBASS Series 19-1
..269330-AA-4 |CI A 3.100% 09/20/55 .. . . 03/20/2024 . | Paydoun ... 420,124 |l 420,124 |........... 420,111 |...........420,113 |.... 420,124 | . 09/20/2055 . [1.A FE ....
..277432-AB-6 |Eastman Chem Co Deb  7.250% 01/15/24 ........ . 01/15/2024 . |Maturity . . . 4,000,000 ..4,000,000 ..3,971,980 |........ 3,999,913 |.... .4,000,000 |.. . 01/15/2024 . (2.B FE ....
Us Bancorp Investments
..278058-A0-5 |Eaton Corp Nt~ 6.500% 06/01/25 ................ [....... L 02/12/2024 .| INC wevvniiiiiiiiieieiiiiinn e e 5,088,300 |........ 5,000,000 |........ 5,150,450 |........ 5,016,399 [ovvvvevvninnnnn oo (1,348) | e (1,388) | [, 5,015,061 [ooeeiiiiiiiiiss | 73,249 |......... 73,249 |............ 65,903 |. 06/01/2025 . |1.G FE .
Bank of America BISD
..278865-BD-1 [Ecolab Inc Sr Nt 3.250% 12/01/27 ......oeees | annnnns . 02/12/2024 . |Dealer ........oevvvveveeens Jovveeeeeiiinenennnns |l 6,949,819 |[........ 7,300,000 |........ 7,316,727 |........ 7,307,799 [ovviviiiiiiinns e (23 D) PO N (223D FOUU N 7,307,558 [.ooeeiiiiiiiiins oennn (357,739) |...... (357,739) [..vvvnnnnnnn 48,100 |. 12/01/2027 . |1.G FE .
Ent Auto Receivables Trust Ser 23-1A Cl A2
..293601-AC-4 [6.220% 08/16/27 ...evvvvvvvrniiiiiiiiniiieieiiiinns | s . 03/16/2024 . |Paydoun .......ooooeviiiiins |oeniiiiinnnnis e 170,440 |........... 170,440 |........... 170,427 | (V<7 R R L R A - R RN L O O R N 2,613 |. 08/16/2027 . [1.A FE ....
Enterprise Fleet Financing LLC ABS Ser 2022-4
..20374G-AB-7 [Cl A2 5.760% 10/22/29 ......covvvvvvvnniininnnn | nnnns . 03/20/2024 . |Paydoun ........oooeiiiiiiis Joeniniiinnin e 811,190 |[.......... 811,190 |.......... 811,058 |.......... 11,113 | |l Y R R YA P A 811,190 |oeevvriiiiiiiies o, . 10/22/2029 . (1.A FE ....
Enterprise Products Operations Sr Nt ~ 3.750% JP Morgan Securities LLC
L 29379V-BE-2 [02/15/25 oviviiiiiiiiiiiiies | s . 02/14/2024 . | .. . 7,397,926 |........ 7,500,000 |........ 7,854,675 [........ 7,546,200 [.....oviiiiiins fooeeeenn (5,046) oo | (5,048) [eeveiiiiiiiiiins [, 7,541,203 [ooevvveiiiiinnnn [ (143,278) . 02/15/2025 . [1.G FE ....
Enterprise Products Operations
L 29379V-BH-5 [02/15/26 ..eevvnniiiiiiiiiieiiiieecviieeeen | s . 02/16/2024 . | Toronto Dominion ........ |oceevrrrrevnnnnns foonnns 3,904,040 |........ 4,000,000 |........ 4,011,890 |........ 4,004,010 |oeeeeeeeeieiens |oeeeneenes (5K ) ) PO N [25X) FU RN 4,003,757 [ooeeiiiiiiiiiins oeeens (99, 717) |....... (99,717) |evvvveenns 76,467 |. 02/15/2026 . [1.G FE ....
Equity One ABS Inc RMBS Ser 2002-1 CI M1
.. 204754-AS-5 [6.282% 08/25/32 ...ovevvvniiiiiiiiiinieiiiiieees | s . 03/01/2024 . | Paydown ... 1 . 08/25/2032 . [1.A FM .
FIC Funding LLC LB
..30260G-AA-4 [ 1.130% 04/15/33 ..oovvvnniiiiiiiiiiiiiiiiiineeeees | s . 03/17/2024 . |Paydoun ......ooooveeiiiiins e e 62,312 |............ (7253 VN 62,300 |............ 62,311 | e o e e 62,312 [oooiiiiiiiiiiies e e e 105 . 04/15/2033 . |1.A FE .
FLNG Liquefaction 2 LLC Sr Sec Nt  4.540% Redenption 100.0000
..30288*-AA-8 [03/31/38 ..evvvniiiiiiiiiieiiiieeeceiieeen | s L 03/31/2024 . | eeveneeeiiiiieeeeeiieeees i e 1,120,000 |........ 1,120,000 |........ 1,120,000 |........ 1,120,000 [oenivviiinnnns foonriiiiiiinns foeiii [ [ 1,120,000 [evvvvvvvveninns fornnnnniiiiiiis foeiiis e 25,424 (. 03/31/2038 . |2.B FE ....
First Help Financial LLC ABS Ser 23-2a Cl A2
..30333L-AB-4 [6.790% 10/15/29 .....evviiiiiiiiiiiiiiiiiinieiiinn | s . 03/15/2024 . |Paydoun .......ooooeeiiiiins |oeniniiinnin e 105,691 |[........... 105,691 |........... 105,682 |........... QLS O N [ R A [ R R LT O O S N 1,787 |. 10/16/2029 . |1.C FE ....
Federal Realty Investors Tr Sr Nt  3.950%
L313747-AU-1 (01715724 v | s . 01/15/2024 . |Maturity ....ovevviiinnis Joeeeiiieeii | 25,000,000 |....... 25,000,000 |[....... 24,899,850 |....... 24,999,562 |.......ooeeiiies |eeeiiiinns L= I O N LLXI: I O N 0 O P 493,750 |. 01/15/2024 . |2.A FE ....
Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 [4.293% 04/25/67 ......cevvvuviiiiiiniiniiiiiiiiines | s . 03/01/2024 . |Paydoun ......ooooveeiiiiins |oeniiiiniiis e 469,029 |........... 469,029 |.......... 467,078 |.......... 467,107 |ooeeeeeeeeenenes e 1,923 | e 1,028 [ s 469,029 [ovvvvvvviiiiiinn foriiiiins e e 3,717 |. 04/25/2067 . [1.A FE ....
Fidelity Natl Info Serv Inc Sr Nt  5.100%
L 31620M-BY-1 | 07/15/32 oo . |- 03/06/2024 . [Various ..........ccoeeeeees fevvvvenvnnnnnnennnns founns 11,726,795 |...... 11,700,000 |....... 12,141,646 |....... 12,089,100 [..coeeeeeeeeeees e (7,188) |eeeeeeieieiieies fevvnennn (7,168) [ o 12,081,942 |.. ...386,197 |. 07/15/2032 . [2.B FE ....
..316773-CX-6 |Fifth Third Bancorp Sr Nt ~ 3.650% 01/25/24 . 01/25/2024 . |Maturity ....ooeveeennnnin Jooviniinii | 35,000,000 |....... 35,000,000 |....... 34,934,900 |....... 34,999,079 [.ooeiiiiiiiiiins oo 921 | e 921 [ s 35,000,000 |.. . 01/25/2024 . [2.A FE ....
First Horizon Alt Mtg Sec Tr RMBS Ser 2005-
..32051G-TC-9 |FA6 Cl A3  5.500% 09/25/35 .... R R . 03/01/2024 . | Paydoun ... ....6,906 ....6,450 |............. 3,709 |.... .6,450 |.. . 09/25/2035 . [1.A FM ....
First Horizon Mtg PT Tr RMBS Ser
.. 320520-AC-3 | 1A3  6.250% 08/25/37 .....evvvvvvvevnnnnnnnnnnnnns [eenenn . 03/01/2024 . |Paydown ......ooeeeeeeeeeens Jooviiiiiiiiiiiinns Joveeiiiiiiiiiii Joveiiiieenns 6,082 |........... 2,958 |............ 2,058 |oooeeiiiiiiiees oo o feeeeeieiiiiiies fovciiiiiiiiiinn fo, 2,958 | e (2,958) |......... (2,958) |..ooeeeeenennns 23 |. 08/25/2037 . [4.B FM ...
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Florida Pipeline Holdings LLC Sr Nt~ 2.920% Redenption 100.0000
..34107@-AA-7 [08/15/38 ..eeeveieiiiiiiie e [ L 02/15/2024 . | v s [ 375,958 |........... 375,958 [oocveennne 375,988 |........... 375,958 [oevivieiiiiiies feevviiiiiiiees [ i i e 375,958 [ooeveiiiiiiiins forrriieeiiiin e o 5,489 |. 08/15/2038 . [2.B PL ....
Ford Credit Auto Owner Tr Ser 19-1 Cl A
.. 34532P-AA-8 [ 3.520% 07/15/30 ....oovuveveiririiiiniiieiiieees [ eeeene . 01/16/2024 . [Call 100.0000 ..... Joeeveeerieiiiiines o 12,000,000 |....... 12,000,000 |....... 11,997,256 |....... 11,999,288 |..ccvveeieiiie fereiiiiiins 2 | o 2 | s 11,999,299 |.ovieiiiiiins [ 701 |ooeeiinnes 701 | 35,200 |. 07/15/2030 . [1.A FE ....
FortiFi RUBS Ser 2021-1A CI A 1.970%
.. 34964M-AA-2 | 03/20/57 .. [ eeeees . 03/20/2024 . [Paydoun ......cceeveeiiiiiin [eeniiiiiiinieiis [ 116,082 |........... 116,062 |........... 116,045 |.......... 116,046 |..oocvvvveenenes foveeeniiiinins (3 PO R, [ PO RN 116,062 |ooevviieiiiins [ i e 610 |. 03/20/2057 . [1.A FE ....
..35137L-AG-0 |Fox Corp Sr Nt ~ 4.030% 01/25/24 .............. |.eeeenn . 01/25/2024 . [Various ..........coeeevuens foueeeeiiiiiinnnnens fones 12,200,000 |....... 12,200,000 |....... 12,328,647 |....... 12,200,006 [oooooiceiiiiaes [oeiiieeeene ()] PP RO ()] /PR RSO 12,200,000 [oevveeeeiiiiins Joeeiiiieiiies [ s 245,830 |. 01/25/2024 . |2.B FE ....
GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 CI M
..36157R-3X-1 |7.560% 07/25/29 .......eeveeeeeeiiiiieeeciiiiees | eeeeens . 03/01/2024 . [Paydonn ......coeveeeeeiin foreeiiiiiiiieeins e 8,315 [ 8,315 | 9,116 |..coeeeeees 8,483 [oooiiiiiiiiees [ (168) |-vvveeeeeeeee fereeeeene (168) |--evveeeeeriie feeeeeeiinans 8,315 |ooiiiiiiiins o e e 99 |[. 07/25/2029 . |[1.AFM ...
GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 CI A7
..36157R-D8-5 |6.265% 04/25/29 .......ceiiiiiiiiiiiiiiiiiieeeees [ reeens . 03/01/2024 . |Paydoun ... 1 A A A 1 . 04/25/2029 . [1.A FM ...
GCAT RMBS Ser 2022-NM2 CI A1
L.B36169K-AA-4 | 02/25/67 .....eeeeeeeeeiiiiieee e eeiiees [ eeeeas . 03/01/2024 . [Paydonn .....oocevveereiiiis fooreeiiiiieniiii [ 313,820 [ 318,820 [ 812,360 [ 312,17 [ e 1,408 [ | 1,403 [ e 313,820 . 02/25/2067 . |1.A FE ...
GRMT Mtg Loan Tr RMBS Ser 2001-1A CI A5
..36226M-AE-3 |6.650% 07/20/31 ....ocoiiiiiiiiiiiiiiiiiieeeeiis [ eeeeens . 03/01/2024 . |Paydoun ... .1,794 .. . 07/20/2031 . [1.A FM ...
GS Mortgage Securities Corp
..36228F-30-7 |Cl AF5  6.19%% 04/25/34 ......oocoiiiuiiinaanins | aeeeens . 03/01/2024 . [Paydomn .....ooceeeeerreiii fooreiiiiiiiniiii foeie 834 B3 BB [ B2 [ 2 e 2 e B34 oo e o s 5 | 04/25/2034 . [1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-5
..36228F-5F-9 |Cl AF5  4.342% 06/25/34 ....oooeiiiienieeeceiis | eeens . 01/01/2024 . |Paydoun ... . 06/25/2034 . [1.A FM ....
GS Mortgage Securities Corp R
..36228F-C5-3 |CI M1 4.985% 11/25/33 ..ooeveieeieeiiiiiieees [ eeeeens . 03/01/2024 . [Paydoun .....ooceveeeieeiiis fooreeiiiiiiiieii [ 7,828 e 7,828 [ 7,828 [ 7312 [ 1 L T e f el T8 i [ e e 42 |. 11/25/2033 . |[1.A FM ...
GSAA Home Equity Tr RWBS Ser 2005-6F Cl 4A3
.. 362841-ES-4 |6.000% 07/25/35 ....coevveeieeiiiiiieeeeeeiens | eeeeeas . 03/01/2024 . [Paydoun .....coceeveeeeeiiie fooreiiiiiiiiieii feeen 5,544 05,544 [ 05,852 [ B3 [ T e T e ol 554 L [ o e 55 [. 07/25/2035 . |1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D0-60-1 |Cl 3A1  5.250% 06/25/35 ......ooeerivcuuenraennas | wveeens . 03/01/2024 . [Paydoun .....coeeeeereeiiie fooreeiiiieneeii [l 14T [ AT 10400 [ 1,404 [ T e T e f AT i e o e 12 |. 06/25/2035 . |1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D0-7B-3 |Cl 4A5  5.500% 06/25/35 .......cceriviuuumraarnas | aneeens . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreiiiiieieieiis [ 14,087 |....oo..... 14,087 | 13,539 |..ooeeennne 13,770 [oeeeeiiiiiiiies oo 266 | feeeeeeee 266 | feeeeeeee 14,087 [oeeeeiiiiiies o oo o 128 |. 06/25/2035 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D0-70-0 |Cl 8A6  5.250% 06/25/35 ........eeeeiiiiureenaes | aveeens . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreiiiiieieieiis [ 26,531 | 26,531 |[ooeeeeenne 25,282 foeeeennen 25,905 [oeeeiiiiiiiiies o 627 | [ 627 | [ 26,531 [oeeeeiiiiiiii o o 230 |. 06/25/2035 . |1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-7
..36242D-DE-0 |Cl AF5  5.687% 06/25/34 ........evvveeviciiinnes | eveens . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreiiiiieieieiis [ 33,481 | 33,481 |....oo...n. 33,480 |...ooennnn. 33,365 [ceeeeiiiiiiiies e 6 | o 6 | o 33,481 [ e o 255 |. 06/25/2034 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-1F
..362420-UX-9 |Cl 1A3  5.500% 02/25/35 .......cceriviuummnnannas | wueeenn . 03/01/2024 . [Paydonn ......coceveeeriinn foreeiiiiiiiieins e 6,284 ... 6,234 |..ooeeennnn. 6,294 |...ooeeennnn. 6,247 |ooeiiiiiiiins [ (12) | e (12) | feeeeiiis 6,284 |oooiiiiiiiees e e e 57 |. 02/25/2035 . [3.A FM ....
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 | GS5 Cl AAB  3.467% 03/10/50 .....ccocuvveeeees | eveens . 03/01/2024 . [Paydoun .....cceveeeieiiis foeeeiiiiiiieeeis e 248,563 |........... 248,563 |........... 253,509 |.......... 249,842 | et (1,279) |- oo [t (1,279) |- e [ 248,563 [.ooeiiiiiiiiies e e e 1,472 |. 03/10/2050 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 |PJ10 Cl A4 2.500% 03/25/52 .....ooeereeuuunnas | vueeens . 03/01/2024 . [Paydonn ......coceeeeereiin foreeiiiiiiiieens e 6,236 |[..occconeen 6,236 |....ccuunenns 6,207 |ooeeiiiennns 6,208 |oocoiiciiiieies feiieeeeee P21 FOOORUUURT OO 8 | e 6,236 |ooooeeiieeiens feneeiiiii e e 28 |. 03/25/2052 . 1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 |PJ9 Cl A4 2.500% 02/26/52 ......eeevveevcuunans | aveeenn . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreiiiiieieieiis [ 14,095 |............ 14,005 |........... 14,228 |............ 14,216 |oooeieeeiiies [ (121) | [ (121) | oo 14,095 | oo o e 65 |. 02/26/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 |PJ11 Cl A2 2.500% 04/25/52 ......cccrvvcuuunnns | aueeenn . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreiiiiieieieiis [ 13,571 [oeeeeeee 13,571 | 13,617 foooeeeeee 13,613 | e (42) |- Jeeeeiies (42) |- Jeeeeiies 13,571 [eeeeeiiiiiees o oo e 62 |. 04/25/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 |NQM1 CI A4 4.000% 05/25/62 .........ooeerevcunn | vueeenn . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreeiiiiiiieeii [ 26,560 |............ 26,560 |............ 21,107 oo 27,074 | e (514) [eeeeeeiiiiiis | (514) [oeeeeeiiiiies oo 26,560 |..ooeeieeieins [ e e 214 |. 05/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 |NQM1 Cl A16  4.000% 05/25/62 .........coeereees |eueeenn . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreeiiiiiiieeii [ 11,658 |............ 11,658 |....c..eeee 11,834 | 11,828 | [ [RLZ R TR [QLZ RN T 11,658 [oeeeeeiiiiiens oiiieeiiiiiie oo o 94 . 05/25/2062 . |1.A ........
GS Mortgage Sec Corp RMBS Ser 2006-S3 Cl A3
.. 36207N-AC-9 |5.844% 05/25/36 ......oeeriiiiiiiiiiiiiiiiiieeeees | reeens . 03/25/2024 . [Paydoun ......ccceveeeeiiiis foeriiiiiiiieeeiis [ 10,763 |............ 10,763 [ooeeiieiiiienns 465 |..oooeeeinnnnns 465 |.oeeeeiiiiiiis e 10,298 [oooeeiiiciiiies s 10,298 [oooeeeiiiiiiies oo 10,763 [eeeeiiiiiies o oo ol 1 |. 05/25/2036 . |5.B FM ...
General Dynamics Corp Sr Nt 3.750% 05/15/28
12369550-BC-1 | .eveieiiiiiiie e [ . 01/29/2024 . [ Toronto Dominion ........ |eeeeeiicuiereennies feueens 6,801,690 |........ 7,000,000 |........ 6,960,660 |........ 6,981,000 [ooeeiiiiiiiiies Joeiiieens 3BT [ s 3BT [ e 6,981,331 . 05/15/2028 . |1.G FE ....
Georgetoun Energy Partners, LL Sr Nt 3.580% Redempt ion 100.0000
..37270%-AA-3 ] 06/30/51 ..o | eeeas . 03/31/2024 . | .. .. ... 10,864 ... 10,864 ...10,864 |............10,864 |.... ..10,864 |.. . 06/30/2051 . [1.G PL ....
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Goodgreen Trust LBASS Ser 2016-1A Cl A
.. 38217K-AA-2 [3.230% 10/15/52 ..ovvvvvvniiiiiiiieiieiiiiiieees | s . 03/15/2024 . |Paydoun ....cevvnveviiinnnnn Jevvnnnnieiiiiinns fonneneens 5,399 |.iienns 5,399 [..oennnns 5,544 |...oooennnnns TR R AR (L) 1 PO (L) ) PO N 5,399 [oooiiiiiiiiiinns [ o [ 24 |. 10/15/2052 . |1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
.. 38218D-AA-7 [3.860% 10/15/54 ...ovvvvriiiiiiiiiiiiiiiiiinieiiinn | s . 03/15/2024 . | Paydown ... ... 82,995 ...82,99% ...84,541 ...84,310 [.... ..82,9% |.. . 10/15/2054 . |1.C FE ....
Goodgreen Trust LBAS!
..38218G-AA-0 [3.930% 10/15/53 ...cevvvvnniiiiiiiiiiniiciiiieeees | s . 03/15/2024 . |Paydoun ....ceuvvvvriinnnnn Jevvnnnnieiiiiins foineneens 2,903 [oeeiiiinnns 2,903 [.....coennnns 3,048 |ooeveinnnnns 172 I R RN (L) 1 PO R (L) ) PO N (0 R KR F R RN 19 |. 10/15/2063 . |[1.A FE ....
Goodgreen Trust ABS Ser 2022-1A CI A 3.840%
.. 38218J-AA-4 [ 10/15/56 ..eevvviiviiiiiiiiiiiiiiineecceiieeenn | s . 03/15/2024 . |Paydonn .....evuvvviiinnnnn foovennininiiiiiinns fonennns 137,835 |........... 137,835 |.oiviennnns 137,629 |..oevvennns 137,658 [ovveiiiiiiiiis o LT A RN LT O TR X T FOURR FORRRUORR RN RN 821 |. 10/15/2056 . |1.A FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 [CI A1 5.884% 06/25/37 ...eevvvvviinnnnniiniinnnn | nnnnns . 03/25/2024 . |Paydonn .....eevevviiinnns Jovvniininiiiiiinees feeeneneens 23,969 |o..eeenn. 23,969 [...ooeeenne 22,373 |oeeeininne P2 T O R 1,806 |oevveeiiiiiiin Jovvnins 1,806 |ovveeiiiiiiiiis o 23,969 [.ooviiviiininns oo e e 184 |. 06/25/2037 . |[1.A FM ....
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
LA1164Y-AB-7 [5.881% 07/19/47 eveeiiiiiiiiiiiiiiiiiieecciii | s . 03/19/2024 . |Paydonn .....oevvvvviiinnnns Jovvniinineiiiiiinees foeiieneens 71,908 [oooeenee 71,903 |..ocooennens 70,083 |oeevennnnnns 70,260 |ovveveiiiiiinnnn ovvnnnnnns 1,643 | v 1,643 |oeeiiiiiiiins o A TR0 T U FORRRPPPR RN RN 379 |. 07/19/2047 . |1.AFM ....
Indymac Home Eq Mtg Ln ABS Tr RMBS Ser SPMD
..43708A-AD-4 [2002-A CI AF6  6.372% 05/25/33 .....eevvvvvvenn | unnnns . 03/01/2024 . |Paydonn .....oevnvivieinnnnn Jevvnninniiiiiiinns fenneneens 9,774 |oeeirinnne 9,774 | 9,774 |veerens L O O ) AN [T Z. 3 U KR R RN 89 |. 05/25/2033 . |[1.A FM ....
Indymac Resident ABS Tr RMBS Ser 2006-C Cl
.. 43709B-AE-9 [3A3  5.744% 08/25/36 .......evvnvviiiinnnniiiinins | nnnns . 03/25/2024 . |Paydonn ......euevvviiiinnnn fovennininniiiiins foins 354,174 |.....oeeent 354,174 |........... 328,413 |........... 328,413 [ooiviiiiiiinees o P T/] I PO 25,761 |oeeeiiiiiiies o R T R (R R RN 1,536 |. 08/25/2036 . |[1.A FM ....
..44919*-AC-2 | 1595 Express LLC Sr Nt 3.310% 12/31/31 ... |....... . 03/31/2024 . |Various ......ccceeeueeeeeee foevmmmnnnneecennnns Joneees 365,731 |........... 365,731 |........... 365,731 |...cceennnn 365,731 [oeeeeiiiiiiiieee oeeemmiiiieees v e e s 365,731 |eeeeeiiieeeenn eeemnniineeeene Jeerrieeeeeeens e 3,026 |. 12/31/2031 . |[1.F PL ....
Illinois Tool Works Inc Sr Nt 2.650%
L A452308-AX=7 [ 11/15/26 .o | s . 02/16/2024 . |Citigroup «evveeeeeeeeennnn Joemneeeeeeennieees s 5,692,440 |........ 6,000,000 |........ 5,756,880 |........ 5,921,363 [occovieeiiniiies feeeeeeees 3,684 |ooeeeiiiiiiiins s 3,684 | e 5,925,047 |[.ooeeevrnieeees foens (232,607) |...... (232,607) |eevennnnnen 42,400 |. 11/15/2026 . |1.E FE ....
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2  5.884%
L 45254N-PV-3 [ 08/25/35 ...eevrieeieeeieiee e | s . 03/25/2024 . |Paydomn .ccevueeeeeemnnins Jeenieeeeeenieeee feeeeeeees 12,733 oo 12,783 |eeeins 12,465 |.oooennnnnnt 12,465 |oeeeeiieieiins s L1 T PO I L1 T O A 12,733 oo e e e 107 |. 08/25/2035 . [1.A FM ....
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-
.. 45254T-NY-6 |1 Cl A6  5.140% 03/25/34 ....ovvveeveininiaees | s . 01/01/2024 . |Paydomn .eevveeeeeeennens Jemnnieeeeeeniiees fereeeeeeeenans 199 [oiiiiieiiinnns 199 | 199 | JLCIC T AR FSUUUTRR IFPPRRRPPPRR FSPRRUPTR ISPTRTRPURPPR FSTTRPRRTR 199 oo e e e 1 | 03/25/2034 . [1.A FM ....
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-
.. 45254T-PM-0 [2 CI A6 4.814% 08/25/34 ..oovveeeeeiiineeeee | s . 03/01/2024 . |Paydomn .cevveneeeeennins Joennieeeeeeneees feeeee e | I | I PO | I PO L PO AU FSTSRUUURTTRR PRI RPN NPT L I PO IO AP TP . 08/25/2034 . |1.A FM ...
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A1
.. 452763-AA-3 [ 7.369% 11/25/67 ooveeeeeeeeeeeeeeeeenieeeeeenn | s . 03/01/2024 . |Paydomn .cevveeeeeeennnns Joennieeeeennieees s 1,015,934 |........ 1,015,934 |........ 1,026,901 |........ 1,026,299 |oeovveiieiieennn eeennnn (10,365) [cvvueeeeemnnnas feunnnns (10,365) [cvvueeeeemnnns feornnnnns 1,015,934 |oomrniiiiiiins e Jeenieeeeeeens e 14,118 |. 11/25/2067 . [1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A2
.. 452763-AB-1 [ 7.500% 11/25/67 ....eeeeeeeeeeeeceeeieeeeeeens | s . 03/01/2024 . |Paydonn ...ceevueeeeeeennnnn foeemnnieeeeeennes s 182,722 |........... 182,722 |oeeeennnnns 179,339 |oeeeennnnns 179,440 |oevveiiiiiiiins s 3,282 |oeeeeiieieeeins s 3,282 |oeeeriiieieeen eeeenns 182,722 |veeeeeeeeenis eeeeeeeeeeenes o e 2,584 |. 11/25/2067 . [1.D FE ....
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 [4.380% 05/25/67 ..covveeeeeeeenneeeeeeenieeeeeen | s . 03/01/2024 . |Paydonn ...ceevueeeeeennnnn foeeemniieeeeenies e 1,273,766 |........ 1,273,766 |........ 1,270,629 |........ 1,270,538 |oeeveeiiieeenn Jeennns 3,228 |oeeeeiieeieeiine s 3,228 |oeeeiiiiiieeenn Jeeeennnn 1,273,766 |veeeeeeeennes foemeeeeeeinnes foeeeeeeennies e 9,481 |. 05/25/2067 . |1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM4 CI A1
L 45276N-AA-9 [ 4.767% 06/25/67 ....ceeeeeeeeeeeeeennieeeeeennns | s . 03/01/2024 . |Paydonn ...ceevueeeeeeennnnn foeemnnieeeeeennes s 110,967 |eeeeennnn 110,967 [o.eene.... 110,966 |........... 110,940 [oeeeieiieiiiiies foeeeeeeennes 27 eeeeieeeeeeens e 27 |eeeieeeeeeees s 110,967 [ooeeeeeiieee oo s e 999 |. 06/25/2067 . [1.A FE ....
Imperial Fund LLC RMBS Ser 2022-NQM6 CI A1
.. 45276R-AA-0 [6.819% 10/25/67 ....oeeeeeeeeeeeeeeeieeeeeeenns | s . 03/01/2024 . |Paydonn ...ceevueeeeeennnnn foeeemniieeeeenies e 1,045,268 |........ 1,045,268 |........ 1,045,268 |........ 1,045,082 |oeeveeeiecennns oenieeeees 186 [ooeeeeeeiiiieee foeeieeennaes 186 [ooeeeeeeeeiiieee o 1,045,268 |.eeeeeeeeenies e e e 13,878 |. 10/25/2067 . [1.A FE .
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45290B-AA-7 [5.941% 02/25/68 ......oevuiiiiiiniiiieieeeniniieeee | s . 03/01/2024 . |Paydonn ...ceeveeeeeeennnnn foeeemniieeeeennies e 1,238,819 |........ 1,238,819 |........ 1,238,811 [........ 1,238,489 |...ccooiiieiies oeeeeneenn 830 oo Joeeeineennn 330 o Jeeeene 1,238,819 |.. . 02/25/2068 . |1.A FE .
Indymac Indx Mtg Ln Tr RMBS Ser 2005-A8CB CI
..45660L-SS-9 [Ad4  5.500% 07/25/35 ..eeevveneieeiennieeeeeennnn | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 28,230 |oeeeuunnnnns 26,028 |............ 19,858 |oeeveunnnnns 19,858 |evveiiereernns oemneneeeeenins Jeereiieeeeennes Joeniieeeeenies o e 19,858 . 07/25/2035 . |5.A FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2005-AR19 C
..45660L-XA-2 [A1  3.585% 10/25/35 .. PP . 03/01/2024 . | Paydown ... . 10/25/2035 . |[1.A FM ...
Residential Asset Sec Tr Cl
..45660N-UM-5 [B1  5.250% 09/25/33 ...cevvvreeeeeeennnieeeeeenn | s . 03/01/2024 . |Paydomn ..cevvuneeeeennnns Jeemnneeeeeeeniees fereeeeeeeeeiiiines fereeeeee 69,433 [ 0052,589 [ 52,589 | [ e e e e 52,589 [ s (52,589) . 09/25/2033 . |1.A FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR11 C
..45661K-AG-5 [3A1  3.387% 06/25/36 ... JUTR . 03/01/2024 . | Paydown ... 21,912 |.... . 06/25/2036 . |1.A FM ...
Indymac Indx Mtg Ln Tr RM |
..45662B-AD-1 [A3  3.600% 08/25/36 .....ceeeeeveneneeeeeennnaans | s . 03/01/2024 . |Paydonn ..ccevveeeeeeeennns Jeemnniieeeeenniees e 147,052 [ 147,052 [l 139,151 | 139,151 [ [ 75902 [ e 7,902 [ [ 147,052 [ e [ [ 802 |. 08/25/2036 . |5.A FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR29 CI
..45662D-AA-3 [A1  5.784% 11/25/36 .eeeeieeeeieiieeeeenniieees | s . 03/25/2024 . |Paydomn .ccevueeeeeeennins Jeennieeeeeenieeee e 23,564 |ooeeeennnnn. 23,564 | 18,400 |............ 18,400 [oeeeeeeiniiiee oo e [ [ [ 18,400 |oveeeeeeeenies eenneees 5,164 |......... 5,164 |oeoeriiiiieene 91 |. 11/25/2036 . |1.A FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1 CI A3
.. 45662J-AC-6 [3.680% 12/25/35 ..ceeevveiiiiieeinieeeeeeneeeeee | s . 03/01/2024 . |Paydomn .ceevueeeeeennins Jeenneeeeeenieeee e 27,191 [ 27,191 |t 23,240 |............ 28,280 |eeeeeiiiiiiiee e e [ [ [ 28,240 [ooeeeeeiiieees [ 3,951 |oeeeenn 3,951 |oeeeeiieieeenee 169 |. 12/25/2035 . |1.A FM ...
JP Morgan Securities LLC
..458140-AS-9 [ Intel Corp Sr Nt  3.700% 07/29/25 .....cevcees |eunnens L 02/12/2024 .| .euiiiiiiiiiiiiiiiiiiniies |ernnneeeeenines [eeaas 2,945,160 |........ 3,000,000 |........ 2,995,530 |........ 2,999,182 |ooeiiiiiiiiiins foeeeeeeennnnd B1 |oiiiiiiiiiies foeeeeennnnd (< I OO 2,999,243 e Jeeennns (54,083) |....... (54,083) [...covnnnnns 60,125 |. 07/29/2025 . |1.F FE ....
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Internal Rev Svc Campus Sr Nt Kansas City Redempt ion 100.0000
..45886%-AA-2 [4.549% 09/15/42 ....oiiviiiiiiiiiiiiiiin e | s L 03/15/2024 . | eeveeeeeiiiieeeeeiiieeees i e 183,968 |........... 183,958 |........... 184,602 |......n.... 184,570 [oveviiiiiiins o ({172 ) AR R ({172 ) AR R LK JReI<1C T R FOR R RN NN 1,397 |. 09/15/2042 . |1.E ........
International Bus Machs Corp Sr Nt  3.625%
.. 459200-HU-8 [02/12/24 ..oovvveiiiiiiiiiiiiiiiiiiiies | s . 02/12/2024 . Maturity ...oooovvnniennnes v e 5,000,000 |........ 5,000,000 |........ 5,135,500 |........ 5,001,903 |..oovvviiiiiiinn Joeeinnnn (1,903) |+eevvenniiiinnn oveennnn (1,903) |+eevvenniiiiinn Jovvennnn 5,000,000 [orereiivnnnns fooveriiiiiniins feeeeiiiiii e 90,625 |. 02/12/2024 . |1.G FE .
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15
.. 465921I-BP-0 2.500% 02/25/52 .....eevvvneiiiiiiiiiiniieiiiiiines | s . 03/01/2024 . |Paydoun ......evvvvvriiinnnn fevvniinnieiiiiiens fenneneens 9,942 | 9,942 [.....ooeeiis 9,923 [...oovinnnnns 9,923 [ooiiiiiiiiinies oo LS O AN LS PO A [T T2 O Y R 41 |. 02/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 CI A15
.. 46592X-BP-8 [2.500% 04/25/52 .....cevvvveiiiiiiiiiiniiiiiiiiines | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 12,684 |............ 12,684 |o.oooeennnns 12,627 |oveeennnnnns V-2 I F F R LI O O, (ST A F /2 O O N A 52 |. 04/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2005-S1 Cl 2A3
.. 466247-MU-4 [5.500% 01/25/35 ..oovvvvvnniiiiiiiiinieiiiineeees | s . 03/01/2024 . |Paydoun .....eeunviviiinnnnn Joevvnninniiiiiiinns foineneens 9,555 |..cieeiiis 9,585 [ooiiiiiinnnns 9,634 |[........eeens [/ V I O E (1501 PR AR [ ES) ) PR A [T O Y R 89 |. 01/25/2035 . |[1.A FM .
JP Morgan Mtg Tr RMBS Ser 2005-A8 Cl 2A6
.. 466247-YS-6 [5.013% 11/25/35 .oovvvvveiiiiiiiiiiiieiiiiieeees | s . 03/01/2024 . |Paydoun .....eevvvviiinnnnn Jevenninniiiiiiiens foinneneens 5,997 [eeeiiiiine 5,997 [oiiiiiinnns 5,897 |vieeinns LS 20 S R R R R R 5,936 |ooiiiiiiiiiinn [orviiniis [ 1 P (5] I PO 50 |. 11/25/2035 . |4.B FM
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 CI 1A1
.. 46627M-AA-5 [5.500% 12/25/35 ...coevvvriiiiiiiiiiiiiieciiines | s . 02/01/2024 . |Paydomn ....ceuvnvviiiininns Joevnninieniiiiiinnes foeeeeiiiis L I O O O O N N N . 12/25/2035 . |4.A FM
JP Morgan Alt Loan Tr RMBS Ser 2005-S1 Cl 2A4
.. 46627M-AP-2 [5.500% 12/25/35 ...coevvvviiiiiiiiiiiniieiiiiines | s . 02/01/2024 . | Paydown ... . 12/25/2035 . |4.C FM
JP Morgan Alt Loan
. 46627M-EH-6 [ 1A11  6.000% 03/25/36 ......cevvvnvevrvinnnnnnes | unnnns . 03/01/2024 . | Paydown . 03/25/2036 . |1.A FN .
JP Morgan Mtg Tr RMBS Ser 2006-A7 Cl 2A2
.. 46620D-AK-1 [4.357% 01/25/37 ..oovvvvvniiiiiiiiiieniiiiiiiiieees | s . 03/01/2024 . | Paydown ... . 01/25/2037 . |[1.A FN .
JP Morgan Alt Loan
.. 46620E-AH-6 [4.070% 09/25/36 .....vvvvvviiiiniiiiiiiiiiiiieeees | s . 03/01/2024 . |Paydoun .....eeuvivieinnnnn Joevvnniniieiiiiins fonneneens 6,562 [..ccceeenne 5,864 |..oooeinnn 5,328 [ooiiiiinnnns FCRC 7 S N R R R R L7 2 O I, 1,239 |oeeeennns 1,239 | 34 [. 09/25/2036 . [1.A FM .
JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3
..466530-AC-9 [2.500% 05/25/52 ....ceevvvniniiiiiiiiiniieiiiiiines | s . 03/01/2024 . | Paydown ... . 05/25/2052 . |1.A ........
JP Morgan Mtg Tr Rl
..46654T-B0-0 [2.500% 06/25/52 ....cevvvvnnviviinnnniniiiiinniinees | s . 03/01/2024 . | Paydoun . 06/25/2052 . |1.A ........
JPM Mortgage Trust RMBS Ser 2022-DSC1 Cl A2
.. 46656A-AB-3 [4.750% 01/25/63 ....ovvvviiiiiiiiiiiiiiiiinieeees | s . 03/01/2024 . | Paydown . 01/25/2063 . |1.D FE .
JPM Mortgage Trust Ser 23-DSC2 Cl A1 5.250%
L A46657B-AA-2 [ 11/25/63 .oeveniiiiiiiiiiiiiiiieieeen | s . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 521,152 . 11/25/2063 . |1.A FE .
JP Morgan Mortgage Trust MBS Ser 2024-2 Cl A9
..46657T-AU-9 [6.500% 08/25/54 .....evvvvvviiiniiiiiiiiiiinieeees | s . 03/01/2024 . |Paydonn .....eeunvvveiiinnnn foovvnninnniiiiinns fonins 212,268 . 08/25/2054 . |1.B FE ....
..478160-CE-2 |Johnson & Johnson Sr Nt~ 2.950% 03/03/27 ... |....... . 02/12/2024 . | Jane Street Advisors ... |.... .... 240,180 . 03/03/2027 . |1.A FE .
..49446R-AR-0 [Kimco Realty Corp Sr Nt ~ 2.700% 03/01/24 ... |....... . 03/01/2024 . |Maturity ......ccooeeenns 10,000,000 . 03/01/2024 . |2.A FE ....
LCM Ltd Partnership CLO Ser-16A Cl AR
..50181G-BE-9 [6.756% 10/15/31 ..eevviiiiiiiiiiiiiiiiiiicccciii | s . 01/16/2024 . |Paydonn ....cevvevvrvinnnnn foevvvniniieiiiinns Joveenn 1,281,558 |........ 1,281,558 |........ 1,281,558 |........ £ 11t O O O N AR 1,281,558 |oveeeiiiiiiins e o o 22,387 |. 10/15/2031 . |1.A FE .
LCM Ltd Partnership CLO Ser 26A Cl A1
..50200F-AC-3 [6.649% 01/20/31 ..evvvvviiiiiiiiiiiiiiiiiiieieiiinn | s . 01/22/2024 . |Paydoun ....covvvvviinnnnns Jovvnniiieeiiiiiinnes foennns 2,747 475 |........ 2,747,475 |........ 2,738,012 |........ 2,748,287 |.oovvvvvneeeenen foveeinnnnn R L1 R F 3,189 | e 2,TAT 475 oo oo s s 48,406 |. 01/20/2031 . |1.A FE .
LCM Ltd Partnership CLO Ser 27 Cl A1  6.656%
..50200-AC-5 [07/16/31 ..eviiiiiiiiiiiiiiiieeeecciieeecciiien | s . 01/16/2024 . |Paydoun ....covvnvvvvinnnnns fovvnninneeiiiiinnes foeens 1,905,334 |........ 1,905,334 |........ 1,905,334 |........ R[0S T R O R O R RN LIRS0 R FOPPR RN R 32,796 |. 07/16/2031 . |1.A FE ....
Lehman Structured Sec Corp RMBS Ser 2005-1 Cl
..52518R-CD-6 A2  5.833% 09/26/45 ......cevvvvvviiiinniiiniiinn | nnnns . 03/26/2024 . |Paydonn .....eevvvvviiinnnnn Jovvniiiniiniiiins foeeeens 3,738 [eeeiriinnnn 3,738 |eeieiins 1,828 |oeeiiinnnns R T Y N AN N AR (RN 1,828 [ooeeeiiiiiiiins e 1,910 |[oeneenees 1,910 [ooeiiiiiiinnnnns 25 [. 09/26/2045 . [1.A FM .
JP Morgan Securities LLC
..532457-AM-0 [EIi Lilly & Co Nt 7.125% 06/01/25 .......... | .eeeens L 02/12/2024 | eeeeeeeiiiieeeeeiieeeees i e 14,740,512 14,630,964 134,042 |....... 134,042 |........... 207,096 |. 06/01/2025 . |1.E FE .
Lockheed Martin Corp Sr Nt ~ 3.550% 01/15/26 Morgan Stanley & Co LLC
..539830-BH-1 |... .| 0172972024 . | .. 9,563,586 9,738,347 |.... (175,253) |...... (175,253) 188,465 |. 01/15/2026 . [1.G FE ....
..548661-EL-7 |Lowes Cos Inc Sr Nt 5.000% 04/15/33 . 03/06/2024 . |MarketAxess ... .. 797,472 ..798,762 |.... (1,309) .15,889 |. 04/15/2033 . [2.A FE ....
Lucali CLO Ltd CLO Ser 2020-1A Cl A 6.786%
..54929J-AC-7 |01/15/33 ... JU RPN . 03/21/2024 . |Various .......cceeeueeeeees Joevmmminneeeennnnns founen 34,600,000 |....... 34,600,000 |....... 34,600,000 |....... 34,600,000 |eeveuiererennnn Joennieeeeennns Jeeneeeeeeeneens fereeeeeeenes e e 34,600,000 [veneeeeemmnnns feeeeeeemniies feereeeeeeeies feeees 1,080,973 |. 01/15/2033 . |[1.A FE ....
Lucali CLO L
.. 549290-AE-3 [01/15/33 ierruiiiiiiniiiiieeiniin e eeenineeeeee | nenees . 03/21/2024 . |Various .......ccceeeeeeeees Joovnnnnnnneeeenninns Jonnns 14,450,000 |....... 14,450,000 |....... 14,450,000 |....... 14,450,000 J|.eeoiiivrinnnns fonnoneeeernnnns fooenarrerrennnas foeneeeeeenniinns fereiereeeniiaas fenaeeas 14,450,000 |.oeeeeiiieeennns Joornmnnnnrrennns Jonnnnneeennnns Jonaaeees 455,142 |. 01/15/2033 . [1.C FE ....
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Master Seasoned Securities Tr RUBS Ser 2004-2
..55265-CA-9 [Cl A1 6.500% 08/25/32 .....coevvvvvvnnnviniinnnn | unnnns . 03/01/2024 . |Paydoun .....eevvvviiinnnnn Jevenninniiiiiiiens foinneneens 2,842 |eeiiiii. 2,842 [....ooeinens 2,937 [oeeiiiinnnnns 2,901 | e, (52711 P AR (5271 PR AR, /2. R R R RN 40 |. 08/25/2032 . |2.CFM ....
MASTR Alternative Loans Tr RMBS Ser 2007-1 Cl
..552758-AC-4 [1A3  5.750% 10/25/36 ... [T . 03/01/2024 . | Paydown ... ... 16,072 ...16,072 .. 16,114 f............ 16,093 |.... ..16,003 |.. . 10/25/2036 . |1.A FN ...
Manuf & Traders Tr Co Sr .900 Jefferies
LBB2TH-AK-6 [ eeveeeneeeeeie s | s L 02/12/2024 | eeeeeeeiiiieeeeeiieeees i e 12,617,280 |....... 13,000,000 |....... 12,264,130 |....... 12,902,450 |.oevvvviiiiiinn oevennnnn 10,422 | e [N 775 F RN 12,912,873 [ooeeiiiiiiiiins |oens (295,593) |...... (295,593) |.......... 196,878 |. 02/06/2025 . [1.G FE ....
MFRA Trust RMBS Ser 2022-INV1 CI A1 3.907%
..55284T-AA-5 [04/25/66 .....evvvvviiiniiiiiiiiiiiieeeciiieeeees | s . 03/01/2024 . |Paydonn .....eeunvvveiiinnnn foovvnninnniiiiinns fonins 195,386 |........... 195,386 |........... 193,500 |........... 193,655 |vvvvveiiiiiiinn ovvninnnns LI I U RPN LIVE) I U RN QECISTRC:- T R FORR R R NN 1,338 |. 04/25/2066 . |1.A FE ....
MFRA Trust ABS Ser 23-NM1 CI A1 5.750%
.. 55285P-AA-2 [ 11/25/67 eevvniiiiiiiiiiiiiiiiiienieciiiineeeinn | s . 03/01/2024 . |Paydonn .....eeuvvvviiiinnns fovenninnniiiiiinns foninns 451,082 |........... 451,082 |........... 450,685 |........... 450,599 [oeeiiiiiiiinins o L1 R A L1 R FRR 15 I - O R R F 4,136 |. 11/25/2067 . |1.A FE ....
MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 [02/25/58 ...cevvvniiiiiiiiiiiiiciii s | s . 03/01/2024 . |Paydonn .....eevnvviiinnnnn fovenninnniiiiniins fonenns 806,645 |........... 806,645 |........... 804,317 |ovveennnnn 804,282 [....ccovvvvinnn foeveinnnnn P S T O FRR 2,363 |oeiiiriiiiiiinn e 806,645 |..oovvniiiiiinn oeviiniiniiiin v i 8,278 |. 02/25/2058 . |1.A FE ....
MFRA Trust Ser 23-INV1 CI A2  6.450%
..55286G-AB-9 [02/25/58 .....evvuiiiiiiiiiiiieiiiii s | s . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 125,278 |........... 125,278 |....ooeeees 124,822 |..oooveenns 124,817 [oeeiiiiiiiies o LC15] I R AR 151 I O LT T N FORRRR RN RN 1,401 |. 02/25/2058 . |1.C FE ....
Morgan Stanley & Co LLC
..55336V-AJ-9 [MPLX LP Sr Nt 4.875% 06/01/25 ......cevvvvunns | unnnns L 01/29/2024 . | eevenieiiiiieeeeeeiiiieeees i e 11,933,160 |....... 12,000,000 |....... 12,437,370 |....... 12,074,139 [oveveiiiiiiins s (5,071) [ervvvvniiniiinn foeeenn (5,071) [euvvvvnrinininnn s 12,069,068 |[......ccovveeeee [onnne (135,908) |...... (135,908) |............ 97,500 |. 06/01/2025 .|2.B FE ....
Goldman Sachs & Company
..55336V-AK-6 [MPLX LP Sr Nt 4.125% 03/01/27 ..oovvvvvvvvnnns | unnnns . 01/29/2024 . | eveneiiiiieeeei R RN 11,722,680 |....... 12,000,000 |....... 1,771,157 |....... 11,916,607 [..oovvvvveeenes [ooreennnnn2,012 i 2,012 [ s 11,918,619 |.oooeeeeiiiiins s (195,939) |...... (195,939) . 03/01/2027 .|2.B FE ....
Magellan Midstream Partn Sr Nt .400%
..559080-AC-0 [05/01/37 evvvviiiiiiiiiiiiiiiiniinievcinienneeienn | s . 03/05/2024 . |Various ........cceeeeevenns foovvvnnnnnneninnnnns Jovnenn 7,687,790 |........ 6,750,000 |........ 7,985,727 |........ 7,696,680 |...cooeeeiiiinns |oeeees (8,891) [cuvvvvvviniiinnn foeeens (8,891) [ovvvviiinnnns foreees 7,687,790 [oooeevviiiniinns fooeiiiiiiiiiens ot . 05/01/2037 .|2.B FE ....
Magellan Midstream Partn Sr Nt  4.200%
..559080-AF-3 [12/01/42 ..eevvnriiiiiiiiiiiiiiiiiiieneeceiineeeen | s . 03/05/2024 . | Tax Free Exchange ....... |oecevviviiririnnnns Jounnnn 1,832,840 |........ 2,000,000 |........ 1,805,540 |........ 1,831,881 [oooviiiiiiiiens o o151 R A eI R FN 1,832,840 |oveevviiiiiins foeiniiiiiiins o o 21,933 |. 12/01/2042 . [2.B FE ....
Magellan Midstream Partn Sr Nt 5.150%
..5509080-AG-1 [10/15/43 .eevvnriiiiiiiiiiiiiiiiieecviieeen | s . 03/05/2024 . | Tax Free Exchange ....... |ocevveeriiiiinnnnns founen 26,286,220 |....... 25,000,000 |....... 26,533,760 |....... 26,293,194 |t |t (6,974) |oeevvveiiiiiiies ferninns (6,974) |eevvneeiiiinnn ovennnn 26,286,220 |..eevvniiiiiiinn forveiniiininies v v 500,694 |. 10/15/2043 . |2.B FE ....
Magellan Midstream Partn Sr Nt  5.000%
..559080-AK-2 [03/01/26 ..eevvviiviiiiiniiiiiiiiiiniecciiinneeiinn | s . 03/05/2024 . | Tax Free Exchange ....... |ovveeriiriinnnnns founen 12,801,219 |[....... 12,560,000 [....... 13,594,800 |....... 12,825,507 [o.vvvvviviiinnnn foeeenn (24,288) |.ccoeeeeeeeeeees e (24,288) |..covvnneeeiiinn ovennnn 2R 0 A 1< I R FORR RN R 320,722 |. 03/01/2026 . |2.B FE ....
Magellan Midstream Partn Sr Nt  3.950%
..559080-AP-1 [03/01/50 ..evvvviiviiiiiiiiiiiiiiiinieciinineeeinn | s . 03/05/2024 . |Various ........cceeeeveeens Jovvvnnnnneninnnnns founnn 12,934,128 |....... 12,940,000 [....... 12,933,423 |....... 12,934,106 |.ooevvvniiiiiinn Jovvvniieneens -2 F -2 PO RN 12,934,128 [.oooivviiiiiie i v i 261,244 |. 03/01/2050 . |2.B FE ....
Magnetite CLO Ltd CLO Ser 2016-17A Cl AR
.. 55954E-AQ-2 [6.679% 07/20/31 ..evvviiiiiiiiiiiiiiiiiiineecciiin | s . 01/22/2024 . |Paydonn ....cevvvvvvvvinnnnn foovevnininniiininns Joninnns 451,009 |........... 451,009 |........... 451,009 |........... 5 1 R O R R 153 IR [0:° R R R R R 7,981 |. 07/20/2031 . |[1.A FE ....
Master Asset Securitization Tr RMBS Ser 2006-
..576434-20-5 2 CI 1A2  6.000% 03/25/36 .......cevvvvvnnvennn | uunnnns . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 103,533 [oeeennnnns 103,390 |...ceevennns 79,182 [.oovivnennns /£ 2 O O R F, VAT 17200 FU RN 24,351 |......... 24,351 [.oooiiinnnnns 1,006 |. 03/25/2036 . [1.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..576434-A2-0 [13 CI 9A3  5.500% 01/25/35 ...cevvvvvnnvvviinnnn | unnnns . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 15 | 155 | 156 |ovveeeiiiiiinns ST R (51 1 O AR RN (o] I O 195 |ovvvvvviiiiiiinn foniiininns (39) [ovvvvnnnnns (1) O 2 |. 01/25/2035 . |4.B FM ....
Master Asset Securitization Tr RMBS Ser 2005-
..576434-J5-4 [2 CI 4A1  5.500% 03/25/35 ...covvvvnnnviviiinnnn | unnnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 27,733 |oeeennn 21,733 |ooeeiiinnnns 28,227 |.oevvinennns 27,889 |oeeeiiiiieiiees e (1L ) PO R [RESLC) ) PR AR 21,733 [ooeeiiiiiienes oo s e 249 |. 03/25/2035 . [3.B FM ....
Master Asset Securitization Tr RMBS Ser 2005-
..576434-N2-6 |3 CI 6A1  5.500% 04/25/35 .....ovvvvvvviiinnnnns | unnnnns . 02/01/2024 . |Paydomn .....oeuviviiiinnnns Jovvnininiiiiinens feeeeeneens 12,982 [oeeiiiinne 94,708 |............ 77,355 [oovviiinnnns 77,355 |oovviiiiiiiinee foveeiinnnn 2,369 | e 2,369 |eviiiiiiiiiins s 79,724 [ooooiiiiiiiiiens |oeeens (66,793) |....... (66,793) [.eevvvvvnrnnnnns 438 |. 04/25/2035 . |3.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..576434-YM-0 [12 CI 5A5  6.000% 12/25/34 ......oevvvvvvvnnnnns | unnnns . 03/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniinineiiiiiinees foeeeeeeens 20,860 |............ 20,860 |.eeuunnnnns 19,935 |[...ccoveeens AV R RN LS102:J FR FRR LS102:J FRR FRR V{1V ) N R RN 203 |. 12/25/2034 . |1.A FM ....
Master Asset Securitization Tr RMBS Ser 2004-
..57643\-FN-9 [9 CI 3A6  5.250% 07/25/34 ....ccevvvnnvvvvinnnnn | nnnnns . 03/01/2024 . |Paydonn ....ccuvnvvvriinnnnn foovvvninnneiiiiins foveennn 7,484 [ 7,484 |l 7,259 [ooviiiinnnnns << T PO F o1 R O, o1t R FOR [T U RO R . 07/25/2034 . |[1.A FN ...
..58013)-FB-5 [McDonalds Corp Sr Nt ~ 3.500% 03/01/27 ....... |....... . 02/12/2024 . |Various .......cceeeeeeeeeen Joevmnnnnneeeennnnnns fennnn..1,934,980 [o...... 2,000,000 |........ 2,025,240 |........ revrrmereeenn Jeeerrnee (410) | e (410) | e 2,010,074 |.. (75,094) . 03/01/2027 . |2.A FE ....
..58013M-FF-6 [McDonalds Corp Sr Nt ~ 3.800% 04/01/28 . 02/16/2024 . | Various . ..9,800,000 ..9,816,544 |. .9,808,230 |. . .9,807,828 (383,756) |.. . 04/01/2028 . |2.A FE ....
..581557-BE-4 | McKesson Corp Sr Nt~ 3.796% 03/15/24 ........ . 03/15/2024 . |Maturity .....ccoceeeeees .. |---..20,000,000 [....... 20,000,000 |....... 20,000,000 |.......20,000,000 |...ccvvvueeeeen Joermmmmmreeeenn Joevemmmiinneeens Joeemmiineeeenns oo Jeeenen 20,000,000 |.. . 03/15/2024 . |2.A FE ...
Mercury Financial Credit Card LBASS Ser 2022
..58940B-AE-6 [Cl 1A 2.500% 09/21/26 .....ceeevevveneeeeeennnn | s . 01/31/2024 . | Call 100.0000 ..... foeeeeeeeeiiiiiieeenn s 7,000,000 |........ 7,000,000 |........ 6,917,994 |........ 6,970,913 |.oeeiiiiiiiiees e 1,848 [ oo IR:Z U RN 6,972,761 |oeeveeeeeeeenns eeeennnnn 27,239 |......... 27,239 |oeeeeenennns 19,444 |. 09/21/2026 . |1.F FE ....
Redemption 100.0000
..590738-AA-4 |Mesquite Power Priv Pl 4.640% 12/31/39 .... |....... L 08/31/2024 . | .eveeiiiiiiiiiniiiiiiinees e s (80,588) |.......... (80,588) [-vennnnnee (80,588) [vvunneeen (80,588) [vvuueeeeemrnns fomreeeemmniins feeeeeeeeeniins e e e (80,588) |-vvvueeeeeennns rmmmeereeemnnns forereeeeemnies feeeeeeeinnnans 767 |. 12/31/2039 . |2.A PL ....
Mesquite Power Ser 17-A Sec Nt ~ 4.640% Redempt ion 100.0000
..590738-AB-2 [ 12/31/46 .eeeeeeeeeeeee e | s L 03/31/2024 . | .eveeiiiiiiiiiniiiiiiiinees e s 292,011 f........... 292,011 |........... 292,011 |..oeeeeennn 292,011 [oeeeeiiiiiiiee oeeeemiieeees e e e e 292,011 oeeeeiiiiieien eeemeieeeeeee e s 3,387 | 12/31/2046 . |2.A PL ....
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 [CI A 3.750% 04/25/58 ...oovveeieernnnnianaaenne | onnnnns . 03/01/2024 . |Paydomn .eeveeneeeeernnnnns Joonnninneeriniiinaes fonaeeaees 30,057 ..o 30,057 f..iceernnnns 30,485 [....coeennns 30,264 |.ooveiiiiiiiinn Jeeennnnnns V070 ) T RN (070 ) T N 30,057 |eevuuiieieennns Joerrnnnnnneeenne Joernnnneeecenns Joereennaeeeeenns 190 |. 04/25/2058 . |1.A ........
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..594918-BX-1 [Microsoft Corp Sr Nt 2.875% 02/06/24 ....... |....... . 02/06/2024 . |Maturity .....coovvieeieee Joeemmiieeeeeenees e 15,000,000 |....... 15,000,000 |....... 14,890,800 |....... 14,998,322 |..cooevvvniiiies feeeeeees 1,678 [oeeeeeeiiiieeee foeeeeennns 1,678 [ooeeeeeiiieeeee foeeees 15,000,000 |-ooeeeemmeieee [ e e 215,625 |. 02/06/2024 . |1.A FE ....
Mid State Tr LBASS Ser 11 CI M1  5.598%
..5954911-AB-9 [ 07/15/38 ..eeeieeeeeeieeeeeeeeee e eeeeeen | s . 03/15/2024 . |Paydomn .ceeveeeeeeeennins Jennieeeeeenieeee e 27,430 |eeeeennnnnns 27,430 |ooeeeennnnns 27,429 |............ 27,830 |oeeeeeeeiiieeen Joeeemnnieeeeee e e e s 27,430 [ooeeeeeeiieeee oo e e 259 |. 07/15/2038 . [2.B FE ....
Mill City Mortgage Trust RMBS Ser 2023-NaM1
..59980D-AA-9 [CI A1 6.050% 10/25/67 .....cevvvuneeeeeennnaaes | s . 03/01/2024 . |Paydomn ...cevveeeeeeeennnnn foeeennieeeeeeniies s 202,108 |........... 202,108 |..cevennnns 199,473 |.oceenennns 199,566 |.eevvveiieeennn Jeennnns 2,582 oo o 2,582 oo [ 202,108 |eeevneiiieeenn eeernniiieeeeene Jeeerrieeeeeens e 2,515 |. 10/25/2067 . |1.A FE .
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..59980Y-AB-1 [A1B  3.500% 04/25/66 ........ccvvuueeeeeeennnnes | s . 03/01/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeeniies s 123,600 |........... 123,600 |[.......... 130,078 |oeeeennnnns 126,507 |ovveeeeeeeennnae orenns (2,907) |+eeevmmereeeenn Joeennnnn (2,907) |+eeveneereeeenn eeennens 123,600 |-vveeneeeeeenne Jeeemmeereeemnnes foreeeeeeemnies e 802 |. 04/25/2066 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 CI
..59981B-AC-8 [A1  2.750% 07/25/59 .....eeoeeeeernnieeeeeeniees | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 78,024 |............ 78,024 |...coonnnnnn 80,629 |............ 79,215 |oeeeiiiiieeeeen oeeennnn (1,190 oo s (1,19) [ o 78,024 |oeveeiiieeenns oeemeniieeeeenne eeenieeeeeeens oo 368 |. 07/25/2059 . |1.A ........
Mobile Airport Authority Sr Nt 3.230% Redempt ion 100.0000
..607120-FM-9 [ 05/09/39 ..eevreiiieiieiie e e | s . 02/09/2024 . | .. . 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt Ser B1 Redemption
..607120-FN-7 [3.180% 05/09/39 ...ovvvenieeeeennieeeeeenneeeeeen | s . 02/09/2024 . | .evuniiiiiiiiiineniiniieneens Jeeennieeeeeeeniees e 70,348 [ 70,348 [l 70,348 | 70,388 | e e e e [ 70,388 [ e [ 559 . 05/09/2039 . [1.F ........
Mobile Airport Authority Sr Nt  3.230%
..607120-FP-2 [05/09/39 ..ceevreiiieiiiiie e eeeeenneeee | s L 02/09/2024 . | .eveniiiiiiiinneeiiniineens e e 43,971 43,971 [ 44,684 | A,612 | e (B4 | e (BAT) [ [ 8397 [ e [ 355 . 05/09/2039 . [1.F ........
Morgan Stanley Cap | RMBS Ser 2004-NC8 CI M1
..61744C-HP-4 [6.359% 09/25/34 ....oieeeeeiieeeeeieie e | s . 03/25/2024 . |Paydomn .ceeeueeeeeeenniins Jeeniieeeeeeieeee e 82,202 |oeeeuunnnnns 82,202 |eeeeennnnnn 77,064 |eeeennnnnee 94,649 |oooeeeeeiiiaes s (12,447) |oeeeeeeeeeeens eeennen (12,447) |+ eeeeeeeeeee oeeenns 82,202 [.oeeieeiiiiieee oo e s 600 |. 09/25/2034 . [1.A FM .
Morgan Stanley Cap | CMBS Ser 2007-1Q16 CI AJ
L.61756U-AH-4 [5.877% 12/12/49 .oovreeeieiieeeeeeeeeeeen | s . 02/01/2024 . |Paydomn .ceevveeeeeeennis Joeeeniieeeeeeniees e 6,213 [oceeieeeene 6,219 |t 4,517 | 1,954 |...oooeees 2,563 |oeeeeiiiiiieee [ e 2,563 |oeereiieieeenes . 12/12/2049 . |[1.A FN .
Morongo Transmission LLC Sr Nt 3.320% Redempt ion 100.0000
LB1773%-AA-5 [ 07/12/51 e e | s L 08/31/2024 . | .eveeiiiiiiiiiiiiiiiiiinees e s 146,762 |........... 146,762 |........... 146,762 |........... 146,762 oveeeeeeeinies foeeeeeeeniies e o e . 07/12/2051 . |1.G PL .
Morongo Transmission LLC Sr Sec Nt Ser B Redempt ion 100.0000
..61773%-AB-3 [3.440% 07/12/51 oerrreeieiieiieeeeeeeneeeeeee | s L 03/31/2024 . | .eveeiiiiiiiiiniiiiiiiinees e s 146,885 |........... 146,885 |........... 146,885 |........... 146,885 |oveeneeeeerninns foeeeeeennies e o e . 07/12/2051 . |[1.G PL .
Morgan Stanley Res Mort Ln Tr RMBS Ser 2024-
..61776B-AL-3 [ INV1 Cl A6  5.500% 01/26/54 ......ccevvvuneeeee | uunnnns . 03/01/2024 . |Paydonn ...ceeveeeeeeeennnnn Jeeennieeeeeeniies s 719,969 |........... 719,969 |.......... TH AT [ oo e 8,853 |oeeeeiiiiieeinn eenins 8,853 |oeeeeiiiiaeens . 01/26/2054 . |1.A FE .
NVEF 2023-A A2 ABS Ser 23-1 Cl A1 6.570%
..628900-AB-1 | 06/17/30 ....evvvvvvrvrnniniiieiiiiiiiiiiiiiiiinninnes [ eeeeenn . 03/17/2024 . |Paydonn ...ceeveeeeeeeennnns foeemmnieeeeeeniies s 340,472 |.eceeennnnn 340,472 |........... 340,470 |........... 340,469 [....ccovveiieeee forreiiis KT PO FOPP KT PO . 06/17/2030 . |1.A FE .
..63080#-AA-5 [NARA Caves Lease Tr CTL  5.300% 09/15/28 ... |....... . 03/19/2024 . | Call 100.0000 ..... ... 74,260 ... 14,260 .. 14,260 |.... . 09/15/2028 . |1.A ........
..63080#-AA-5 |NARA Caves Lease Tr CTL  5.300% 09/15/28 ... |....... . 01/17/2024 . |Call 100.0000 ..... ... 36,885 ... 36,885 ...36,885 [.... . 09/15/2028 . |1.B ........
Neuberger Berman CLO Ltd CLO Ser 2020-36A CI
..64133K-AL-5 [BR  7.129% 04/20/33 .eeerreeieeieneiieeeeennnn | s . 03/11/2024 . | Call 100.0000 ..... foeeeeeiiiiiiiieienns oo 17,450,000 |....... 17,450,000 |....... 17,450,000 |....... 17,450,000 [oveeneeeeemnnnns foreeeeeeemiies feeeeeeeeemeiee oo e et 17,450,000 |.ooeeeemneiees oo e e 498,643 |. 04/20/2033 . |1.C FE .
Neuberger Berman CLO Ltd CLO Ser 2020-36A Cl
..64133K-AU-5 [ATR  6.829% 04/20/33 ..covveeeeieeeniieeeeeeennn | s . 03/11/2024 . | Call 100.0000 ..... foeeeeeeiiiiiiiiieins oo 44,000,000 |....... 44,000,000 |....... 44,000,000 |....... 44,000,000 |+evveniereeennnn Joenneeeeeennns Jeereeeeeernenes e e e 44,000,000 [veueeeemmnnns fereeeeeeemneies feereeeeeeis feeeees 1,204,891 |. 04/20/2033 . |1.A FE .
Neuberger Berman CLO Ltd CLO Ser 2020-39A CI
..64134G-AA-7 [A1  6.929% 01/20/32 eovveeeeeeeeeeeeeeeeeees | s . 03/12/2024 . |Various .......cceeeeeeeeen Joevmmninneeeennnnns founen 18,650,000 |....... 18,650,000 |....... 18,650,000 |.......18,650,000 |..cevvuuiereernn Jemmmnieeeeennn Joermmnieneeeene Joevviiieeeeeenns Joevniieeeeeeeee Jeeenens 18,650,000 ..oeeeeveeieee [ e e 521,708 |. 01/20/2032 . |[1.A FE ....
Neuberger Berman CLO Ltd CLO Ser 2020-39A CI
..64134G-AE-9 B 7.179% 01/20/32 ...eeieeeeeeeeeeeeneieeeeee | s . 03/12/2024 . |Various .......cceeeueeeeeen Joeemmminneeeennnnns founen 19,150,000 |....... 19,150,000 |....... 19,150,000 |[.......19,150,000 [...ceevmmeeeene fooeeemmmiis oo foeees o s 19,150,000 |-oeeeemeeieee [ e e 554,844 |. 01/20/2032 . [1.C FE ....
New Century Home Equity Ln Tr RMBS Ser 2003-5
..64352V-EF-4 [CI A7  4.856% 11/25/33 JUTRN I . 03/01/2024 . | Paydown ... . 11/25/2033 . |1.A FM ...
New Residential Mtg Ln Tr RMBS Ser 2014-2A CI
..64828Y-AQ-4 [A2  3.750% 05/25/54 ...ccevvreeeieeennieeeeeenn | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 12,458 |............ 12,458 |oeoeennnnnns 12,773 |eveeees 12,617 [ooeeeieeiiiiees o (159) |+eeeeeeeeeeenn eeennins (159) |+eeeeenieeeeeen oeeenins 12,458 |oeeeeeiieieies e e Jeeeeeeee e 79 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64829G-AA-7 [A1  3.750% 11/25/35 oovveeeieeiieeeeeeeeeies | s . 03/01/2024 . | Paydown ... . 11/25/2035 . |1.A FE .
New Residential Mtg Ln
..648200-AA-1 [A1  4.000% 02/25/57 .....ceveeeeennaeeeeennianes | s . 03/01/2024 . |Paydonn ...ceevueeeeeeennnnn foeemnnieeeeeennes s 108,181 |eceeeenns 108,181 |.......... 111,870 |.......... 110,709 |oveeeeeeeinins Joenenns (2,528) |oevveneeeeeenn Jovnnnns (2,528) |evveneeeeeennn Jennins 108,181 [oeeeeeieieee oo o ot 702 |. 02/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64829K-BV-1 [A3  4.000% 03/25/57 ..evvveeeeeennnieeeeeennes | s . 03/01/2024 . | Paydown ... ... 38,403 ... 38,403 ...39,860 |............ 39,492 |.... ..38,408 |.. . 03/25/2057 . |1.A ........
New Residential Mtg Ln
..64830B-A0-0 |B1  3.850% 08/27/57 .....ccoovveveviiiiiiiinennens [eenns . 03/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieees e 24,819 |oenens 24,819 |............ 23,454 |............ 23,919 [ o LSV [V PO LSV [V PO A 24,819 [ooeeeieiiiiie oo e 159 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830C-AA-3 [A1  3.864% 09/25/57 ..eevuieieienniinnaeeennnnnns | nnens . 03/01/2024 . |Paydomn ..oeeveireerennnns Joornnnnnnneeennnnins Jonnnnnns 200,828 |........... 200,828 |...ooeennns 201,558 [...coennnns 201,218 [ i (384) | evvvvnnanraenne Joernnnnnnns (384) | evvvnmnnnraenne Joeennnnnnnn 200,828 |..oevuiiiiieien Jerrnnnnareenne oeernnineneeenns Jorreiaanees 1,397 |. 09/25/2057 . |1.A ........
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New Residential Mtg Ln Tr RMBS Ser 2019-2A Cl
..64830D-AB-9 A1 4.250% 12/25/57 ..ccvvvvnniiiiiiiniiiiiiiinnn | s . 03/01/2024 . |Paydoun .....oeevvviinnnnns Joevnnnininiiiininns foeennnn52,526 052,625 [l 56,161 | 55,186 [ [ (2,6680) [ [ (2,860) [ e £S5 T O N R AR 370 |. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-3A Cl
..64830E-AC-5 |ATA  3.750% 11/25/58 ... [ IR . 03/01/2024 . | Paydown ... . 11/25/2058 . |1.A ........
New Residential Mtg Ln Tr
..64830H-AA-2 [CI A1 3.250% 02/25/59 ....ccvvvvnvvviiiinnnnns | nnnnns . 03/01/2024 . |Paydoun ......eovvvvveinnnns Joevvnninineeiinnnnns feeeen.. 107,015 [l 107,015 |.L.llllll 108,450 |oeeeennn 107,711 [oiiiiiiiies [ (SIS ) A F [(C1°55) 1 PR RSP (17 TN AR AR RN RN 505 |. 02/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-5A
..64830M-AG-8 [A1B  3.500% 08/25/59 .......ccevvvvvvnniiiiiinnnns | nnnns . 03/01/2024 . |Paydoun ......ovvvvveinnnnn Jovvenninineiiinnnns foneen.... 309,308 [...........309,308 |...........317,645 |...........315,021 [occooiiiiiiiis fonnnnns [CTUA YT P RN [CSTA -2 PP FOPRR: 1/ I AU AT U PN 1,919 |. 08/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-4A Cl
..64830W-AD-3 [A1B  3.500% 12/25/58 ......coviviirnnnnniiiiiinnns | ennnns . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 69,383 |........... 69,383 |............ 71,421 | 70,869 |ouvveviiiiinnns Jornnnnns (1,486) [cevvvinnneens s (1,486) [ceeviiinnnes oo (SIS U R R R 391 |. 12/25/2058 . |1.A ........
New Residential Mtg Ln Tr Ser 2022-NQM5 CI A1
..64831V-AA-0 [6.296% 11/25/52 ...ceevvvvniiiiiiiiiiiiiiiiiiieees | s . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 969,944 |........... 969,944 |.......... 960,808 |........... 961,248 [...ccovvvniinins fooveinnnnn 8,695 |iiviiiiiiiin eeriinns 8,695 |iiviiiiiiiinn eviiinns 969,944 [.ooovivvniiiins oo [ s 10,774 |. 11/25/2052 . [1.A FE ....
New York Life Global Fdg Sec Nt  2.900%
L B49520-CN-1 [01/17/24 v | s . 01/17/2024 . Maturity ..ooooovvniiinines Jvvnniiniiiiiiins foveen 10,000,000 |...... 10,000,000 |....... 10,146,200 |....... 10,001,098 |......ccvvveeees forreens (1,008) [oooeevviiniiens s (1,008) [oeeiviiininns fonnns O [0JOJ01V[V I U RPN RPN RN 145,000 |. 01/17/2024 . [1.A FE ....
Nomura Asset Sec Corp RMBS Ser 2003-A3 Cl A1
..65535V-BZ-0 [5.500% 08/25/33 ....cevvvvniiiiiiiiiiniiiiiiiieees | s . 03/01/2024 . |Paydonn .....eevvvviiinnnnn Jevenninniiiiiiinns foineneens 5,331 [eeiriinne 5,331 [oiiiiininns 5,386 [....covnnnnn [T 7 U R /2 PR RN [/ PP F [ I R KPR F R RN 35 |. 08/25/2033 . [1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..65535V-CN-6 [4.820% 03/25/34 ....ccevvvniiiiiiiiiiiiieciiiines | s . 03/01/2024 . |Paydonn ....covunvivriinnnnn Jevvniininiiiiiiinns fovienneeieininn F( T [T PP (T PP (O PO R RN (- O N RN 1. 03/25/2034 . [1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP2 Cl A6
..65535V-DC-9 [5.603% 07/25/34 ...covvvvnniiiiiiiiiiiiiiiiieeees | s . 03/01/2024 . |Paydoun ......evvvvvriiinnnn fevvniinnieiiiiiens fenneneens 1,603 [oooiiiiinnnns 1,503 |oveeinnns 1,491 | L O [ R MR [ A F <[0T ) N ) N 9 |. 07/25/2034 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP3 Cl A6
..65535V-GH-5 [5.293% 10/25/34 .....oiiiiiiiiiiiiiiiiecieiii | s . 03/01/2024 . |Paydonn .....ovunvevriinnnnn Joevinnininiiiiiiinns foviinieeeiinnnn 10 | (U PO (U1 PO O O O N L O O S N . 10/25/2034 . |[1.A FN ...
Nomura Asset Sec Corp RMBS Ser 2005-AP1 Cl
..65535V-HH-4 [2A5  4.855% 02/25/35 ....coiiviiiiiniiiiiininnes | s . 03/01/2024 . |Paydoun .....ouvvvviiiinnns Joevnniinieiiiiiines foeenieeiiinnns KX F T R 335 [ FC T O LI PO AN L S AN 7/ R R O RN 2 |. 02/25/2035 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 [3A1  5.844% 04/25/36 .......evvvnvvivinnnniiininn | nnnns . 03/25/2024 . |Paydonn ......euvviviiiinnnn Jevinninnieiiiiins o 3,613 [eeiiiinne 3,613 |eeeeinnns 1,145 | LI T R A PR O FRR P O FRR [T U KU R RN 7 | 04/25/2036 . |4.CFM ....
Nor throp Grumman Corp Sr Nt  3.250% 01/15/28 JP Morgan Securities LLC
LB66807-BN-1 [ .eeeeeiee s [ e L 01/29/2024 . | eeveneeieiiiieeeeiiiieeeees i e 2,852,190 |........ 3,000,000 |........ 2,793,034 |........ 2,899,076 |....ccvvvnvvennn fovrrennnnn 1,888 [oooiiiiiiiiiins foeeeinnnnn 1,888 [oviiiiiiiiines o 2,900,964 |......oeeeeee foeenns (48,774) |....... (48,774) [cvevennnnnn 53,083 |. 01/15/2028 . |2.A FE ....
Onslow Bay Financial RMBS Ser 2023-NaM2 CI A1
..670843-AA-9 [6.319% 03/25/63 ......evvvviiiiiiiiiiiiiiiiiiieees | s . 03/01/2024 . |Paydonn .....cevevvvriiinnnn foovevnniniiiiiiiins fovnens 1,246,568 |........ 1,246,568 |........ 1,244,041 |........ 1,243,641 |ooevneiiiiiiins v 2,927 i v 2,927 | oeeennnn LR LCR 1< T R AU IR RN 14,284 |. 03/25/2063 . |1.A FE ....
Onslow Bay Financial LLC RVBS Ser 2023-NaM1
..670855-AA-3 [CL AT 6.120% 11/25/62 ......ccevvvenvevriiinnnns | nnnnns . 03/01/2024 . |Paydonn .....eeunvvveiiinnnn foovvnninnniiiiinns fonins 614,487 |........... 614,487 |.......... 614,867 |........... 527,619 [.oovvviveieeens fooreiiinnns (<70 1 PR R [R<7(0) 1 PO RN (R A O ) R F 6,978 |. 11/25/2062 . |1.A FE ....
Onslow Bay Financial LLC Ser 23-NQM6 CI A1
. 67117V-AA-8 [6.520% 07/25/63 ...oovvvniiiiiiniiiiieiiiiiinieeees | s . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 328,417 |........... 328,417 |........... 328,414 |........... 328,350 [...ccevvvniiins forreiiinnnnnnd (-7 PO RN (-7 PO R R /A R R R R, 3,269 |. 07/25/2063 . |1.A FE ....
Onslow Bay Financial LLC Ser 22-NQM9 CI A1A
L.B7118L-AA-9 [6.450% 09/25/62 .......evvvnvviiiininiiiiiiinniinees | s . 03/01/2024 . |Paydonn .....eeunvvveiiinnnn foovvnninnniiiiinns fonins 137,070 |...ooeeens 137,070 |oveeennnnns 136,956 |........... 136,943 | v V7 O RN V7 O R 137,070 [oooeeveviiinnes oo [ s 1,653 |. 09/25/2062 . |1.A FE ....
0CCU 2023-1A A2 Ser 23-1A Cl A2  6.230%
LB74R1-AB-7 [04/15/27 ovvveiiiiiiiiiiiieiccieeccceieeen | s . 03/15/2024 . |Paydonn .....eevevveiinnnnn fovvnninniiiiiiinns Jonenns 374,254 |........... 374,254 |.oeennnnnn 374,217 |.ooveennenn 374,222 |oeeiiiiiiiins o 7 R FO . <75 FO F 374,254 oeeviiiiinins oo [ s 5,448 |. 04/15/2027 . |1.A FE ....
OHA Loan Funding LTD CLO Ser 2013-1A Cl A1R2
L.B7706H-AI-8 [6.667% 07/23/31 ..evviiiiiiiiiiiiiiiiiiieecciiien | s . 01/23/2024 . |Paydonn ....cevvvvvviinnnnn foovvnnininiiiiiinns Jonenns 162,219 |........... 162,219 |....oeeeees 162,219 |...ooveeens L7272 1 O O ) RO L7202 1< I O ) A NN 2,804 |. 07/23/2031 . |1.A FE ....
Goldman Sachs & Company
..68217F-AA-0 [ Omnicom Group Inc Sr Nt 3.600% 04/15/26 ... |....... L 02/12/2024 . | eeveeeieiiiieeeeeeiieeees | e 7,778,080 |........ 8,000,000 |........ 8,022,460 |........ 8,006,745 |oevviiiiinnns foeeneens (<77 ) FRU E (<770 ) FUU RN 8,006,403 |..ovveeiiiriinnn Jovenn (228,323) |...... (228,323) |...ccvvnnnn 95,200 |. 04/15/2026 . |2.A FE ....
Owl Rock Ltd CLO Ser 2019-1A CI A 7.37%
..69122D-AA-7 |05/20/31 ... R IR . 01/04/2024 . | Call 100.0000 ..... R 12,794,977 |....... 12,794,977 |....... 12,794,977 |....... /2 £ R T O O R R RN 12,794,977 | .. 118,813 . 05/20/2031 . |[1.A FE ....
..693304-AT-4 |Peco Energy Co 1st Mtg Bd  3.150% 10/15/25 |....... . 02/14/2024 . |KeyCorp evvvvuneveeennnnnns PR FOPR 5,345,615 |........ 5,500,000 |........ 5,477,450 |........5,495,450 |ooeeeiiiiiennns oemneeeeen 312 s o 312 s s 5,495,761 . 10/15/2025 . |1.E FE ....
Preston Ridge Partners Mrtg Ser 2023-NQM3 CI
..69380T-AA-9 [A1  6.221% 11/25/68 ....cceevereieeeceeeiieeeeee | s . 03/01/2024 . |Paydonn ...ceevueeeeeeennnnn foeemnnieeeeeennes s 984,044 |........... 984,044 |........... 984,040 |........... 984,033 [..eevveeiiiieeee foreeeeiins L U A LA R AR 984,044 [..ooeeeeeniiees oo e s 12,949 |. 11/25/2068 . |1.A FE ....
Redemption 100.0000
..70163#-AA-0 [Parliament Funding | Nt  8.342% 07/15/30 ... |....... . 01/15/2024 . e 2,847 147 ).l 2,347,147 |........ 2,347 47 |l 2,387 47 |eiiiiies e Jeeeeieeeeennns s e s 2,347,147 |.. . 07/15/2030 . |[1.CPL ....
..717081-ES-8 |Pfizer Inc Nt  2.950% 03/15/24 .. . 03/15/2024 . Maturity ....oooovvnennnes Joovvvninnniiiiins e 5,000,000 |........ 5,000,000 |........ 4,997,450 |........4,999,890 |......cooovrnnn forrrrnnnnnn 110 v v 110 i e 5,000,000 |.. . 03/15/2024 . |1.F FE ....
PNC Equip Finc LLC LBASS Priv PI Nt Ser B Redemption .
..73019#-AB-8 [83.000% 09/13/27 ..eevvvviiiiinnnnniiiiiiiiiiiiiins | nnnens L 03/13/2024 . | .eueiiiiiiiieeeiiiiieeeees | e 91,499 |........... 91,499 |............ 91,499 |............ 91,499 |oooiiiiiiiinns fooevnnviiiinn foovviiiinn oo o o 91,499 . 09/13/2027 . |1.D ........
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PNC Equip Finc LLC LBASS Priv PI Nt Ser C Redenption 100.0000
..73019#-AC-6 [3.000% 09/13/27 ..ervvvviiiiiiniiiiiiiiniiniiniinn | s L 03/13/2024 . | eeveeeeiiiiiieeeeeieieeees i e 275,149 |........ent 275,149 |........... 275,149 |........... 65 T R O R 275,149 [ooviiiiiiiinnns oo [ s 4,127 |. 09/13/2027 . [1.D ........
Redemption 100.0000
.. 73943#-AD-5 |[Prairie Breeze Sr Nt CI B 3.550% 05/01/39 |....... . 03/29/2024 . | .eeeniiiiiiieeeeieieeees i e 163,131 [........... 163,131 |..oooeeeees 163,131 |.oooeeenens 55T O O R R LT < I R FO R R NN 1,243 |. 05/01/2039 . |2.CPL ....
Preferred Term Sec Ltd LBASS Mezz Nt PTP Redenption 100.0000
L. TA040T-AC-7 [ 7.841% 12/23/31 oovvreiiiiiiiiiieiiciiiineeeees | s L 03/25/2024 . | eeeeiiiiiieeeeeieieeeees i [ 848 fooeiiiiiiiinnns 848 |.....iiinns 81 | 2.3 I R E LSLC1: T R R L5161 T R RN L O ) A 17 | 12/23/2031 . |3.A FE ...
Preferred Term Sec Ltd VI LBASS Mezz Nt PTP
.. TA041E-AC-9 [6.591% 03/23/35 ...coevvvriiiiiiiiiiinieeciiiiines | s . 03/25/2024 . |Paydonn ......eovvviiiinnnns Jovvniininiiiiiiinees foeeneeeens 13,476 |............ 13,476 |ooevveeiinnne 748 | LT PR I 12,728 [ooeeiiiiiiieens o 12,728 [oooeiiiiiiiinns oo TR 7T R AU R AR 224 |. 03/23/2035 . [1.G FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
.. T4042C-AA-6 [6.377% 03/22/38 ...ovvvnniiiiiiiiiiieeiiiiineeeees | s . 03/22/2024 . | Paydown ... . 03/22/2038 . |1.A FE ....
Preferred Term Sec L
.. TA042E-AD-6 [6.991% 06/23/35 ...ceevvvvniiiiiiiiiniiiiiiiiieees | s . 03/25/2024 . |Paydonn ......eevvvviinnnnn Joevenninnniiiiniinns foveennn 19,085 [oiiii 19,085 [ i e e 19,055 | 19,055 [ 19,085 [ e [ [ 340 |. 06/23/2035 . |5.B FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAO42H-AA-5 [5.941% 12/22/35 ... [T . 03/22/2024 . | Paydown ... . 12/22/2035 . |[1.A FE ....
Preferred Term Sec
L TAOA2H-AC-1 [6.191% 12/22/35 ..oovvviiiiiiiiiiiiinieiciiiieees | s . 03/22/2024 . |Paydonn ......ovevviiinnns Jovnnininiiiiinens feeeeneens 18,470 |....coeenens 18,470 |............ 18,476 |............ LT O N (<) ) PO RN ()] R AR LT 70 O AN N AR 292 . 12/22/2035 . [1.E FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redemption 100.0000
.. 74042J-AA-1 [PTP  5.679% 03/22/38 ......ovvvvviviinnnnninnens | nnnns L 08/22/2024 .| .eeeniiiiiieeeeiieieeees i e 8,221 [eeeiiiinnn 8,221 |t 8,221 | L 723 O O ) AN L2 I U R R R, 125 . 03/22/2038 . |1.A FE ...
Preferred Term Sec Ltd LBASS XXI1 Nt CI A-1
.. TA0420-AA-4 [PTP  5.931% 09/22/36 .......cevvvvvvvririnnninnes | unnnns . 03/22/2024 . |Paydonn .....eeuuveviiiinnnn foovvnninnneiiiins e 698,565 |........... 698,565 |........... 698,565 |........... 698,565 [.....cevviviinn foovrriiiiiiiis v s v i Lo1e1 11T ) ) M, 10,571 |. 09/22/2036 . [1.A FE ....
Preferred Term Sec Ltd LBASS Nt CI B PTP
.. T40421I-AC-8 [6.341% 09/23/35 ....ceevvviiiiiiiininineciiiiines | s . 03/23/2024 . |Paydonn ......eovvviiiinnns Jovvninineiiiiinens feeeneneens 58,836 [............ 58,836 |............ 57,907 [..ccevvnnnns 57,907 [.ovviiiiiiiiiinn oeeeniinnns o2 R F o2 R E LR C T RPN RO R RN 941 |. 09/23/2035 . |1.F FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Cl A-1
..T4043A-AD-3 [PTP  5.901% 12/22/36 ......evvvvvviviinnnnninnins | unnnns . 03/22/2024 . |Paydonn ......euveviiiinnns fovvnniininniiiiins Jonenns 254,007 |........... 254,007 |........... 282137 [ooeviennnnn 246,184 [...ooovvneiinnn foeriiinnnn FL: 7 T PO F, L7 T PO EPP. < 0V A R R R R, 3,824 |. 12/22/2036 . |1.A FE ....
Prime Mortgage Tr RMBS Ser 2003-2 Cl 1A10
L T4160M-BP-6  [5.000% 10/25/33 ..covvvvniiiiiiiiiiiiiiiiiineeeees | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 3,203 | 3,203 [oiiiiinnnns 3,067 |eeevennnnnns FC T -0 FO F M [ s L O (RN FCTASK 0 O (R RN R 28 | 10/25/2033 . |[1.A FM ....
RB Investment Associates CTL  7.220%
L TARTH-AA-9 [12/15/28 v | s . 01/26/2024 . |Various ........cceeevvevens Jovvnnnineiinnninnns foeeneennns (1,680) [.vvvnnnnnnn (1,680) |.eevvvennnns (1,680) [..vvvvnnnnee [ 1<) R R R R (RN RN (1,680) [vvvvvrerrrnnnns fornnnniniiiiiis foeiiiis e 133 |. 12/15/2028 . |2.B ........
RB Investment Associates CTL  7.220% Redemption 100.0000
L TARTH-AA-9 [ 12/15/28 v | s L 03/15/2024 . | eeeeeiiiiieeeeiiiieeeees e e 63,021 oo 63,021 |............ 63,021 |.......eeen. (62707 R O O R F (S5 70722 O O R RN 863 |. 12/15/2028 . [2.C ........
RBSGC Mtg RMBS PTC Ser 2005-A Cl 2A1  5.750%
L TA2TU-AI-8 [ 04/25/35 ..o | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 34,895 |.ocoeenn. 34,895 |........... 35,004 |............ 34,869 |oeeeeiiiiiiiins e [ PO RN (1] R RS 34,868 |.oovviiiiiiinn oeviniis 27 | P/ P 334 . 04/25/2035 . [4.A FM ....
Residential Funding Mtg Sec | RMBS Ser 2007-
.. 749581-AJ-3 [S1 CI A5 6.000% 01/25/37 ....cevvvvvnnniinennnn | nnnnns . 03/01/2024 . |Paydoun .....eeunviviiinnnnn Joevvnninniiiiiiinns foineneens 3,289 [eeiiiinne 5,617 |eerennns 5,631 |oveviinns 4,449 |.......... LI (I O AR AR LI (G R RN 5,618 |ouvvvrvviiiiiins fernnnnne (2,329) |- (2572 ) R 84 1. 01/25/2037 . |4.A FN ....
Residential Funding Mtg Sec | RMBS Ser 2007-
.. 749581-AJ-3 [S1 Cl A5 6.000% 01/25/37 ....oevvvvvnnniininnnn | unnnns . 02/01/2024 . |Paydoun .....eeuvvviiinnnnn Joevvnninniiniiiinns foneneens 2,59% | 4,829 [......oeeeen 4,841 | 3,825 |.......... 1,005 [ooeeeiiiiiiiinns oo foeeeneens 1,005 [oooviiiiiiiiinns oo 4,830 |ooeeiiiiiiieeens e (2,235) |.onnnnn [P3755) 1 R 39 [. 01/25/2037 . [4.C FM ....
ALM Loan Funding CLO Ser 2014-14A CI A1R2
.. 74988L-AA-2 [6.666% 01/15/30 ...oevvvvvnnniiiiiiiiiniiiciiiies | s . 01/16/2024 . |Paydonn ....cevvenvvvvinnnnn Joevvnnniniieiiiinns Jovnees 1,478,441 |........ 1,478,441 |........ 1,474,745 |........ 1,477,074 [ooeeeiiiiiiiens o IR I R RN 1,366 [oooeeiiiiiiines o T4 TR O R AU R RN 25,486 |. 01/15/2030 . |1.A FE ....
RR Ltd CLO Ser 2023-25A Cl A1 7.114%
.. 75000K-AA-5 [04/15/36 ...ovvvniiiiiiiiiiiiiiiiieeeciiineeeees | s . 03/08/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 28,525,000 |....... 28,525,000 |....... 28,525,000 |....... 28,525,000 [....ccevvnvnene fooverinniiiins oo s e 28,525,000 |..covvuuiiiiiinn forvrinniininien v v 817,529 |. 04/15/2036 . |1.A FE ....
RR Ltd CLO Ser 2023-25A Cl A2  7.814%
.. 75000K-AC-1 [04/15/36 ..eevvvniiiiiiiiiiiiiiiieeecviineeeees | s . 03/08/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 10,550,000 |....... 10,550,000 [....... 10,550,000 |....... L [O<1510 0100 Y A AR R N R 10,550,000 [.ovvvvevvennes fooeiiiiiiniis o e 331,904 |. 04/15/2036 . |1.C FE ....
Renewable Energy Alternatives Sr Nt 3.820% Redenption 100.0000
..750038-AA-5 [09/30/46 ....evvviiiiiiiiiiiiiiiieeeeniieeeen | s . 03/20/2024 . | .eeenieeiiiieeeeiinieeeees i e 64,248 |............ 64,248 |............ 64,248 |............ Lo O O R F (S R O R 10 |. 09/30/2046 . |2.C PL ....
Renewable Energy Alternatives Sr Nt Ser B Redemption 100.0000
..750038-AB-3 [5.330% 09/30/46 ........evviiiiiiniiiiiiiiiiiinees | s L 01/24/2024 . | eeveneeiieiiieeeeeiiiieeees i e (137) oo (187) | (137) |evveveeinnns (0 /O O O ) RN [T ) PO RO RN RN (411) . 09/30/2046 . [2.C PL ....
Residential Accredit Loans Inc RVBS Ser 2007-
..75115L-AA-5 | QH7 CI 1A1  5.944% 08/25/37 ... [ U . 03/25/2024 . | Paydown ... . 08/25/2037 . |[1.AFN ....
Reach Financial LLC Ser 23-1A C .
L. T5525A-AA-3 [ 02/18/31 ..rveviiiiiiiiiiiiiiiiiiin e | s . 03/15/2024 . |Paydonn .....cvvvvvvvviinnnn fovvvnninniiiiinnns Jovnens 1,003,183 |........ 1,003,183 |........ 1,003,430 |........ 1,093,408 [...coviiiiiinnns foveerennens (220 ) F (71 PO R 1,003,183 |ovveniiiiiiiiins o o oo 12,702 |. 02/18/2031 . |1.C FE ....
Reach Financial LLC Ser 2024-1A Cl A  6.300%
.. 75526P-AA-9 [02/18/31 ... P PR . 03/18/2024 . | Paydown ... .. 372,697 372,697 372,688 |.... .372,697 |.. . 02/18/2031 . |1.C FE ....
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Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TB9T5B-AA-6 [ eeeeeieee e | . 02/20/2024 . |Paydonn ......eveviiinnnnns Jovvnninineiiiiiinees foeeieneens 27,858 ... 27,858 |.......oeenn 27,853 |.ooviinnnnns R < 2 R R L R AN L3 PO A PR < T O O S N 62 [. 11/20/2056 . |1.A FE ....
Renaissance Acceptance Mtg Crp RMBS Ser 2002-
..759950-AD-0 [1 CI M1 7.019% 06/25/32 ......cevvvvvnnvrininnn | unnnns . 03/25/2024 . |Paydonn ......evevviiinnnns Jovvniinnniiiiiiinees foeeneneens 15,845 [............ 15,845 |o.ooeeennnns 15,845 |oooveennnnns LT O R ) NN LS TR R R R N 93 |[. 06/25/2032 . |[1.A FM ....
Renaissance Home Equity Ln Tr RMBS Ser 2004-3
.. 759950-DP-0 [CI MF1  5.657% 11/25/34 ....oovvivviinniiiiiins | nnens . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 24,298 |oeeeennnnnn 24,298 |............ 24,298 |............ 28,235 [oooeiiiiiiiinns oo e [ [ [ P X 7 R F N [T P [T F 147 | 11/25/2034 . |[1.A FN ...
Renaissance Home Equity Ln Tr RMBS Ser 2005-1
.. 759950-FE-3 [Cl AF4  5.516% 05/25/35 ....cevvvvnniviiinnnnnes | nnnnns . 03/25/2024 . | Call 100.0000 ..... [ooeieiiiiiiiiiiiinn i 4,610 [.ooceennnnns 4,610 |ooeeeennnnns 4,045 |.......cenens 4,581 | v 2 I R F A I R F 3 O N A 59 |[. 05/25/2035 . [1.A FM ....
Renaissance Home Equity Ln Tr RMBS Ser 2005-1
.. 759950-FE-3 [Cl AF4  5.516% 05/25/35 ....ccevvvnnviiviinnnnnes | nnnnns . 02/01/2024 . |Paydoun .....eeuvvviiiinnnn Jovenniininiiiiinns o, 6,394 [............ 6,394 [............ 5,611 | (S ST R AR ) O N L1V O FR [CRiSL N R K R AN 59 |[. 05/25/2035 . [1.A FM ....
Republic Services Inc Sr Nt 3.950% 05/15/28 Suntrust Robinson
L TB0759-AT=7 [ eeeeeieeeeeeiee e | s . 01/29/2024 . |Humprey INC .ovevvenvvvvinn Jovvnnnnneniiiiiinnes fovns 1,462,635 |........ 1,500,000 |........ 1,478,550 |........ 1,489,085 |oovvveviiiiinn Jovninnenens LT O RN LT O AR 1,489,274 |ovvvvviiiiiiinn fonnnne (26,639) |....... (26,639) |.....cevnnnn 12,508 |. 05/15/2028 . |2.A FE ....
Residential Asset Mtg Prod Inc RMBS Ser 2004-
..760985-2G-5 [SL1 Cl Al2  5.384% 10/25/31 ..oovvvnnniiviinnnn | nnnnns . 03/25/2024 . |Paydonn ......evevviiinnnns Jovvniinnniiiiiiinees foeeneneens 71,260 [ 71,260 |oeeeennnnns 71,260 |oveeennnnnns 7 0 O O N ) AR L1V ) R R RN 797 |. 10/25/2031 . |1.A FM ....
Residential Accredit Loans Inc RVBS Ser 2005-
..76110H-38-3 [QS5 Cl A5 5.750% 04/25/35 .....ceevvvvvnnninnn | unnnnns . 03/01/2024 . |Paydonn .....eevnvviiinnnnn fovenninnniiiiniins fonenns 133,026 |........... 126,712 |oeeennnnns 115,109 |ooeeennnnne T O O N N AR N 115,109 |ovvveiiiiiiiis Jovnennns 17,917 |........ 17,97 [ 940 |. 04/25/2035 . |3.C FM ....
Residential Asset Sec Tr RMBS Ser 2006-A5CB
LT6112F-AG-6 [Cl A7 6.000% 06/25/36 ........cevvvrvvinnnnnnes | unnnns . 03/01/2024 . |Paydoun ....cevunvvviiinnnns Joevniiiiieiiiiiinnns foeeieiiiiiii i, (462) |..eoeeeeeennn (234) oo (72723 S R R R R R, (7 FUUU RN 284 [ 284 | . 06/25/2036 . |4.CFM ....
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
..761143-AD-8 A4 6.250% 09/25/37 ...cvvvvvnvviiinnniiiiiiinnn | s . 03/01/2024 . |Paydonn ....cevvnvvvrrinnnnn fovevnininiiiiiins feiiniiiiiiins e [(<) 1 PO (€)1 A O O RN (<) P AN I LI PO . 09/25/2037 . |3.CFM ....
Residential Asset Sec Tr RMBS Ser 2007-A5 Cl
L T6114H-AK-1 [2A3  6.000% 05/25/37 ...ovvvnvviiinnnnniiiiinnnns | nnnens . 03/01/2024 . |Paydoun .....eevnvveiiinnnns Joevniinniniiiiiinnns foeeieiiiiiii foeniiiinns (856) |..eeeeeennns (383) |vveverrnnnnns 2 ) O O ) RN (383) [-oevvvvnenieeee forvviinnnnns 383 |t L 4 |. 05/25/2037 . |5.A FM ....
Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 .......cevvevvvveen | uunnnns . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 37,123 | 41,355 [oceeiiine 28,520 |..ccevvennns ()R R R R R R R 28,520 [..ocovvvninnnns foerinnnnns 8,603 |....uunnn. 8,603 [eiiiiiinnnnns 474 1. 06/25/2037 . |1.A FM ....
Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 [S6 CI 2A11  6.000% 06/25/37 .......cevvevvvveen | uunnnnn . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 49,498 |........... 55,140 |.....coenens 55,008 |............ [T 720 R U R R (RN RN 54,982 [eoiiiiiiiiiiins e (5,485) |......... (5,485) |.eevvnnninnnnns 632 |. 06/25/2037 . |5.B FM ....
Rosales Solar Holding LLC Sr Sec Nt PIK Redenption 100.0000
L T7678#-AA-3 [4.000% 12/31/49 ...oovvvvniiiiiiiiiiiiiciiiiiieees | ens L 01/20/2024 . | eeveniiiiiieeeeeieieeees i e (WLX) 1 (743) |ooeeeeeees (743) |vevveviinnnns (935) [cniiviininenns [ [ (191) |veeenns L) OO RN (LX) U R KRR R R . 12/31/2049 . |2.CPL ....
Rosales Solar Holding LLC Sr Sec Nt PIK Redenption 100.0000
..T7678#-AA-3 [4.090% 12/31/49 .. P IR . 01/22/2024 . | .. . . 12/31/2049 . |3.CPL ....
SC Commercial Mtg Pass
.. 78402C-AA-1 [ 7.056% 11/10/28 .....cevvvvvniiiiiiiiinieiiiniies | s . 02/01/2024 . |Various ........cceeevrvvinn Jovvnnninniinnninnns foeenennnns 14,191 |............ 14,191 s 14,788 |......eeene 15,621 . 11/10/2028 . |2.B ........
SC Commercial Mtg Pass Through CTL Ser 2003-1
..78402C-AA-1 [7.056% 11/10/28 .. O [ . 03/01/2024 . |Various ... 307,278 . 308,667 |.... . 11/10/2028 . |2.C ........
Sabine Pass Liquefaction 1s
.. 785592-AJ-5 |05/15/24 N IR . 03/29/2024 . | Call 100.0000 ..... . ..200,000 .... 200,000 ..200,385 |.... . 05/15/2024 . |2.A FE ....
..79546V-AL-0 [Sally Holdings Sr Nt  5.625% 12/01/25 ....... | ....... . 03/13/2024 . |Various ........ccceeueernes . 2,997,000 3,011,126 |.... . 12/01/2025 . |3.C FE ....
Salomon Bros Mtg Sec VII Inc RMBS Ser 1998-
..79548K-2J-0 [AQ1 CI A6  6.630% 06/25/28 .......covvuuveeeeenn | unnnns . 03/01/2024 . |Paydomn ..cevvuneeeeeennnnn foeemnnieeeeeeniies o L1 T IO L1 [CIU I PO B9 [ o e s e LSS U IR FEPPUPRRRTUUP RESPRTTRRN 1 |. 06/25/2028 . [2.C FM ....
Salomon Bros Mtg Sec VII Inc RMBS Ser 1998-
.. 79548K-2J-0 [AQ1 CI A6  6.630% 06/25/28 .......covvuuvereeenn | uunnnns . 02/01/2024 . |Paydomn .cevveeeeeeeennins Joenniieeeeeenieeee e | I | I PO | I PO L PO AU FSTSRUUURTTRR PRI RPN NPT L I PO IO AP TP . 06/25/2028 . |3.A FM ...
Santander Drive Auto Receivabl Ser 23-4 Cl A2
..802927-AC-7 [6.180% 02/16/27 ...ceeeeeeeneeeeeienneeeeeeeneees | s . 03/15/2024 . |Paydonn ...ceevueeeeeennnnn Joeeemniieeeeennies e 1,764,862 |........ 1,764,862 |........ 1,764,840 |........ 1,764,838 |ooeieeiiiiies [ 3 IO FOPPN P2 IO INPURRN 1,764,862 |eeeeeeeennees feeeeeeeiniies o feeeeeeeeene 17,527 |. 02/16/2027 . |1.A FE ....
Sasol Financing USA LLC Sr Nt  6.500%
..80386MI-AB-1 [09/27/28 ..o eeeee | s . 03/08/2024 . |Direct ..cooeeeeriiiiiieeenn e e 2,049,825 |........ 2,172,000 |........ 2,015,611 |........ 1,111,627 [ooeeeieiiiiees o 4,933 [ e 4,933 [ e 2,029,512 [ooeeiiiiiiieees o 20,313 |......... 20,313 [.oeeeennnnnn 64,708 |. 09/27/2028 . |3.A FE ....
Seneca Generation LLC Sr Sec Nt  4.330% Redempt ion 100.0000
L.B1708#-AA-9 [04/27/26 .ooeeeeeeeeeeeeeeeeeeeeeeee e | s L 08/31/2024 . | .eveeiiiiiiiiiiiiiiiiiinees e s 249,990 |.eoeennnns 249,990 |oeeeunnnnns 249,990 |oeeeunnnnns 249,990 |oeeuieeeeeennns ereeeeeeennies e e e e 249,990 . 04/27/2026 .|3.B PL ....
Sequoia Mortgage Tr RMBS Ser 2007-1 CI 2A1
..81744H-AD-5 [4.504% 02/20/47 ..coevvveeaeeieeinneeeeeenenieeeee | s . 03/01/2024 . | Paydown ... ... 36,685 ... 36,685 ...34,580 |............34,580 |.... ..34,580 |.. . 02/20/2047 . |4.CFM ...
Jefferies & Company In
..832696-AK-4 [ Smucker JM Co Sr Nt  3.500% 03/15/25 ........ |....... L 02/01/2024 .| eveiiiiiiiiiniiniiiiiininns feeennneeeeinies Jeeees 28,477,610 |....... 29,000,000 |....... 28,629,098 |....... 28,945,183 [....iiiiiiies foeeeeennnn 4,069 |ooiiiiiiiiiiins eeeninnnns 4,069 |oooiiiiiiiiiin eennns 28,949,252 . 03/15/2025 . |2.B FE ....
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Solar Star Funding LLC Sr Nt  5.375%
L.834161-AA-1 [ 06/30/35 oevveniiiiiiiineeieieeieeen | s . 01/02/2024 . |Various ........ceeeevvvvenn Jovvnnnneneennnnnes foeenes 1,832,303 |........ 1,832,303 |........ 1,832,308 |........ IR 720 T R N R R A AR JIR: 7 1T U KPP RN RN . 06/30/2035 . (2.B FE ....
Specialty Underw & Residen Fin RMBS Ser 2006-
..84751P-LP-2 [BC2 CI A-2D  5.850% 02/25/37 .. R . 03/01/2024 . | Paydown ... ... 33,705 ... 33,705 ...18,892 |............18,892 |.... ..33,705 |.. . 02/25/2037 . 5.A FM ...
Spectra Energy Partners Nt 4.
LBATOBN-AD-1 [ ooeeeieeeee e | s . 03/15/2024 . |Various ........cceeeevevens foevvnnnnnneennnnnns founnn 49,000,000 |....... 49,000,000 |....... 49,401,720 |....... 48,997,700 |oevvevvriviinnn Jooeeennnnn2,300 |oeviiiiiiiinnns Joeeennnnnn2,300 [evniniiiiininns [000020249,000,000 [oiiiiiiiiinn [ . 03/15/2024 . 2.A FE ....
Spirit Air LBASS PTC Ser 2017-1 PTT B Redenption 100.0000
..84859M-AA-5 [3.800% 02/15/26 .....evvviviinnnniiiiiiiiiiniieiinn | s . 02/15/2024 . . 26,739 [ 26,739 |.oooeinnnnns 21,273 |oeeiiieeenn 26,985 |vvviniiiiiiins e (247) |eveeiiiiiiies oo (247) [eveiiiiiiiies foeeeeeeennn 26,739 oo s . 02/15/2026 . (4.B FE ....
..84861T-AD-0 |[Spirit Realty LP Sr Nt  4.000% 07/15/29 .... |....... . 01/23/2024 . |Various ... 28,754,262 |....... 30,620,000 |....... 30,854,869 |.......30,759,575 |.... ... (2,003,882) . 07/15/2029 . |2.B FE ....
..B4861T-AE-8 |[Spirit Realty LP Sr Nt ~ 3.200% 01/15/27 .... |....... . 01/23/2024 . | Tax Free Exchange ....... |oecevviiiiiiinnnnns Jounnnn 5,640,174 |........ 6,000,000 |........ 6,017,955 |........6,007,854 |..cevvvvrvirinnn Jovnnnnnenn (156) |vennniiiiiiis Jovneeeees (156) [evniiiiiiiies v 6,007,697 |...ooovviinniins [ovnns (367,523) . 01/15/2027 . 2.B FE ....
..84861T-AF-5 [Spirit Realty LP Sr Nt ~ 3.400% 01/15/30 .... |....... . 01/23/2024 . |Various .......cceeeueeeeeen Joevmmninneeeennnnns founen 19,263,677 |....... 21,300,000 |....... 21,307,452 |.......21,304,585 |eeeveeieiiinnn Joeemnnneeee (48) | e (48) | e 21,304,538 |.. ... (2,040,860) . 01/15/2030 . |2.B FE ....
..84861T-AG-3 [Spirit Realty LP Sr Nt ~ 3.200% 02/15/31 .... |....... . 01/23/2024 . | Tax Free Exchange ....... . 3,840,808 |........ 4,400,000 |........ 4,488,704 |........4,466,147 |..ccooovriiiinns Jonnenneene (516) |evennniiiiiiis Jovneeeee e (516) [evniiciiiiiies v 4,465,631 [ooovvvvriiininnn founne (624,822) . 02/15/2031 . (2.B FE ....
..84861T-AH-1 |Spirit Realty LP Sr Nt  2.100% 03/15/28 .... . |- 01/23/2024 . | Tax Free Exchange ....... .......4,857,215 |........ 5,500,000 |........ 5,422,560 |........ 87 [ [ 862 [ [ 662 [ e 5,452,249 |.eeoieiieiiies s (595,034) . 03/15/2028 . |2.B FE ....
..84861T-AJ-7 [Spirit Realty LP Sr Nt 2.700% 02/15/32 .... |....... . 01/23/2024 . |Various .......ccceeevvvvinn Jovvnnnnnneinnninnes foeenes 3,624,654 |........ 4,400,000 |........ 4,244,064 |........ 4,278,491 [ovvviiiiiiininn oot 788 e 78D | [, 4,279,276 |ovvvvvvvvvvnnnnn founne (654,622) . 02/15/2032 . (2.B FE ....
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 |CI A1 4.161% 03/25/67 ......cevvvnnvvriiinnnnnns . 03/01/2024 . | Paydown ... 664,918 |... 659,784 |...........659,861 |.... ieeeenn....064,918 .. . 03/25/2067 . |1.A FE ....
..858912-AF-5 |Stericycle Inc Sr Nt 5.375% 07/15/24 ....... . 03/14/2024 . |Various .......ccceeeeeeeeen Joemnneieneecennnnnns [o0nn...4,335,000 f........ 4,335,000 |........ 4,372,238 |........ 4,335,000 |...ccovuniininer foeremmniinnis e e e e 4,335,000 |. . 07/15/2024 . |3.C FE ....
Stratus CLO Ltd CLO Ser 2022-3A CI A  7.468%
LBB317E-AA-4 [ 10/20/31 .eeeeieeeeieeeeeeeeee e eeeeeee | s . 01/22/2024 . | Call 100.0000 ..... foeeeeeeeeiiiiieeeen o 5,656,285 |........ 5,656,285 |........ 5,656,285 |........ 5,656,285 |.oeevvvniieieeen foeeemniiieieee eeeemniiieiees e e e 5,656,285 . 10/20/2031 . |1.A FE ....
Structured Asset Sec Corp RMBS Ser 2005-5 CI
..863576-AC-8 [1A3  5.750% 04/25/35 ... JUTRN I . 03/01/2024 . | Paydown ... 22,721 .. 22,721 22,895 [............11,875 |........ 10,879 ..22,754 |.. . 04/25/2035 . |[1.A FM ...
Structured Adj Rate Mtg Ln
..863579-CD-8 [Cl 3A1  6.219% 10/25/34 ..oovvveneciiiiieeeeee | s . 03/01/2024 . |Paydomn .ccevveneeeeennnns Joeennieeeeeeniees o 2,010 fooreeeinnnnns 2,010 |oeeeriinnnns 2,028 |oeeeennnns 2,016 |eeeeeiieiieein eeneeeees (5 PO PPN () PR AT 2,010 |oeeeiieeeeniies Jeeemneeeeeernns e e 18 |. 10/25/2034 . |[1.A FM ...
Structured Adj Rate Mtg Ln RMBS Ser 2005-17
..863579-VS-4 [Cl 4A4  4.574% 08/25/35 ....ceevvveeeeeeeennans | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 43,96 |oeeeennnnns 45,115 |........eees 35,263 |....ceeeenee 85,263 [ooeeeeeiiiiiies oo e e [ [ 35,263 [..oeeeeniiiieeee foeeeeeens 8,783 |oeeeennnns 8,733 oo 314 |. 08/25/2035 . |1.A FM ...
Structured Asset Sec Corp RMBS Ser 2004-8 CI
..8635%B-IR-8 [5A6  5.139%% 07/25/34 ..oeevveeeeeieeeineeeeeenn | s . 03/01/2024 . |Paydomn .ccevveneeeeeennins Joeennnieeeeeeniees o 6,621 [...ccoennnnns 6,621 |oeeerennnnnns 6,664 |..ooennnnnn. [T A PO AT L3 PO FRPPN L3 PO IO (<722 B PO FOPPRR FOORUPTRR ISP 89 |. 07/25/2034 . |[1.A FM ....
Structured Asset Sec Corp RMBS Ser 2004-16XS
..86359B-XL-0 [Cl A4A  5.440% 08/25/34 ...ccovvvenieeeeennnaaes | s . 03/01/2024 . |Paydomn .ceeveeneeeeeennns Jeenniieeeeenniees foeeeeeeeneas - I 12 I O 79 | LV FORPR PP L PO AR L I PO L1 I OO FOPUU FOPOPPR ISP 1 | 08/25/2034 . [1.A FM ....
Structured Adj Mtg Rt Ln RMBS Ser 2006-10 Cl
..863610-AG-9 [3A2  4.768% 11/25/36 ..oeeveeeeeiennieeeeeeens | s . 03/01/2024 . |Paydomn .cceveeeeeeeennens Jeennieeeeeenieeee e 38,245 |oeeeennnnnn. 38,245 |............ 26,577 |oeeeeennnnnn 26,577 |oeeeeeeiiineeeen Jeeeemmniieeeeees oeeemniiieeeees oo e s 26,577 |oeereeeeeeennns Jeeeennnn 11,669 |........ 11,669 [oeeeeeeeennnns 305 |. 11/25/2036 . |1.A FM ...
Structured Asset Sec Corp RMBS Ser 2006-S4 Cl
..86363A-AA-5 [A  5.784% 01/25/37 ..eeeeeeeeeiiiieeeceeiieeeee | s . 03/25/2024 . |Paydomn ..ceeuueeeeennnis Jeennieeeeeenes e 6,976 |[...cceennnnnn 6,976 |eeereniiaeene 556 |eeeeeeenneens 303 |oeeeeieeee 258 e 6,420 | e 8,678 | e 6,976 |oeeeeeeeeeenns Joereneeeeeenns o e 3 [. 01/25/2037 . |1.A FM ....
Us Bancorp Investments
..863667-AN-1 [ Stryker Corp Sr Nt ~ 3.500% 03/15/26 ......... |.euens L 02/12/2024 .| INC weeeeeeeenieeeeeeeeis e e 12,889,998 |....... 13,250,000 |....... 13,395,704 |....... 13,286,374 |oeveeeneeieeenn oeeennn (1,921) | e (1,921) | e 13,284,453 |[..ooovvnneeeee foeees (394,456) . 03/15/2026 . |2.A FE
JP Morgan Securities LLC
..87264A-CV-5 |T-Mobile USA Inc Sr Nt  5.200% 01/15/33 .... |....... . 03/06/2024 . | .. ..8,442,486 |........ 8,405,000 |........ 8,393, 141 08,393,769 [...ccvvvniiieee foeeeeeneeen 176 o e 176 | e 8,393,945 |.. .48,541 ...282,875 |. 01/15/2033 . [2.B FE
..89054X-AD-7 |Topaz Solar Farms LLC Nt  4.875% 09/30/39 .. |....... . 03/30/2024 . | .eeeeiiiiiiiiininiiiiinees e s 180,465 |........... 180,465 |........... 180,465 |........... 180,465 |oeveeeieeeennins foeeeeeeemiies e e e e 180,465 |vvveeeeeennis eeeeeeeeeennns Joeeeeeeeniies e 4,399 . 09/30/2039 . [3.A FE
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..evvveeeeeeeeenneeeeeeenieeeeeen | s . 03/01/2024 . |Paydonn ...ceevueeeeeeennnnn foeemnnieeeeeennes s 404,967 |........... 404,97 |........... 420,243 |........... 412,443 |oeeeiiiiiies [ernns (7,476) [ceeeeeeeneeeee foreeees (A7) ) T 404,967 |eeevrniiieeeenn eeenniieeeeene e e 1,732 |. 06/25/2057 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-2 Cl A1
..89175V-AA-1 [3.250% 03/25/58 .....cevvrueeeeeeemrneeeeeennines | s . 03/01/2024 . |Paydomn .ccevveneeeeeennis Joeeeniieeeeeeniees o 1,400 |eeeeennnnnns 1,400 |oeereennns 1,495 |...oooenenens 1,482 | oeeenis (73 PO I (42) |eeeeeeeeeeenns oo 1,400 [oeeeeeeeiies e o el 8 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-5 Cl A1A
..89176V-AK-8 [3.250% 07/25/58 ...ceevveeaeeeeeennieeeeeenniieeee | s . 03/01/2024 . |Paydonn ...ceeveeeeeeeennnnn Jeeennieeeeeeniies s 233,734 |eeeennnnnn 233,734 |oeeeennnnns 245,209 |........... 238,564 [....ccovvnieeeee foreeees (4,830) |+evvvnnereeeenn Joeennnnn (4,830) |+evvvnnereeennn oeennns 283,734 [ooeeeeeeiiee oo e s 1,271 |. 07/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 [3.750% 03/25/58 ...ceevreeeeeeeennieeeeeennniieeee | s . 03/01/2024 . |Paydonn ...cevvuneeeeeennnnn feeenneeeeeennies s 221,409 |.eeoeennnns 221,409 |........... 220,061 |..eeunnnnee 220,285 [ooeeeeeiiieeeee foeeeennnnn 1124 | s L PO R 221,409 [oooeeeeeeiiieee foeeeeee e et 1,475 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1
..89178B-AA-2 [2.900% 07/25/59 ..eeeveeeeeeeeneieeeeeeeeneeeee | s . 03/01/2024 . |Paydonn ...cevvuneeeeeennnns foeemmnineeeeennies s 213,515 |eeeeennnns 213,515 |........... 226,993 |oeeeunnnnns 222,599 oeeeieeeinnee s (9,084) |.eevveneeeeeenn Joeennnnn (9,084) |.eeveeeeeeeeenn eeennnns 213,515 [ooeeeeeiiiiieee oo e et 1,000 |. 07/25/2059 . [1.A ........
Towd Point Mortgage Trust Ser 2024-CES1 Cl
..89183C-AA-3 [A1A  5.848% 01/25/64 ......ccevvvuuineeeccnninns | nnnnns . 03/25/2024 . |Paydomn ...oovveiiierennnns Joorenninieeeninies Jonnnnns 244,792 |.ooeennnns 244,792 |oeeeennnnns 244,788 [...ooiiiiiiiiiiiis v e L3 PO FPTTTTUTUUTTIN L3 PO TPT FPPTTTOTN 284,790 oo Lo e 1,870 |. 01/25/2064 . [1.A FE .
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Transdign Group Inc Tranche 1 Term Ln Nt 1 Redempt ion 100.0000
..89364M-BZ-6 [8.559% 08/24/28 ........evviiiiiiiiiiiiiiiiiiinees | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 6,328 [.cccoeene 6,328 |.iinnns 6,334 [.....coeennnn [T U R, (5 ) PO AN ({1 P A 6,328 |..covviiiiiiiies oo s 135 |. 08/24/2028 . |4.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 [ 1.482% 11/17/27 eevvviiiiiiiiiiiiiiiiiiinnccciii | s . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 32,430 |oeeennnnnns 32,430 oo 32,429 | 725 1 O N [ Y R U O AN FC 7V R N R 86 | 11/17/2027 . |[1.A FE ....
Tricolor Auto Sec Trust ABS Ser 2023-1A Cl A
..89616K-AA-2 [6.480% 08/17/26 ......cevvvvenviiiiiiininiiiniies | s . 03/17/2024 . |Paydonn .....eevnvevviiinnnn foovvnnininiiiiiinns foninns 849,918 |........... 849,918 |........... 849,897 |........... 849,904 [.....covviivner forvriiiinnnnns 3 O AN L PO LIS TR RN R R R 9,418 |. 08/17/2026 . |1.E FE ....
Redemption 100.0000
..90139@-AA-1 [ Twin Brook Cap XIII WSPV ~ 8.418% 01/20/27 . |....... . 03/07/2024 . | .evenneieiiiiiiieeeeeiiieeees i e 1,837,044 |........ 1,837,044 |........ 1,837,044 |........ R O O O N AR 1,837,084 |oeeeniiiiiiiins e o o 16,297 |. 01/20/2027 . |[1.EPL ....
Twin Brook Cap XIV WSPV Ser B 8.430% Redenption 100.0000
L.90140*-AA-0 [ 01/20/27 evvvniiiiiiiiiiiiiiiiiieneeecenineeeenn | s . 03/07/2024 . | .eeenieiiiiiieeeeeiiiiieeeees i [l 1,509,673 Ll 1,699,573 |........ 1,699,573 [........ 1,899,573 |.orvviiiiiiiis v v foevviiiininis v Joevennns 1,599,573 |.. . 01/20/2027 . |[1.EPL ....
Union Pacific
..90783V-AA-3 [01/02/29 .....evviiiiiiiiiiiiiiiiiiiieeeciiineeeees | s . 01/02/2024 . |Various ........cceeevvevvnn fovvvnnnnnnnnnnnnnnns foeen. 442,655 [l 442,655 |........... 439,138 |........... LT3 I 7 O R LIS 72C T PO FR, L7 T PO 442,655 .ooeeiiininens [ [ s 11,248 |. 01/02/2029 . |1.C FE ....
United Air Lines LBASS EETC Ser 2019-1 CI AA
..90931C-AA-6 [4.150% 08/25/31 .eevvveniiiiiiiiiiiiiiiiineeeees | s . 02/26/2024 . |Various ... 747,390 cen 161,797 ... .. (10,905) |... . 08/25/2031 . |1.E FE ....
United Air Lines LBASS EETC Ser 2019-1 CI A Redenption
..90931E-AA-2 [PTT  4.550% 02/25/33 ....ceevvvveiiviiiinininees | nenens L 02/26/2024 . | eennieiiiiieeeiiiiieeeees e e 60,812 [............ 60,812 |oeeeennnnns 60,860 |...eeunnnnn. [CIUR: LT R AR (<)) PR AR (34) . 02/25/2033 . |2.C FE
United Air Lines PTC Ser 2018-1 A  3.700% Redenption 100.0000
..90931V-AA-4 [09/01/31 ..rveeiiiiiiiiiiiiiiiiienecvinieeeeen | s . 03/01/2024 . | .eveeeeiiiiieeieiiiiieeees i e 123,913 |oeeennnnns 123,913 |.....oeeees 123,913 |t VX TRCN T PR FORRR R R RN . 09/01/2031 . |2.B FE
United Airlines LBASS PTC Ser 2018-1CI B Redenption 100.0000
..90932N-AA-1 [4.600% 09/01/27 ..evvvvviiiiniiiiiiiiiiiieeecciinnn | s . 03/01/2024 . | .. N O R 190,712 |........... 190,712 |oeeeennnnns 190,712 |oveeennnnns IO 2 O N N . 09/01/2027 . |3.A FE
Havkeye Energy Col lab LLC Sr Nt 3.620% Redenption 100.0000
..91403#-AA-6 [ 06/30/50 ..eeuviiiiiiiiiiiiiiiieeireeeeen | s L 03/31/2024 . | eeeneieiiiiieeeeiiiieeeees i [ 684 foeiiiiiiinnnns 684 ... [C1: 2 L O O R N 1 O O RN 499 |. 06/30/2050 . [1.G PL .
Upland Ltd CLO Ser 2016-1A Cl A1AR  6.599%
.. 915328-AU-2 [04/20/31 ovvveniiiiiiiiiiieeiiiieieeen | s . 01/22/2024 . |Paydoun .....ovvvvvvinnnnns Jovvnninniniiiiiinnes foeens 1,962,314 |........1,962,314 [........ 1,962,314 |........ 72 3 O O N AR LIRCLCY% 1 T R FOPR RN R 34,316 |. 04/20/2031 . |1.A FE .
US Govt Ft Collins Tr GSA CTL APHIS Ls Redenption 100.0000
..917418-AA-9 [5.400% 12/15/26 ...ovvvvnriiiiiiiiiiiiciiiiinieeees | s . 03/15/2024 . | .eveneiiiiie e .. 247,854 .. 247,854 |.... 247,854 |.. . 12/15/2026 . |1.A ........
Veteran Affairs Crown Point CTL Ls Fin Tr Redemption 100.0000
..91821%-AA-4 [5.620% 07/15/31 .oovvveiiiiiiiiiiiiiiiiiiiiieeiinn | s L 03/15/2024 . | eevenieeiiiiieeeeiiiieeees i e 196,178 |...oeeeens 196,178 |.......... 196,178 |.......... LS T O N N S RN (RN 196,178 [oeeveiiiinnes oo [ s 1,840 |. 07/15/2031 . |[1.A ........
VA Wash Diener Bldg US Gov CTL Nt 4.171% Redenption 100.0000
..918498-AB-8 [04/15/32 ..ovvvviiiiiiiiiiiniie s | s L 03/15/2024 . | eeveeeeeiiiieeeeeiiieeees i e 112,831 |........... 112,831 |oeeeennnns 112,831 |oeeennnnns B O O N N AR N LR N PO FORRRUORR RN R 785 |. 04/15/2032 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 [A1  4.474% 04/25/67 ..oovvvnvvviiiniieeiiiinns | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 52,217 |eeeenens 52,217 |oovveiinnnns 52,216 |..ecvvunnnns 52,208 |..ecivniiiiiiin e [ ) M [ P R (57282 /S R R R 416 |. 04/25/2067 . |1.A FE .
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AA-9 [A1  4.130% 02/25/67 ...oevvvvvvinnnniiniiiinnnnes | nenens . 03/01/2024 . |Paydonn .....eeuvvvviiiinnns fovenninnniiiiiinns foninns 136,780 |..eevennns 136,780 [oeveennnnns 136,421 |....oeeeens 136,419 |ovvviieiiiiin v FLC1 I R AR FLC1 I R AR 136,780 [ovevveveninens oo s e 937 |. 02/25/2067 . |1.A FE ....
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AB-7 [A2  4.130% 02/25/67 ...ovvvnvvviiiiniiiiiiiinins | s . 03/01/2024 . |Paydonn .....eeunvvveiiinnnn foovvnninnniiiiinns fonins 181,879 |...oeeens 181,879 [.......... 180,718 |.......... 180,791 [oeiiiiiiiens foeeeeeees 1,088 [ooviiviiiiiinins foeeiinnnns 1,088 [oooiiiiiiiiieins fooeiiinnnn 181,879 [ooveeiiiiinees oo [ s 1,246 |. 02/25/2067 . |1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...ovvvvvvviiiniiiieiiiinins | s . 03/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniinineiiiiiinees foeeeeeeens 31,352 | 31,352 [oeeiiiiine 31,352 [oeeiiiinn 31,345 [ ot L PO RN L PO R 31,302 [oovviiiiiiiinns oo e e 171 [. 01/25/2067 . [1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 [A3  3.288% 01/25/67 ..eevvvvvviiiniiiiiiiininnes | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 28,038 [........... 28,038 |............ 28,038 |............ PV ) I U E /2 PR RN [ P R 0T RN RO R RN 166 |[. 01/25/2067 . [1.F FE ....
Verus Securitization Trust RMBS Ser 22-7 Cl
.. 92630N-AA-4 [A1  5.152% 07/25/67 .evvvviivvinniiiiiiiininnes | s . 03/01/2024 . | Paydown ... . 07/25/2067 . |1.A FE ....
..927958-AA-6 |Visio RMBS Ser 23-1  6.314% 03/25/58 PP . 03/01/2024 . | Paydown ... . 03/25/2058 . |1.A FE ....
Visio RMBS Ser 2020-1 CI A1  1.545% 08/25/55
L92837K-AA-9 [ oeviiiiiiiii e | . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 33,817 oo 33,817 [oeeeennnnns 33,816 |..ccevnnnnnn 33,801 |ooeeeeiiiiiiieee foeeeeeiis L7 U A, L7 ST AR TR VA AU FOUPRR FOURPTRRR ISP 85 |. 08/25/2055 . |1.A FE ....
Visio RMBS Ser 2020-1R CI A1 1.312%
L 92837M-AA-5 [ 11/25/55 .oeeeeeeeeeeeeeeeeeeeee e | s . 03/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeninees feeeeeeeens 32,043 |oeeeennnnns 32,043 ..o 32,043 |............ 32,084 [oooiiieiiiiiees ot L PO FOUPPN L PR IR 82,043 [ooeeeeiiiiiies oo e e 73 | 11/25/2055 . |1.A FE ....
Visio RMBS Ser 2022-1 CI A1 5.759% 08/25/57
92838C-AA-6 | .eevriiiiiiii e | . 03/01/2024 . |Paydonn ...cevvuneeeeeennnns foeemmnineeeeennies s 220,192 |eeeeennnns 220,192 |........... 220,188 |..eeunnnnns 220,068 |evveuieeeeennnn erneeeeens VAT AR ISR 128 | s 220,192 [ooeeeeeiiiiieee foeeeeee e et 2,116 |. 08/25/2057 . |1.A FE .
Visio Trust RMBS Ser 2023-2 Cl A1  6.598%
.. 92839C-AA-5 [10/25/58 .evvuuiiieiiniiiiieeeeinieneeeenninnneeee | eneas . 03/01/2024 . | Paydown ... .. 121,470 121,470 121,469 |...........121,461 121,470 |.. . 10/25/2058 . |1.A FE .
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Washington Mutual Mtg RMBS Ser 2003-AR10 CI
. 92022F-EB-0 A7  5.848% 10/25/33 ....euvviiiiiiiiiiiiiiiiiins | s . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 83,856 [............ 83,856 |............ 82,618 |oeuuunnnnn. 83,126 |..ccevviiiiiiinn oeeiiiinns £ 1 PO £ 1 PO R TR i<IC R N RO R RN 803 |. 10/25/2033 . |1.CFM ....
Washington Mutual Mtg RMBS Ser 2004-CB1 Cl
..92922F-RF-7 [3A4  5.500% 06/25/34 ... R IR, . 03/01/2024 . | Paydown ... . 06/25/2034 . |[1.A FN ...
Washington Mutual Mtg RMB
..92926U-AD-3 [2A2  4.608% 11/25/36 ...ovvvvvviiiinnnnniiiiiinnns | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 17,989 |[..oooeeenees 17,989 |ovveennnnns 17,003 |............ A [0 Y O S R (RN N 17,003 [oeeiiiiiiiens foreeninienne 986 |.eovunnnnns 986 |uvuniiiiiinnnns 136 | 11/25/2036 . |[1.A FM ....
Washington Mtg PTC RMBS Ser 2007-HY3 Cl 4A1
..933634-AJ-6 [4.629% 03/25/37 ....oeevvvniiiiiiiiiiiiieeiiiiies | s . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 22,169 |oeeeennnnnn 32,719 [ooieinnnnns 27,221 | /%24 N S R R R R R, 21,221 fooeiiiiiiiee o (5,052) |......... (5,082) |evvvnnnninnnns 243 . 03/25/2037 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 [1A1  4.019% 11/25/36 ..eovvvvviviniiiiiiiiiines | s . 03/01/2024 . |Paydonn .....ouvvvvieinnnnn Joevennnnniiiiiiens foneneens LT V(I 3,762 |eveiennnnns 3,452 [ooeiiiinnnnns 157/ S R R R R R 72 O . 1,77 | L7 [ 31 | 11/25/2036 . |[1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-
..939336-2H-5 [CB1 CI 1A5  5.500% 03/25/35 ....evvvvnnvvvvnnnn | unnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 70,411 [ 70,411 s 70,906 |ovevennnnnns (U1 V2 PO RN (72 PO RN (2 P 70,610 [ooeeeviiiininns fooeeininns (198) |.evvvennnns [REELE) N PO 643 |. 03/25/2035 . |4.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-1
..939336-2U-6 [Cl 7A3  5.500% 03/25/35 ....cevvvvnniiiviinnnnnes | nnnnns . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 591 s 6,223 |[.....coennnns 6,277 |ovvernnnnns (S /2 S R R R R R (1727 U RN (5,641) |........ (5,641) |eevvenniinnnnnn 57 |. 03/25/2035 . |5.B FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-2
..939336-3H-4 [CI 1A1  5.500% 04/25/35 ......evvvvvvvvinnnninees | nnnnns . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 87,406 |........... 102,293 |.........ees 96,763 |.......eenn. L X R O R R FR 96,763 |evvveiiiiiinnn Jovrnnnnns (9,367) |-oennnnn (9,357) |vvvvnnninanns 817 |. 04/25/2035 . |4.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-3
..939336-4Y-6 [Cl 1CB1  5.500% 05/25/35 ....cevvvvvvvivvinnnnns | unnnnns . 03/01/2024 . |Paydonn .....cevvvvviiinnnnn foovvnnininiiiiiinns fonens 11,002 |........... 127,785 |o.eeen..n. 118,880 |.......... 118,880 [oovvvveveeeenns oo s s s e 118,880 [oovvvvvvvvinnns foeeenns (7,788) |........ (7,788) [cevnneennnn 1,354 |. 05/25/2035 . |3.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6F-5 [CI CB11  5.500% 06/25/35 .....evvvvvvviinnnnnnns | unnnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 85,932 |.oeeinnn 97,243 ... 97,576 |...ccvvnnnns 97,207 |oovviiiiiiiinns oo (72 PO RN (2 P 97,205 [oooviviiiiinees foens (11,362) |....... (11,362) [ovveeriiiinnnnns 827 |. 06/25/2035 . |4.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6U-2 [Cl 5A4  5.500% 06/25/35 ....cevvvvnnvvvvinnnnnns | nnnnns . 03/01/2024 . |Paydonn .....oeuveviiinnnnn Joevvnninniiiiiiinns foiineneens 3,891 [eeiiiine 7,006 |iennns 714 | 7 Y N N S RN RN 7,087 |oveeeeeieiiinns evnnnnns (3,197) |........ (3,197) |evvvnniiieens 70 |. 06/25/2035 . |4.CFM ....
Washington Mutual Alt Ln Tr RMBS Ser 2006-4
..939344-AR-8 [Cl 3A6  6.102% 05/25/36 ......evvvvvvvvnnnvienenn | unnnns . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 28,043 |o.oennnnns 29,848 |............ 23,491 | T R R R R (RN RN 28491 [ e 4,552 |...counnnn 37 213 |. 05/25/2036 . |1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-7
..93934F-BQ-4 [Cl 20B5  5.500% 08/25/35 ......cevvvnnvivvrnnnnns | unnnns . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 12,329 [ooeiiine 13,466 |...oeennnnnn 11,984 |ooeeennnns R O O N ) NN 11,984 |oeiiiiiiiiiens o 346 |eeeenennnns L R, 129 |. 08/25/2035 . |[1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-8
.. 93934F-CM-2 [CI 1A8  5.500% 10/25/35 ......evvvvvivnnnniininn | unnnns . 03/01/2024 . |Paydomn .....ouevvveiiiinnns Joevnnnnieiiiiiiines feeeeeeeeiinnns 822 | 1,385 |oeeeninnns 1,396 | R O O N N AR (RN 1,389 |ovvviiiiiiiins foeviinennns (G701 P [51570 1 PO 13 |. 10/25/2035 . |4.CFM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-11
.. 93934F-HI-5 [CI A2 5.750% 01/25/36 ...evvvnvvviviniiiieiinn | nnnnns . 03/01/2024 . |Paydomn .....ouvvvvriinnnns Joevnniinieiiiiiines foreneeeiiinnns 303 | 2,075 |ieiins 2,047 | 0 O O ) AN P VST R U RN (1,783) |........ (1,753) |oevvenneieiene 20 |. 01/25/2036 . |5.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2006-1
..93934F-KZ-4 [Cl 5CB1  5.750% 02/25/36 ....cevvvnnvvvvvnnnnnes | unnnnns . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 90,510 f[oceeeneeee e Y R 79,933 [ooeiiiiens 79,933 [ooeeiiiiiiiiinns fooeeeiiiiiins oo [ [ [ 79,933 [oviiiiiiiiiiees o 10,576 |........ 10,576 [oeeeennee 1,042 |. 02/25/2036 . |[1.A FM ....
Washington Mutual Alt Ln Tr RMBS Ser 2006-6
..93935G-AG-4 [Cl 4A  6.861% 11/25/34 ..oeevviiiiiiniiiiiiiinnn | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 20,769 |............ 19,649 |ooooeennnnns 18,961 [oennne L2 O N ) MR JLCTRCIST N U RPN 1,815 | 1,815 [ 197 | 11/25/2034 . |[1.A FN ...
Washington Mutual Alt Ln Tr RMBS Ser 2006-7
..93935H-AJ-6 [Cl A6 4.054% 09/25/36 .....ovvvnnvvviinnnnnnnnns | nnnnns . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 22,764 |.ooeennnnn. 22,764 |........eeent 9,097 |ovveviinnnns 9,097 |oeviiiiiiiiiins oeeennnn 13,667 [ooovivviinienns foreenes 13,667 [oovivviiiiiens o 28 T R R R 52 . 09/25/2036 . [3.C FM ....
Weingarten Realty Inv Sr Nt  4.450% 01/15/24
COABTAT-AK-9 [ e [ e . 01/15/2024 . |Maturity ...oooovvviiiines Jovviniiniiiiiiins foeeen 17,150,000 |....... 17,150,000 |....... 17,433,288 |....... 17,151,684 |oveeiiiiiines foeennnns (1,684) [oevviiiieens o (1,684) [oeeniiiiiiiens fonnnns 17,150,000 [oovvvvvvnenes fooviiiiiiiies o [ 381,588 |. 01/15/2024 . |2.A FE ...
llel I's Fargo Bank Northwest NA CTL Ser 2002 Cl Redemption 100.0000
..94978#-AT-4 (20  6.650% 08/01/27 .... R IR, . 03/01/2024 . | .. ....24,292 ... 24,292 L2822 ...l 24,292 . .. 24,292 .. . 08/01/2027 .|2.B ........
Wells Fargo Bank Northwes
..94978#-AU-1 [Ln  7.380% 05/15/32 ..cevvvnviiiiiniiiniiiinins | s . 03/15/2024 . |Various ........cceeeevvenne foovennnnninniinnnnns Jonnnnnns 163,073 |........... 163,073 [o.eennnene 170,736 |ovvvennnnne 165,937 |ovvvveiiiiiiinn Joeeennn (2,864) |ovviiiiiiiiii e (2,864) |.eevvvnniiiinnn Jovvniannnns 163,073 . 05/15/2032 . |1.B ........
llel I's Fargo Bank Northwest NA CTL CVS Corp Redemption 100.0000
.. 94978#-AX-5 [6.640% 10/10/24 ......coevvvniiiiiiiiiiiinieiiiii | s . 03/10/2024 . | .eeenieiiiieeeeinieeeees e e 25,745 |oeenennns 25,745 |oceeenne 25,745 | T O R Y R (RN N T U R R R 285 |. 10/10/2024 .|2.B ........
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
.. 94980G-AK-7 [A19  4.980% 04/25/34 ....coovvvnniiiiiiiiiniiiinn | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,380 |eeeeennnns 1,380 |oeveennnnnns 1,347 | T Y AR (< T AR RN L7 R AN IR O R R 10 |. 04/25/2034 . |1.A FM .
Wells Fargo Comm Mtg Tr CMBS Ser 2020-C57 Cl
..95002X-BA-2 [A1  0.903% 08/15/53 .....eviiviirinniiiiiiiiinnes | nnnens . 03/01/2024 . | Paydown ... .. 137,792 137,792 137,789 |...........137,759 |.... N LG 137,792 . . 08/15/2063 . |1.A ........
..963320-AR-7 [WhirIpool Corp Sr Nt ~ 4.000% 03/01/24 . 03/01/2024 . |Maturity . 4,000,000 ..4,000,000 ..4,205,080 |. 4,004,742 |. ..(4,742) .4,000,000 . 03/01/2024 . |2.B FE .
..988462-AA-5 |Yukon IV Sr Nt ~ 6.000% 12/31/31 ... 03/29/2024 . |Direct . 486,925 ..486,925 ..486,925 |. ..486,925 |. .486,925 o . 12/31/2031 . |1.G PL .
..98877D-AC-9 [ZF NA Capital Sr Nt  4.750% 04/29/25 ........ 03/28/2024 . |Citigroup ..3,826,000 ..3,907,303 |. .3,842,970 |. . (2,147) . 3,840,823 . (67,430) |. . 04/29/2025 . |3.A FE
..UB3768-AA-0 [NBM US Holdings INC Sr Nt  7.000% 05/14/26 .. 01/16/2024 . | Direct . . 380,000 . 378,100 |. ..378,303 |.. .31 .378,334 ..3,870 |. . 05/14/2026 . |3.A FE
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First Quantun Minerals Ltd Sr Nt~ 7.500%
. 000000-00-0 [04/01/25 ..evvvniiiiiiiiiieiiiiie s A.... . 03/04/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 1,040,000 |........ 1,040,000 |........ L0723 /0 R AR R 1,671 [ oo 1,671 [ s 1,026,383 |oeveeniiiiiiinnn Jovnennns 13,617 |........ 13,617 [oernne 33,583 |. 04/01/2025 . [4.B FE ....
First Quantun Minerals LTD Sr Nt ~ 6.875%
. 000000-00-0 |03/01/26 ... A.... . 03/04/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 1,100,000 |........ 1,100,000 |........ 1,042,250 |oveveeniiiiiininenns foveeiiiiiiiiiins oo 3,385 i 3,385 [ [ 1,045,635 |.. 54,365 |.... . 03/01/2026 . |4.B FE ....
First Quantum .
. 000000-00-0 [ 10/15/27 ..vvvvriiiiiniiniiiiiiiie e A.... . 03/20/2024 . |Direct ..oovviiiiiiiiiiiiinn v e 3,633,750 |........ 3,800,000 |........ 3,105,460 |........ 3,118,337 |ovviiiiiiiiiien [oeeeinnn YT 0 R R YIRT 0 R RN 3,150,285 |[...cccvvvnnnnees foennns 483,465 . 10/15/2027 . |4.B FE ....
Air Canada LBASS EETC Ser 2017-1AA  3.300%
..00908P-AA-5 [07/15/31 ouveniiiiiiiiiiiiiiii e A.... L 01/15/2024 . | eeeeneeieiiieeeeeieees i e 166,400 |.......... 166,400 |[.......... 166,400 |.......... (G0 O O N S RN (RN 166,400 . 07/15/2031 . |1.C FE ....
Air Canada LBASS PTT Ser 2017-1A  3.550%
..00908P-AB-3 [07/15/31 ..vvvviiiiiiiiiiiiiiiiie e A.... . 01/15/2024 . .. 128,000 .... 128,000 .... 128,000 |.......... 128,000 |.... ... 128,000 |.. . 07/15/2031 . |1.F FE ....
..134808-AD-6 | Canacol Energy Ltd Sr Nt  5.750% 11/24/28 .. |A..... . 03/25/2024 . |Direct .... .. 549,048 .... 960,000 .... 960,000 |.......... 960,000 |.... ... 960,000 |.. . 11/24/2028 . |3.C FE
Canadian Natural Resources Sr Nt~ 3.850% Goldman Sachs & Company
.. 136385-AX-9 [ 06/01/27 ...eeeeeeeeee e A..... L 01/29/2024 . | .eveniiiiiiiiiiniiiiiiiieees e e 13,501,740 |....... 14,000,000 |....... 13,931,850 |....... 13,969,964 |.oeevveniiiiiien oeeenninns (5157 I PO (5157 1 PR 13,970,615 . 06/01/2027 . |2.A FE ....
Waste Connections Inc Sr Nt  4.250% 12/01/28 Bank of America BISD
L OA1053-AH-3 [ ceviiiieii A..... . 01/29/2024 . |Dealer .....eovveeeevnnines Joeemnieeeeeeeniees e 11,798,760 |....... 12,000,000 |....... 11,994,974 |....... 11,997,401 [oeeeieiiiiiiies o KT IO ISP, KT FUUPROURRR ISP 11,997,441 | e (198,681) [...... (198,681) |............ 85,000 |. 12/01/2028 . |2.A FE ....
Banco Do Brasil (Cayman) Sr Nt  4.625%
. 000000-00-0 [01/15/25 ....eeeeeeeeeie e D..... . 03/12/2024 . |Direct ..cooeeeeeeniiiiieeen Jeeenieeeceenes e 1,777,950 |........ 1,800,000 |........ 1,758,375 |........ 1,764,770 [oeeeeeiiniees foeeeee 312 [ o312 [ e 1,769,082 |oeeeeeeeeennis feenneeens 8,868 . 01/15/2025 . |3.B FE ....
MSU Energy / UGEN SA 1st Lien 6.875%
. 000000-00-0 [02/01/25 ....eeeeeeeeeeee e e D..... . 02/23/2024 . |Direct .... ..869,133 |[........ 1,020,000 .... 703,800 |...........834,347 |.... .855,765 |.. .. 13,368 |.... . 02/01/2025 . |5.C FE ..
. 000000-00-0 [Tullow Oil Plc 1st Lien 10.250% 05/15/26 ... |D..... . 03/06/2024 . |Direct .... . 1,028,663 |........ 1,138,000 926,759 |.......... 967,686 |.... 976,606 |.. ...52,057 ... . 05/15/2026 . |5.A FE ..
Azure Power Energy LTD 1st Lien 3.575%
. 000000-00-0 [08/19/26 .....uovvvvvrnnniiiiiniiieeeeiniie s D..... . 03/11/2024 . | Call 82.8900 ... |oeeeeiiiiiiiiiinnes feeeeeens 24,038 |...oennnnns 29,000 |............ 20,274 |..oovvnennns 21,026 |.ooveviiiiiiiien foeeeiiinns 151 R A L 151 R F 21,495 [ o 2,543 | 2,543 [ 500 |. 08/19/2026 . |4.B FE ....
Azure Poner Energy LTD 1st Lien  3.575% Redenption 100.0000
. 000000-00-0 [08/19/26 .....vvvvvvrnnniiiiiiiiee e e D..... L 02/19/2024 . | eeeeeeiiiiieeeeeiiieeeees i e 27,428 |oeeeennnnnn 27,428 |.....oeenenn 20,001 |ouevneennn 11,902 foeniiiiiiiins oo 7,001 s [ 7,001 [ [ P 7+ U R R R 423 . 08/19/2026 . [4.B FE ....
BIDVEST GROUP UK PLC Sr Nt  3.625% 09/23/26
. 000000-00-0" | +evvunreeeeerruneeeeeeriie e et D..... . 03/01/2024 . |Direct ..ooovvviiiiiiniiiins Joeveiiiniiiiii e 1,039,696 |........ 1,114,000 |........ 1,032,678 [oeiiiiiiiiiiiinens oo o361 [ e 8361 | e 1,037,039 . 09/23/2026 . (3.B FE ....
Ziraat Katilim Varlik Sr Nt 9.375% 11/12/26
. 000000-00-0 | +evvunneeeeemruneeeeeeeiie e D..... . 01/10/2024 . |Direct ..oovvvviiiiiiiiinins Jooveiniiiieiiii v 1,878,750 |........ 1,800,000 |........ 1,899,000 |........1,897,997 |...ccoviiivrnnn oovrennnenn (920) |oovviiniiinien e (920) oo o 1,897,077 . 11/12/2026 . [4.C FE ....
United Bank for Africa Plc Sr Nt  6.750%
. 000000-00-0 [11/19/26 ....uviviiiniiiiiiiiiie e D..... . 03/01/2024 . |Direct .... ,000,000 893,410 |.... 907,818 |.. . 11/19/2026 . |4.C FE ....
. 000000-00-0 [NGD Holdings BV Sec Nt  6.750% 12/31/26 .... |D..... . 02/01/2024 . |Direct .... 247,242 237,661 .241,699 |.. . 12/31/2026 . |6. FE .....
Continuum Energy Levante Nt 4.500% 02/09/27 Redemption 100.0000
. 000000-00-0 [ +evvenrerrrrmnnireririiieeeeeeii e e e D..... L 02/09/2024 . | .eeeniiiiiiiiinieiiinineees e e 257,210 [ 257,210 |........... 239,233 |oeennnnnns 149,313 v eeeenenn 16,125 [oooeeeeeiieeee o 16,125 [oeeieeeiiiies e 257,210 . 02/09/2027 . |3.B FE ....
India Green Power Hold Sr Nt 4.000%
. 000000-00-0 [ 02/22/27 .evveeeeeeeeenee e e D..... L 02/22/2024 . | .eeeiiiiiiiieeeiiiiineees s e 273,737 [ 273,737 |........... 243,078 |........... 157,558 |oeveeeneeieeenn eeeennnn 26,770 |oveeeeeeeennns ernnns T (V I PO 273,737 . 02/22/2027 . |3.C FE ....
YPF Sociedad Anonima Sr Nt  6.950% 07/21/27
. 000000-00-0 |... D..... . 03/12/2024 . .. 600,000 463,114 |.. . 07/21/2027 .|5.C FE ....
Vivo Energy Investments .
. 000000-00-0 [09/24/27 ..o D..... . 02/06/2024 . .. 770,000 711,490 |.. . 09/24/2027 .|2.C FE ....
. 000000-00-0 |DTEK Finance PLC Sr Nt ~ 7.000% 12/31/27 .... |D..... . 01/20/2024 . . 12/31/2027 . |6. FE .....
Mauritius Commercial Bank Sr Nt  7.950%
. 000000-00-0 [04/26/28 .....evvvvvivininiiiiiiiiee e D..... . 02/14/2024 . |Direct ..ooveviiiiniiiiniinn foeviiiiiiniiiii e 424,000 |.......... 400,000 |........... 413,200 |........... LN IR T R R (< 1[0) T R RPN (< (1) ) RPN PP 411,656 |.oovveiiiiiiiin Joeennnnns 12,344 |......... 12,344 . 04/26/2028 . |2.C FE ....
Anadolu Efes Biracilik ve Malt Sr Nt~ 3.375%
. 000000-00-0 [06/29/28 .....evvvviirrniniiiiiiiiee e D..... . 03/01/2024 . |Direct ..coovvviiiiiiniininn Joeveiiinniiiiii e 1,058,569 |........ 1,215,000 |........... 963,231 |........... 997,322 |oeeviiiiiinns ool 170 [ el 770 [ [ 1,004,492 |oovvviinnneenn foeeennne 54,077 |........ 54,077 . 06/29/2028 . |3.A FE ....
Eastern & Southern AFRIC Sr Nt 4.125%
. 000000-00-0 [06/30/28 .....vvvvvrrnnniiiiiriineeeeinii e . 01/03/2024 . |Direct .... .. 633,638 ... 740,000 757,575 |...........752,224 |.... 752,196 | [ (118,589) | (118,559) . 06/30/2028 . [3.A FE ..
. 000000-00-0 | Inversiones CMPC SA Sr Nt ~ 3.850% 01/13/30 . 02/21/2024 . |Direct . . 1,351,875 .. 1,500,000 ..1,348,125 |. 1,356,250 |. N . 1,359,188 . (7,313) |.. . 01/13/2030 . |2.B FE ..
. 000000-00-0 [Cable Onda SA Sr Nt  4.500% 01/30/30 ........ . 02/09/2024 . |Direct ..ooovvviiiiiiiiinins Joeveiiiniiiiiiii s 1,511,213 |........ 1,710,000 |........ 1,600,025 |........1,592,180 |.....covvvevrnnn Jooveennnnn 1,261 i e 1,261 i e 1,593,441 (82,228) . 01/30/2030 . [3.A FE ..
Adani Electricity Mumbai 1st Lien  3.949%
. 000000-00-0 [02/12/30 eevuunriiiiiininiiiiiiiiiiie i D..... . 02/29/2024 . |Direct ..oooiiiiiiiiiniiiins i ot 559,302 |.......... 650,000 |........... 477,525 |..ooveennn 484,088 |......ooovvvenn oeeeennnnn3,490 s 3,490 s e 487,578 24 ... FAN V3 14,403 |. 02/12/2030 . |2.C FE ....
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DIGICEL GROUP HOLDINGS 1st Lien 24 REGS Redenption 100.0000
. 000000-00-0 {0.000% 12/31/30 ...evvviivinnniiiiiiiiiieeeeeinnns D..... L 0173172024 . | eeeeeeeeiiieeeeeieeeees e e 64,890 |........... 64,890 |............ 50,615 |............ 14,828 |........ 36,008 |......... LV PR N FSIUNVLCK T O AN [SL 3RtV ) R R R . 12/31/2030 . |6. * .......
DIGICEL GROP HOLDINGS 1st Lien 4A REGS Redenption 100.0000
. 000000-00-0 {0.000% 12/31/30 ...vvvvviivrniniieiiiiiieeeeennans D..... 0173172024 . | eeeeeeeeiieeeeeiieeeees i e 832 | s s s s s s s . 12/31/2030 . |6. * .......
DIGICEL GROUP HOLDINGS 1st Lien 24 REGS Redenption 100.0000
. 000000-00-0 {0.000% 12/31/30 ...evvviivrnnniiiiiiiiieeeeeenan D..... . 03/13/2024 . . 12/31/2030 . |6. * .......

. 000000-00-0 |Klabin Austria GMBH Sr Nt ~ 3.200% 01/12/31 |D..... . 01/25/2024 . [.).lrect . 01/12/2031 . |3.A FE ...

Minerva Luxembourg SA Sr Nt 4.375% 03/18/31

... |- 03/19/2024 . |Direct .
..... D..... |- 01/11/2024 . [Direct ....
Redempt ion 100.0000

. 000000-00-0 |...
. 000000-00-0 | Nemal

..1,165,000 ..895, K .. .5, K . , R . R .67, .. .25, . 03/18/2031 . |3.B FE ....
........ 1,215,000 . R . . . 06/28/2031 . |3.A FE

r

. 000000-00-0 |MC Brazil Dunstrm Nt~ 7.250% 06/30/31 ...... Do L 01/05/2024 . [ ceveveieeeeeieieieieeeens . 06/30/2031 . |4.A FE ...
ACU Petroleo Luxembourg Nt~ 7.500% 01/13/32

£ 000000-00-0 | +vvvevenereriteieeteie ettt D..... . 01/31/2024 . | Direct ... .. . 01/13/2032 . |3.B FE ...

. 000000-00-0 |Braskem Idesa SAPI Sec Nt ~ 6.990% 02/20/32 |D..... . 01/08/2024 . | Direct ... o | eeveeens 700,000 [oeeeene e TRV ISR . e | . o |eeeen...389,964 .. . 02/20/2032 . |4.B FE ...

. 000000-00-0 |CSN Resources SA Sr Nt 5.875% 04/08/32 .... [D..... . 02/08/2024 . | Direct .vvveverveerieerns [rveiereiieieiens [200002,233,132 [, 2,610,000 |........ 2,175,770 |........ 2,200,816 |.evrrerrcins fereine KL RN AR 3,911 [oeiiiiiiis o 2,204,727 . 04/08/2032 . |3.B FE
Intl Airport Finance SA 1st Lien 12.000% Redenmpt ion 100.0000

. 000000-00-0 | 03/15/33 ..euvvnveriierenesieesiene e Do L 03/15/2024 . [ eeevveeieeiieieieineines | [ 473 o 4,73 oo 4,402 e 4,821 | [ KT SO KT O R 4,734 . 03/15/2033 . |5.B FE ...
Turk Ekonomi Bankasi AS Sub Nt Fix to Float

. 000000-00-0 |01/17/29  9.375% 01/17/34 weevvevvvevrennnes Do . 03/14/2024 . | DITCt wuvvveveveririeirns [reeieeiieeiieiens [ernene 1,910,125 |........ 1,850,000 |........ 1,935,563 [ovuveveeareniainns foerereneiinies feoeeniens (€222 T R (72) |eeeiieees foeee 1,934,840 . 01/17/2034 . |5.A FE ...
Grupo Bimbo SAB DE CV Sr Nt 4.000% 09/06/49

. 000000-00-0 |... D . 01/05/2024 . | Direct .... .. 544,250 ... 700,000 499,800 |.... .500,362 |.. . 09/06/2049 . |2.A FE ...
AE

. 000000-00-0 |6.350% 10/07/79 Do . 03/20/2024 . | Cal | 97.0000 .o oveveeeieerieeins e 409,340 |vvennnnen 422,000 [oovonenene 396,047 |vieerrn396,081 |oeoviieinnies feoeriiennnad0 o [0 e [ 396,101 |oveevreerees fervenene 13,239 |vovenene 13,239 |oeviinnne 12,133 |. 10/07/2079 . |3.B FE ...
SMC Global Power Hldgs Sr Nt Fix to FIt

. 000000-00-0 |5.950% Perpet. .... I [ . 01/25/2024 . | DITCT wuvvvevevererieenns [rreieesieeiieiens [rnene 1,811,700 |........ 1,980,000 |........ 1,974,205 |.eeee 1,953,220 |oveevvviiicnns foorneiiiins Joerneiieis oo i s 1,953,220 |ovevvrieiieies fernene (141,520) |...... (141,520) . 01/01/9999 . |5.B GI ..

..004346-28-5 |Access Bank PLC 1259 . |o..... . 03/01/2024 . | Direct ... e 226,375 ... 250,000 250,000 |.... +...250,000 |.. o (23,625) |....... (23,625) . 09/21/2026 . |5.A FE ..
Banco de Credito Inversiones Jr Sub Nt Fix to

..05890M-AC-7 |Float 05/29  8.750% Perpet. .....cccveveeeens D... . 02/22/2024 . {DITect cuvvveverieerieenes [oeeeieerieeieens [ 574,703 |.eee... 565,000 [c.venennene 555,000 |vverrerereeinens Jooeereeneies feorernieiiiens e [ e [ 555,000 |-veeererierinns feorrenn 19,703 |veuves 19,703 . 01/01/9999 . |3.A FE ...
British Airways PTC Ser 2021-1 A PPT  2.900% Redempt ion 100.0000

L 11042C-AA-8 | 09/15/36 .evevevereiereriereeeieeeeee e . 03/15/2024 . . . 09/15/2036 . |1.E FE ....

..11042T-AA-1 |British Airways Plc EETC  3.800% 09/20/31 . . 03/20/2024 . | Various . 09/20/2031 . |1.D FE ...

..11043%-AA-1 |British Airways Plc EETC ~ 3.300% 06/15/34 . . 03/15/2024 . | Various ... . 06/15/2034 . |1.E FE
British Air 20-1 A PTT 1st Lien  4.250% Redempt ion 100.0000

AT0MM-AR-4 | 11/15/32 o [ L 02/15/2024 . | 1euveeeniiieiseieeinee [ [ 29,210 [oovreenee. 29,210 |ooveveenne 28,082 |............ 28,172 [eeieeieeiens e 1,088 |oeeeeeeieeeens foreenene 1,088 |overererreies feorerieiene 29,210 [eovevieiieiens Joeeereieieies [ e 310 [. 11/15/2032 . 1.6 FE ....
Buffalo Energy Mx Hldgs Sec Nt  7.875%

.. 11952A-AA-0 |02/15/39 ... ooee |- 02/16/2024 . |Direct . 1,225,000 .1,224,739 . 02/15/2039 . |2.C FE

..22112E-AE-8 | Cosan Luxembourg SA Sr . Do . 02/02/2024 . | Direct ... ... 770,000 ....764,653 |.. . 06/27/2031 . |3.B FE
Digicel Holdings Group st Lien 4A 144A Redemption 100.0000

D..... L 0173172024 . | eeeeniiie ... 2,362 .2,362 |.. . 12/31/2030 . [6. * .......

..25381H-AP-3 |0.000% 12/31/30
Glaxosmithkline Cap Inc

LBTTRTB-AH-8 | e D..... . 02/16/2024 . [Citigroup ..ocovvvvvreennns foveeriiiiiiinenns [ 10,549,800 1,182,115 [ s 1,597 [oeeieiiiiiiis | 1,597 . 06/01/2029 . [1.F FE ....
India Green Power Hold Sr Nt 4.000% Redenption 100.0000

..45410L-AA-0 | 02/22/27 R [ . 02/22/2024 . ... 41,688 L4174 ) ... (56) ] . 02/22/2027 . [3.C FE ..

..625454-AB-9 |Multibank Inc Sr Nt  7.750% 02/03/28 ........ D..... . 03/13/2024 . [Direct .... . 1,040,000 1,031,082 |.... ... 378 . . 02/03/2028 . [3.A FE ..

Us Bancorp Investments

..714264-AM-0 | Pernod Ricard SA Sr Nt ~ 3.250% 06/08/26 . 02/12/2024 . | Inc .. 12,443,522 .12,900,000 .13,045,086 |. 12,939,608 |. (1,896) |. . (1,89%) . 06/08/2026 . [2.A FE ..

..78392B-AE-7 | SK Hynix Inc Sr Nt  6.375% 01/17/28 .... . 01/16/2024 . [Direct . . ..355,000 ..353,264 |. .. 353,555 14 .. 14 . 01/17/2028 . 2.C FE ..

..78392B-AF-4 | SK Hynix Inc Sr Nt~ 6.500% 01/17/33 ......... . 01/16/2024 . [Direct .... 299,000 204,246 |.... .16 | . 01/17/2033 . |2.C FE ..
Standard Chartered Plc Sr Nt Fix to Float

..853254-CZ-1 | 01/11/34  6.097% 01/11/35 D..... . 01/16/2024 . [Direct ....ccoeeeeeiiiiiins Jooeeiiiiiiieeeiiie e 2,170,732 |........ 2,155,000 |........ 2,155,000 |...eeveeneeiiiiie foeeriiiiinieens foveeeeiiiiiins v foveeiiiiins i fo 2,155,000 |.. . 01/11/2035 . |2.A FE ....
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Teva Pharmaceuticals NE Sr Nt~ 4.750%
.B8167A-AP-6 [ 05/09/27 ..vvvviiiiiiiiiieiiiiie e D..... . 02/06/2024 . |Direct ...ooovviiiiiiiiiiins Joeveiiiiniiiiiii e 2,618,656 |........ 2,727,000 |........ 2,506,547 |........ 2,542,693 [oooviiiiiiiiins oo 2,812 | e 2,812 | e 2,545,504 |ooiiiiiiiiins eeninnns 73,151 |........ 73,151 | 26,265 |. 05/09/2027 . |3.C FE ....
Trane Technologies Global Hold Sr Nt Suntrust Robinson
..892938-AA-9 |03/03/33 ... D..... . 03/06/2024 . |Humprey INC ...ccvvvnvvvvns fovvvnnnnnneniinnnnns founen 17,342,241 |...... 17,010,000 |....... 16,987,717 |....... 16,989,160 [oovvvvvvvvinnnns fovveneeeennn 326 [eiiiiiiiiiins foeeieeeenn 326 [oiiiiiiiiiiies o 16,989,486 |.. . 03/03/2033 . |2.A FE ....
e Soda Inv Ho .
. 92043T-AC-7 [02/14/31 ervveiiiiiiiiii i D..... . 02/08/2024 . |Direct ..cooeiiiiiiiiiniinn feviiinieiiii e 324,210 |o.oeeeennns 321,000 |..oeeeennns £ 728 N[00 R Y A S R R R K7 IN0LV[V I U R 3,210 |oeeeennnns 3,210 |eveiiiiiiiiiiinnns . 02/14/2031 . |3.C FE ....
Yapi Ve Kredi Bankasi AS Sr Nt  9.250%
..984848-A0-4 [10/16/28 .....ccevvveniiiiiiiiee e D..... . 01/10/2024 . |Direct ..oovvvviivniiiiinins Jooveininiiiiiiis e 1,885,500 |........ 1,800,000 |........ 1,834,362 |........ 1,833,962 |ovevvviiiiiiinn Jovvininnnns (R PO R (G () ) PR R, 1,833,846 |oeevvviiiiinns fonnns 51,654 |......... 51,654 |............ 55,038 |. 10/16/2028 . |4.C FE ....
Yapi Ve Kredi Bankasi AS Sub Nt Fix To Float
..984848-AR-2 [01/17/29  9.250% 01/17/34 ..oovveivvininnnnnns D..... . 03/07/2024 . |Direct ..ooovvviiiiiiiiniins Joeveiiineiiiii e 1,738,688 |........ 1,700,000 |........ LR O O O N N N 1,700,000 |[..occvvvenneneen forrenne 38,688 |........ 38,688 |............ 16,650 |. 01/17/2034 . [5.B FE ....
Sweihan PV Power Co PJSC Nt 3.625% 01/31/49 Redemption 100.0000
..BT4389-51-1 . .. [D..... . 01/31/2024 . | .. N O R 384,070 |........... 384,070 |........... 304,126 |........... 306,779 |ovvvveiiiiiiinn oevennnn AAY:*) I PO R LAY <) I PO 384,070 . 01/31/2049 . |2.A FE ...
Meter Serve (Holdco2) Ltd Sr Nt 5.570% Redenption 100.0000
..G8720%-AC-0 [03/31/40 ..evvvnniiiiiiiiiiieiiii e . 03/31/2024 . 325,673 .0 317,701 ...........328,460 |.... ....325,673 |.. . 03/31/2040 .
..L5831K-AC-0 |Kenbourne Invest SA Sr Nt ~ 4.700% 01/22/28 . 03/25/2024 . |Direct . ..2,200,000 ..1,505,000 |. .1,550,006 |. N . 1,577,551 . 01/22/2028 .
..L67359-AA-4 |Nexa Resources SA Sr Nt  6.500% 01/18/28 ... . 02/05/2024 . |Direct .... . 1,650,250 |........ 1,640,000 |........ 1,600,040 |........1,604,512 |...ocviiiiinns v 794 [ v 794 L i 1,605,306 |.. . 01/18/2028 .
Redemption 100.0000
..L8038*-AA-4 [SBM Baleia Priv PI Nt  5.500% 09/15/27 ..... C..... . 03/15/2024 . | .eeeniiiiiie e e foeeeennn 320,000 ... 320,000 320,000 |...........320,000 |.... .320,000 |. . 09/15/2027 .
..POR3BA-AA-5 [Alsea SA Sr Nt  7.750% 12/14/26 .............. .. . 02/06/2024 . |Direct .... .. 491,686 ..484,000 ..486,140 |. ..485,359 |. .485,261 . 12/14/2026 .
..P1905C-JX-9 [BRF-Brasil Foods SA Sr Nt ~ 4.875% 01/24/30 |D..... . 02/26/2024 . |Direct .... .. 537,000 .... 600,000 512,400 |...........522,139 |.... .523,622 |.. . 01/24/2030 .
GIP Titanium Finco Pty Ltd. Sr Nt~ 2.800% Redenption 100.0000
..039748-AA-4 [03/31/36 .ievvuniiiiiiiiiiiiiiiii s D..... L 08/31/2024 | eeeeniiiiiiiiieeeiiiiieeees i et 17,224 |........... 17,224 |........... 117,224 |........... 17,224 | s fovviiiinniiies foviinniniins Jovviinnnniiins fovvvennnnns 117,224 . 03/31/2036 . |2.B PL ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,217,891,430 1,235,706, 139 1,235,666,580 1,212,748,980 167,845 1,162,419 (14,052) 1,344,316 (10,759) | 1,231,619,841 XXX XXX
Petroleun Servce Group LLC Incremental DD Redempt ion 100.0000
. 000000-00-0 [Term Ln Nt 1 11.475% 07/23/25 ...covveveeeeennn | unnnns L 01/22/2024 . | eveiiiiiiiiinieiiiiiineees s [ L3 (VI O L [V L[V L[V U FEPUUTRRRUPP IEUURRTRRRRPPP ISPUPPRRRUUPP IEPPURPRRRURPUP ISPUPTRRN 410 . 07/23/2025 . |5.B Gl ....
Keystone Agency Investors LLC Term Ln B Nt 1 Redenmpt ion 100.0000
. 000000-00-0 [ 10.929% 05/03/27 ..ceevvveeeeeeeeneeeeeennnenees | s L 08/29/2024 . | .eeeiiiiiiiiiiieiiiinineens e e 1,258 [ooeeeeennnnns 1,258 |oeeeeieens 1,287 | 842 | o P4 I PO ISP, P4 I PO ISP 1,258 . 05/03/2027 . |4.AZ .....
North Amer Science Assoc Inc 6th Amendment
. 000000-00-0 [Term Ln Nt 1 11.079% 09/15/27 ....ceeeevvrnees | unnnns . 03/15/2024 . | Tax Free Exchange ....... |oeeeeeereeeeemnnnns Jounnnnns 129125 |oeeeeeneees 131,062 |oeeeennneee 129,096 |oeevveenieeemnines fornneeeeeemniies feeeeeeeennens 29 | e 29 | Jeeeenns 129,125 . 09/15/2027 . |4.A Z .....
Nice-Pak Products Inc. Term Loan Nt 1 Redempt ion 100.0000
. 000000-00-0 | 19.060% 09/30/27 ....eeeeeeeeneeeeeeemnnieeeeeenn | s L 03/28/2024 . | .eeeiiiiiiiiiieiiiiiiinnees e e 49,679 |oeeeennnnn. 49,679 |....coeennnn 48,251 |ooeeeenee 88,376 | e 1,808 s e 1,808 | [ 49,679 . 09/30/2027 . |5.B Gl ....
Nice-Pak Products Inc. Term Loan Nt 2 Redemption 100.0000
. 000000-00-0 [26.750% 09/30/27 ceevvueaeeeeennnaeeeeeenniieeeeee | s L 03/28/2024 . | .eevniiiiiiiiiiieiiiiiieees e e 1,517,644 |........ 1,517,644 |........ 1,477,819 (oo 1,477,794 | [eeenn89,814 | |eeenn39,814 | e 1,517,644 |.. . 09/30/2027 .|5.B Z .....
Gerson Lehrman Group 2n
. 000000-00-0 [Term Ln 10.709% 12/12/27 ..eeeeeeeeiniieeeeen | s . 03/28/2024 . | Tax Free Exchange ....... |oeeeeeevereeeemnnns Jounnen 5,179,688 |........ 5,179,688 |........ 5,179,688 |........ 5,179,688 |oeeveiieeeennns oneeeeeenies Jereieeeeeeeies e e s 5,179,688 . 12/12/2027 . |4.A Z .....
Lightspeed Solutions LLC Sr DD Secured Term
. 000000-00-0 |Ln Nt 3 11.832% 03/01/28 .... JU RN . 01/31/2024 . | Tax Free Exchange ....... ... 13,659 ... 13,659 ...13,659 |.... .. 13,659 |.. . 03/01/2028 . |4.A Z .....
Lightspeed Solutions LLC Sr DI
. 000000-00-0 [Ln Nt 4 11.832% 03/01/28 ...eeveeevenrieeeeen | s . 03/28/2024 . | Tax Free Exchange ....... |oeeeeeiveeeeemnninns Joieneeens 7,758 o 7,830 |oeeernnanns T 752 eeeeineeeeeeennies Jeenneeeeeennnes Joreeeeeeennnns L PO AR L PO RN FAYCE T FPUTTT T IEUURRRRRUR IEUPRPRRURT ISP 74 1. 03/01/2028 . |4.A Z .....
WielIsky (Project Ruby) 1st Lien Term Ln Nt 1 Redenpt ion 100.0000
. 000000-00-0 | 11.059% 03/10/28 .....eeeeeeeneeeeeeeennieeeeeenn | s RV R VA V1. S R INUUPRUPPTR ISP 1,481,250 |........ 1,481,250 |........ 1,481,250 |........ 1,481,250 |eeveniiieeinns Joemnineeeeenns Jeemeieeeeeenes Joieeeeeenies Jeeeieeeeeenies s 1,481,250 |oveeeeeeeninies e e [ 30,048 |. 03/10/2028 . |4.B FE ....
Excelitas Delayed Draw Nt 2 11.179% 08/02/28 Redemption 100.0000
. 000000-00-0 [ .evvvunnerrrrrmiiiieieiiineeeeeriee e eernneeeeeen | s . 08/29/2024 . | .eeiiiiiiiiiiiiieiiiiieneees s e 964 |oeeeiiiiieeeeee 964 |.ooeeiiiinns 964 |..coeiiiinns 964 |ooeeeeiiiiieeen Jeerrrniieeeees e e e e 964 [.ooeeeeeeiieee oo e e 14 |. 08/02/2028 . |4.C FE ....
Sonny's Enterprises LLC Restated DD Term Ln Redempt ion 100.0000
. 000000-00-0 [Nt 1 12.201% 08/05/28 .......ccevvmmaereeemnnnns | unnnns L 03/28/2024 . | .eeniiiiiiiiinieiiiiineees s e 481 o 481 | 481 | .13 I OO FEURRRRUUPP IEUURRRRRRRUPP ISPUPPRRRUPPR IEPPURPRRRRRUUP IPUPTRRR 221 T O FEPUPRR FOURPPPPRR ISP 24 . 08/05/2028 . [4.C YE ....
Sonny's Enterprises LLC Restated Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [ 12.316% 08/05/28 ......cceeeevmuneeeeeennneeeeennn | s L 03/28/2024 . | .eveniiiiiiiiniieiiiiiinnens e e 5,260 [ceeieeene 5,260 |oeeereunnns 5,181 |t 5,188 |oeeeeiiiiiiiins Jeeeeeeees T2 |eeeiiieeeeeens e T2 |eeeeieeeeeenee e 5,260 |eeeeenniiiieeee foreeeemniieeeee e s 256 |. 08/05/2028 . |4.C YE ....

. 000000-00-0 |BDO USA PC Term Ln Nt 1 11.330% 08/31/28 ... |....... . 03/28/2024 | .vviieiiiiiiiiieiiiiiiies e e 3,695 |............ 3,695 |....o....... 3,621 | 3,625 |.ocoeeeeeeieee e 70 |oveeeeiiiieees o, 70 Jooeeeeiiieeees foieees 3,695 |ooeeiieeeeees e e e 105 |. 08/31/2028 . [4.A Z .....
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Steward Partners Global Ad LLC 1st Amendment Redemption 100.0000
. 000000-00-0 [Term Ln B Nt 1 10.730% 10/14/28 ..........ccoe | unnnns L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i [ 772 1,422 [ooooviinennns 1,422 | 7 U R L7772 O O R N 43 |[. 10/14/2028 . [4.A Z .....
Patriot Growth Insurance Svcs Term Ln Nt 8 Redemption 100.0000
. 000000-00-0 [10.909% 10/16/28 ......ccvvvvvnnvirriinnnnnniniinnnn | nenns L 01/02/2024 . | eeeeneeiiiiiieeeeieieneees i e 3,495 | 3,495 [...oooeenens 3,495 [..ooovinnnnns BT S R R R R R [T T R AR AR N . 10/16/2028 . |4.A PL ....
Partstown Incremental Delayed Draw Nt 3
. 000000-00-0 [6.080% 11/01/28 ......cevvvvviiiiriiiiiiiiiiinees | s . 03/28/2024 . | Tax Free Exchange ....... |occoeeririiiinninnns fooenennnns 59,556 |..eeeunnns 60,000 |o.eeeunnnnns 59,550 [oeiiiiiiiiiiiiiinn oo [ [ PO RN (- P A SIS T R R R R 572 |. 11/01/2028 . |4.A Z .....
Castle Management Term Ln Nt 2 10.827% Redenption 100.0000
. 000000-00-0 [ 10730729 ...evvvvvviiiirniiieiiiiiiieeeciiiineeeees | s . 03/28/2024 .| .eeeneiiiiie e s s s s ALV U R R R, 130 |. 10/30/2029 . |4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln
. 000000-00-0 [Nt 5 10.930% 10/31/29 ...covvvnviviiininiiiiiiinn | nnnnns . 02/29/2024 . | Tax Free Exchange . 10/31/2029 . |4.A Z .....
Higginbotham Ins Inc Amendmen
. 000000-00-0 [Nt 4 10.930% 10/31/29 ....evvvnviviiinnnniiiniinn | nnnnns . 02/29/2024 . | Tax Free Exchange ....... |oevveerevvivnninns foveennnnnn 71,724 [0l 72,080 [t 71,720 | v e s e feiiiiins e 710728 [ [ [ [ 624 |. 10/31/2029 . |4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln
. 000000-00-0 [Nt 3 10.932% 10/31/29 ...cevvvenvviiiiniiiieees | nnnnns . 01/31/2024 . | Tax Free Exchange .. . 10/31/2029 . |4.A Z .....
Valcourt Holdings || LLC 4th Amendment DD Redenption 100.
. 000000-00-0 [Term Ln Nt 1 11.216% 11/20/29 .......cccvvvues | unnnns . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ KL F 7L 2 R [/ I R FORPR RN L R AN L ) PN FC L U R N RN 4 [ 11/20/2029 . [4.A Z .....
Ambient Enterprises Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [ 11.310% 12/15/29 ....cevvviiviiniiiiiiiininiieees | enens L 08/29/2024 . | .eeeniiiiiiieeeeeieieeeees i e 4747 o 4747 | L V[V O AR RN LY O O, LY/ PO F L Y O O O R, 117 . 12/15/2029 . [3.C Z .....
H B Fuller Company New Term Ln B Nt 1
. 000000-00-0 [7.580% 02/15/30 ...evvvnviviinnnnnniiiiiniinieniinn | nenns . 03/22/2024 . | Tax Free Exchange ....... |oceeevrririinnnnns Jovunnnnns 992,500 |......eeent 992,500 |........... 992,500 |........... e O R RO 992,500 [.ooeviviniinnns fooviiiiiiis s s 19,864 |. 02/15/2030 . |3.A FE ....
Ambient Enterprises Term Ln Nt 1 11.325% Redenption 100.0000
. 000000-00-0 [06/28/30 ..evuvvvvvirnnnniiiiinininieiiiniiineeneens | s L 08/29/2024 . | .eenniiiiiieeeeiiieeeees i [ 25,532 [..oooiiennns 25,582 [oeeiiiiinn 25,217 |oovveenennns T4 T R R T R E T R R PR 720 O AU R A 734 1. 06/28/2030 .|3.C Z .....
Vistra Operations Co LLC Term Ln B Nt 1
. 000000-00-0 [7.330% 12/20/30 ..cevvvnnrvviiinnnniieeiiiiinieeees | s . 02/02/2024 . |Various ........cceeeevevens Jovvvnnnneneninnnnns [e0nnn.3,475,304 [oLLiill 3,482,000 |........ 3,471,252 ... 3,471,258 |.oovviviiiiiiien v 100 oo v 1000 i e 3,471,359 |.. . 12/20/2030 . |2.C FE ....
Vistra Operations Co LLC Term Ln B Nt 1 Redenption .
. 000000-00-0 [7.330% 12/20/30 ..cevvvnnveriiininieiiciiiineeeees | s L 03/28/2024 . | .eeeniiiiiiieeeeeiiiineees i e 8,125 [eiiiiine 8,125 |eins N 0icic I R 1/ N O AU N AU RPN, B T RN L < R R R R, 116 . 12/20/2030 . [2.C FE ....
Redemption 100.0000
. 000000-00-0 [Majesco Inc Term Ln Nt 1 10.309% 03/22/32 . |....... L 03/28/2024 . | .eeeniiiiiieeeeeeiiiineees i e 3,678 |[ooiiiinnnnns 3,678 |.nns FC LIV P AR RN JE: I O R L1 J5 R N FC TN 7£ T R O R RO 7. 03/22/2032 . |4.A Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1 Redempt ion 100.0000
..00216C-AD-5 [ 11.559% 04/15/25 .....ccvvvvnnviiiiiniiiiiiiinnies | s . 03/29/2024 . | .eeeniiiiiieeeeeieieeeees i [ P N N P T R 235 [ P\ R R £ I R R, [ O E R < 20 R R R 111 [. 04/15/2025 . [3.B PL ....
AQ Sunshine Inc aka Relation Term Ln B Nt 1 Redempt ion 100.0000
..00216C-AF-0 [ 11.559% 04/15/25 .....ccevvvenviiiiiiiiiiiiiiinies | s . 03/29/2024 . | .eeniiiiiiieeeeeiiieeeees i [ 562 e 562 |.oiiiiiiiinns [ £51C0 I R /2 PO RN /2 PO RN £S1 7/ R N R R, 17 |. 04/15/2025 . |3.B PL ....
ATI Restoration LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..00228%-AA-4 [ 10.973% 07/31/26 ..evvvriiiiiiiiiiiiiiiiiieeeeinn | s L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 2,228 |oeeeeiiinne 2,28 |.ooiiiinnnns 2,172 | 2,199 [ [ 2 I R A I R F R 2,228 |oeiiiiiiiiein v e e 60 |. 07/31/2026 . |1.G PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 5 Redenption 100.0000
..00228%-AB-2 [ 10.920% 07/31/26 ..evvvvviiiiiniiiiiiiiiiiieeeeinn | s . 03/29/2024 . | .eeeniiiiiieeeeieieeeees i [ KT F 357 oo FC Y/ R B O O O R N FC ST/ R R R R, 10 |. 07/31/2026 . |1.G PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 3 Redenption 100.0000
..00228%-AB-2 [ 10.921% 07/31/26 ..eevvvviiiiiiiiiiiiiiiiieieeinn | s . 03/29/2024 . | .eeniiiiiiieeeeeiiieeeees i [ L L 45 | L B R L3 KT R /2 PO RN /2 PO RN L L R R R R, 11 . 07/31/2026 . |[1.G PL ....
ATI Restoration LLC 1st Amendment Term Ln Nt Redenption 100.0000
..00228%-AC-0 [1 10.921% 07/31/26 ...evvvvvvvnnniiiiiiniiienees | nenens L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 1,243 [ooooiiiinnnns 1,243 [oooooiinennns 1,243 | 72 R O O R R F LS5 T R E ) R FO N 34 [.07/31/2026 . [1.G PL ....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 8 10.951% 07/31/26 ....vvvvvvvnnniiniiiinnns | nnnnns L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 1,213 [oooiiiiinnins 1,213 | 1,213 | B 572 < O N N R (RN L7 < T PP FOPUUPP R RN 33 [. 07/31/2026 . [1.G PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 [Nt 7 10.959% 07/31/26 ...oevvvvvvvinniniiiiiinnn | nnnnns . 03/28/2024 . | .. 3,256 |.. . 07/31/2026 . |1.G PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 [Nt 10 10.967% 07/31/26 ......cevvvvvvvvvinnnnnnns | unnnns L 03/28/2024 . | .eenneiiiiieeeeeiiieneees | e 456 408 [ 886 | 858 [ [ e e e T2 R Y R R, 12 . 07/31/2026 . |[1.G PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 [Nt 9 10.993% 07/31/26 ...oevvvvvivivininiiiiiiinn | nnnns L 08/29/2024 . | .eeeniiiiiieeeeeieieeeees i e 2,711 [ 2,711 | 2,71 | 2 O O R AN /2 1 O N N AR 73 |. 07/31/2026 . |[1.G PL ....
Air X Clinate Solutions Term Ln Nt 1 11.566% Redenption 100.0000
..00242*-AA-6 [ 11/07/29 ..uvviiiiiiinniiiiiiiiiiiiiiiiiiiininiiins | aeeees . 03/28/2024 .| .eeuiiiiiiiiiiieieiiiiiineees i e 2,627 | 2,627 |t 2,627 |ieeeennnnnns B4 A O O N FF P FETPT OO PP FETTTTpppyro 2,627 |ooviiiiniiiins i o v, 82 |. 11/07/2029 . |3.A PL ....
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lor Idwide Express Inc Initial Term Ln Nt 1 Redemption 100.0000
..00435U-AB-4 [9.571% 07/26/28 ...ovvvvvvviiiniiiiiiiiniiniiiiinn | s L 08/29/2024 . | .eeeniiiiiieeeeeeiieeeees i e 5175 [oveeiiiinnne TR V£ T O, 5,131 | TR L U R 7 R FO k<7 FO R F TR AT U R R R 124 |. 07/26/2028 . |4.C FE ....
Activate Holdings Term Ln Nt 1 12.070% Redenption 100.0000
..005128-AA-7 [07/29/30 eevvenriiiiiiiiiiiiiiiiie e | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 3,561 [oeeiiiinne 3,561 |ieeiennnnns 3,561 |ovveeennnnns B O O R AN FC 1 R R R R, 106 . 07/29/2030 . [3.B PL ....
Aero Operating LLC Term Ln Nt 1 11.831% Redenption 100.0000
..00797%-AA-5 [02/07/26 ..evvviiviiinieiiiiiiiiiieeeciinineeeenn | s . 01/02/2024 . | .. F R N 2,333 | 2,333 [oiiiiiinnnns 2,274 |ooooieennnnns 2,306 |eeeiriiiiiiiinn e L R R, L P F R 2,333 [ooeeiiiiiiiiinns o e [ 57 |. 02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
..00797%-AB-3 [ 11.830% 02/07/26 ....coevvvvvvnnniiiiiinnieiniinnns | s L 01/02/2024 . | eeveneeieiiieeeeeieiieeees i e 95 o [ [ R O R L O O RN 2 |. 02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..00797%-AB-3 [ 14.472% 02/07/26 ....ovvvvvivviiniiiiiiiiniiinnnns | s L 01/02/2024 . | eeveneeiiiiieeeeeieiieeeees i e 668 [.......ceevnnnns 668 |oieeriiiiiiins [C151: 1 PO Tt O S S R L1 O O AR 25 [. 02/07/2026 . [3.A PL ....
Alcami Holdings LLC Term Ln Nt 1 12.493%
L.013708-AA-6 [ 12/21/28 oevveniiiiiiiiiiiiiiiiieeeceiieeen | s . 03/29/2024 . . 12/21/2028 . |3.B PL ....
..01451*-AA-0 [Alera Group Term Ln Nt 1 11.430% 10/02/28 . |....... . 03/28/2024 . |Various ... . 10/02/2028 . |2.CPL ....
Alera Group Delayed Draw Term Ln Nt 1
..01451%-AB-8 [ 11.430% 10/02/28 ......oeeeeeerieeeeeenieeeeeenn | s . 03/28/2024 . | Various . 10/02/2028 . |2.CPL ....
AmerCareRoyal LLC Term Ln Nt 1 11.930% Redenption 100.0000
..023588-AA-0 [ 11/25/25 .oeeveeeieeeeeee e | s L 01/02/2024 . | .eveniiiiiiiieneeiiiniineees e e 6,783 6,738 [t 6,608 | 6,679 [ [ LT IO IO, LS PO ISP 6,733 |oeeeeeniiiieee oeeemmnieneeee eeeriiieeee e . 11/25/2025 . |4.B Z .....
American Renal Holdings Inc Term Ln Nt 1
..029227-A%-6 [ 11.475% 01/25/27 coeveeeeeeeeeieeeeeeeeeeeeeee | s L 08/29/2024 . | .eeuniiiiiiiiiiiieiiiiieeees e e 18,7500 [ 18,750 [l 18,281 | 18,468 [ [ 2.7 FOUURT IR 2.7 FOUURU IR 18,750 |oveeneeeeeennes Jrmneeeeeemnnes foeeeeeeeniees e 1,108 |. 01/25/2027 . [5.B PL ....
Arcfield Acquistion Corp Term Ln Nt 1
..03937*-AB-8 | 11.565% 08/04/29 ......eeeveeiienieieeeenniieeeee | s . 03/28/2024 . | .eveeiiiiiiiiiiniiiiiiiineees e e 1,645 [ 01,645 [ 1,645 | 18D [ [ e e e e 1,645 oo e e e 76 |. 08/04/2029 . |4.BPL ....
Archkey Holdings 1st Lien Term Ln Nt 6
..03957N-AB-2 [10.580% 06/29/28 .......ceeeemmeieeeeemnnieeeeeenn | s L 03/28/2024 . | .eeeniiiiiiiiiinieiiiniieeens e e 7,500 o 7,500 [ 7,445 | T8 s [ LT IO FOPP, KT IO ISP 7,500 |veeeeeeeennns Jeremeeeeeemnnee oo e 203 |. 06/29/2028 . |4.B FE ....
Arcticom Delayed Draw Term Ln Nt 1 11.833%
..039718-AD-9 [ 12/22/27 ceeveeeeeeeeieeeeeeeee e | s L 03/28/2024 . | .eveniiiiiiiiiiiiiininnnns s e 181 T8 T8 T8 [ [ e e e el £ 1 PO FOPUPPR FSURRRPPPRRR ISP 24 |. 12/22/2027 . [2.CPL ....
Arcticom Delayed Draw Term Ln Nt 4 11.571%
..039718-AD-9 [04/14/29 ...eomreeiiiieiiiiee e | s L 03/28/2024 . | .evuniiiiiiiiinieiiiniinnees e e 79 el 79 e T et T [ e e e e et AT PO IR FEPRUPRRRTUP FESPRRTRN 2 |. 04/14/2029 .|2.CPL ....
Arcticom Delayed Draw Term Ln Nt 2 11.814%
..039716-AD-9 |04/14/29 ... U IR . 03/28/2024 . | .. . 04/14/2029 . |2.CPL ....
..03971@-AE-7 |[Arcticom Term Ln Nt 1 11.824% 12/22/27 ..... |....... L 03/28/2024 . | .eveniiiiiiiiiieiiinineens s e 38T BT BT B [ e e e e e B [ o e e 10 | 12/22/2027 . |2.CPL ....
US Metals Bidco Term Ln Nt 1 11.914%
..03979%-AA-9 [07/20/26 .....ceeeeeeeeeeeeeeenee e eeeeen | s L 08/29/2024 . | .eeeniiiiiiiiieeiiiiiieees e e 7,500 [l 7,500 [ 7,275 | 7,388 [ e L LV TR RN L R VA R SRR 7,500 |veneeeeeemnns ermmeeeeeennes oo e 267 |. 07/20/2026 . |3.B PL ....
Ares PCS |1 Rated Note Class A Senior Note Redenpt ion 100.0000
..040094-AA-2 [3.834% 11/10/33 eeerreeieieeiieeeeeeeneeeeeee | s . 02/29/2024 . | .. 325,425 325,425 |.... . 11/10/2033 . |2.B PL ....
Ares PCS || Rated Note Class B Senior Note Redemption
..040094-AB-0 [4.947% 04/09/33 ....ceevvreiieeeieeiiieeeeeennees | s L 02/29/2024 . | .eeeniiiiiiiiieiiiiiiieeees e e 128,723 [ 123,723 |oeeeennnnes 123,723 |oeeeeeenens 123,723 oo e e e e s 128,728 [ oo s ot 9,244 |. 04/09/2033 . [3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1
..04011%-AA-7 [ 12.806% 11/30/26 ....ceeeeeeeeeeeeeeeneieeeecennen | s . 03/28/2024 . |Various .......cceeeueeeeeen Joemmmminneeeennninns Joeeeeeens 3,697 [eiiieeene 3,697 |eeeriinns 3,697 |oeeeennnns 3,697 |eeeeiiiiiieins eeeenineeeeenns o e e e 3,697 |oeeeeeeniiieeee oo e s 122 |. 11/30/2026 . |2.CPL ....
Arrowhead Holdco Co Term Ln Nt 1 9.993%
..04279%-AA-4 [ 08/31/28 ...eeeeeeeeieieeeeeeeee e | s . 03/29/2024 . |Various .......cceeeueeeeeen Joevmmminnneeennninns Joieeeeeens 2,796 | 2,796 |oeeernnns 2,796 |oeeeeenaenns P A A FOUUTUUUURRT FUUPTUUPRRT IOPPRRRRUURPPE ISURRRRPURR ASUPRRRPURPR AP 2,79 |oeeeeeiiiieeeen Joeeermeiineeees e e 98 |. 08/31/2028 . |4.C PL ....
Arrowhead Holdco Co Delayed Term Ln Nt 1
..04279%-AB-2 [9.960% 08/31/28 ...evveeeeeeiieiiieeeeeeniieeeeeenn | s . 03/29/2024 . |Various ......cceeeueeeeeeen Joemmmneeeeennnines foreeeeeeennnns 574 |oeeiiiiieenne 574 |ooeeeeiieees 573 |oeeeeiiiieees L1 I T IR, L PO AR L PO AT B74 [ oo s e 27 |. 08/31/2028 . |4.C PL ....
Arrowhead Holdco Co Redhawk DD Term Ln Nt 1
..04279%-AC-0 [9.960% 08/31/28 ..eeeeeeeeeiieiieeeeeeeniieeeeeenn | s . 03/29/2024 . |Various ......cceevueeeeeeen Joemmmnneeeennniines foreeeeeeennnns [SLC IV 660 |oeereniiiaennns 647 |ooeeeiiiees (S U AT L[V U R LU O AR [SLCIV I PP FEPSPPR FSURRPPPRRR ISP 31 |. 08/31/2028 . |4.C PL ....
Automotive Keys Group LLC 3rd Amendment Term Redemption 100.0000
..053338-AA-3 [Ln Nt 1 11.729% 11/06/25 .....cevvvvrenieeeeennn | s L 08/29/2024 . | .eeuiiiiiiiiiieiiiiinenees e e 18,590 |[..eeeennnnns 18,590 |oeerrunnnnns 18,590 |ovevennnnnns 18,590 |evvenieiveenne Joemnneeeeenns Jeerniieeeeienes Jonieeeeeeeies e e 18,590 |vveneeeeeenins ormneeeeemnnies foeeeeeeeeiies e 649 |. 11/06/2025 .|2.C PL ....
Bakemark Holdings LLC 2nd Amendment Term Ln Redemption 100.0000
..05878U-AE-1 [Nt 1 9.330% 09/05/28 ...eevvuieeeernnnnnanaannne | onnnens . 03/28/2024 .| .. .. . 09/05/2028 . |4.C FE ....
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Bamboo Purchaser Inc Term Ln Nt 1 11.309%
..059488-AA-0 [ 11/05/27 .eevvvriiiiiiiiiiiiiiiiieniecviiinneeeinn | s . 03/29/2024 . |Various ........cceeeevvennn fevvnnnnnininnninns Jovvennennnns 3,656 [..coeieeennn 3,656 |.eeevnnnnnns 3,656 |ieevunnnnnns B 1 O O R AN FC 15T I O R R R, 110 . 11/05/2027 . [2.C PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt Redempt ion 100.0000
..059488-AB-8 2 12.459% 11/05/26 ......ovvvvvvviviniiiiiiiiin | s . 03/29/2024 . | .eeeniiiiiieeeeieieeeees i e 430 | 430 [ 430 | ) O O R N X R Y R R, 13 |. 11/05/2026 . |2.CPL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 1 12.459% 11/05/27 ..oovvvvnviiiiiniiiiiiiiiniies | s . 03/29/2024 . |Various ........cceeevvvvinn Joevnnnnneniinininnns fovenineiinnnns 430 | 430 [ 430 | ) O O R N X R Y R R, 14 . 11/05/2027 . |2.CPL ....
Banyan Software Holdings 2nd Amendment Term
..06683@-AC-3 [Ln Nt 1 12.430% 10/30/26 ...oevvvvvvvvnnnninnnen | unnnnns . 03/29/2024 . |Various ........cceeevvvvinn Joevnnnnneniinininnns fovenineiinnnns F£: T LT P 786 |oveenriiinnnnns £ O O N S Y £ R R R AU 24 . 10/30/2026 . [3.B PL ....
Banyan Software Holdings 2nd Amendment DD Redempt ion 100.0000
..066838-AD-1 [Term Ln Nt 1 12.430% 10/30/26 .....oevvvvvvnnnn | uunnnns L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 3,143 oo 3,143 [.oeneins 3,143 [oooiiinnnnns FC T S R R R R R LT X R R R R, 115 |. 10/30/2026 . |3.B PL ....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 4 12.669% 10/30/26 ......eovvvvvnnnn | unnnns . 01/10/2024 . | Tax Free Exchange ....... |ocooeeriririvnninnns fooeninnnns 28,201 | 28,201 |oooiiinnnns 28,201 [ <41 R O R U R FR 28,201 [oooiiiiiiiines oo e e 120 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD Redempt ion 100.0000
..066838-AE-9 [Term Ln Nt 1 12.671% 10/30/26 ........ccvvvves | uunnnns . 01/02/2024 . | .. . 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 1 12.671% 10/30/26 ........covvveers | uunnnns . 08/29/2024 . | .eeenieiiiiieeeeeiiieeeees i [ 1,278 010278 [ 1,278 B3 [ [ e e e [ 10278 L [ s [ 38 |. 10/30/2026 .|3.B PL ....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 5 12.671% 10/30/26 .......ccevvvunns | uunnnns . 01/10/2024 . | Tax Free Exchange ....... |ocooeeriririvnninnns fooeninnnns 11,19 [eneees 1,199 |oeens 11,199 s T O N ) NN L L O O A AR 47 1. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 3 12.672% 10/30/26 .....evvvvvvvnnnn | uunnnns . 01/10/2024 . | Tax Free Exchange ....... |occoeoriririvininnns fooeeennnns 44,205 |...oeennnnnn 44,205 |............ 44,205 |............ LT[ R Y S R (RN N L3V ST R R R R 187 . 10/30/2026 . [3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 10 12.679% 10/30/26 ........ccvvvuen | unnnns . 02/29/2024 . | Tax Free Exchange ....... |oceevvriiriiinnns Jonnennnns 5,804 ... 5,804 [............ Lo O O ) R AN [T R R R RN 71 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 6 12.679% 10/30/26 ........ccevvunns | uunnnns . 01/10/2024 . | Tax Free Exchange ....... |occoeorvriiivnninnns fooeninnnns 17,02 |....coeeeees 17,002 |ooeeeennnnns 17,002 |oeevennnnnns 72 O O R N AR 72 O O ) A 72 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 9 12.679% 10/30/26 ......evvvvvvnnnn | uunnnns . 02/29/2024 . | Tax Free Exchange ....... |occoeerirriivnninnns fooennnnnns 70,138 ... 70,138 |oeeeeennnnns 70,138 |ovvveeiivvininnnns fooenvvviiiniins oo [ [ [ [ (0N T R FOPRR R RN R, 5,649 |. 10/30/2026 . [3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 7 12.680% 10/30/26 .........cevveves | uunnnns . 02/09/2024 . | Tax Free Exchange ....... |occoeerrririinninnns fovernnnens 43,026 |..ooennnnn. 43,026 |............ 43,026 |............ X7 O O R F L2 R R R R 653 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 2 12.682% 10/30/26 .....oevvvvvvnnnn | uunnnns . 01/10/2024 . | Tax Free Exchange .. . 10/30/2026 .|3.B Z .....
Berry Plastics Corp TermLn Z Nt 1 7.068% Redemption 100.
..085794-BG-6 [07/01/26 ....ceevvvvneiiiiiiiiiieeecciiieeecciiin | s L 01/17/2028 . | e i e 230,728 |........... 230,728 |........... 229,004 |........... 229,836 [....ccevvnnenees forriiiiinnns 17 R F 1 R R P&V R R RN R 1,712 |. 07/01/2026 . |2.C FE ....
Boats Group LLC Term Ln Nt 1 12.334% Redemption 100.0000
..090328-AB-7 [02/18/26 ...evvviiviiiiiiiiiiiiiiieeeeceinieeeinn | s L 03/28/2024 .| .eveniiiiiiiiieeeeeiiiineees i e 2,500 [ocoiiiinne 2,500 |iieiiinns X I PR T R R, B O O, FCS T O F 210V R N R RN 99 . 02/18/2026 . [5.B GI ....
Bottomline Technologies Inc Term Ln Nt 2 Redempt ion 100.0000
.. 10139#-AA-7 [ 10.821% 05/14/29 ....oevvviiviiniiiiiiiiniiiieeees | s L 03/28/2024 . | .eeeniiiiiiiieeeeiiiineees i [ 3,750 [oeeiiiinne 3,750 |eieiinns 3,750 |oveeeeinns BT £ O O ) AN 3,750 [ooeviiiiiiinens oo s e 102 |. 05/14/2029 . |3.CPL ....
Bragg Live Food Products LLC Term Ln Nt 1 Redemption 100.0000
..10483*-AC-9 [ 11.409% 12/29/25 .....ccvvvvniiiiiiniiiiiiiiiiies | s . 02/08/2024 . | .eueniiiiiiiiieeeeiiiieeeees e e 61,147 |............ 61,147 |oeeeennnnns 59,824 |............ [CIUNCK ) R A L[ PR AR L[ PR AR (631 A O R RN 676 |. 12/29/2025 . |2.CPL ....
Bragg Live Food Products LLC Term Ln Nt 1 Redenption 100.0000
..10483*-AC-9 [ 11.409% 12/29/25 .....ccovvvnnviiiiiiiininiiiinies | s L 03/18/2024 . | .eenniiiiiiieeeeiiieeeees e e 20,382 |oeeeennnnns 20,382 |..oeeiennnns 19,941 | PV [V R R L1272 T RN L1272 T RN AV 7/ U R R R 528 |. 12/29/2025 . |3.A PL ....
Certified Power Inc Term Ln Nt 1 12.420% Redemption 100.0000
.. 126208-A%-8 [04/28/28 ...ovvvriiiiiiiiiiiiiiiiieciieeen | s L 01/02/2024 . | eevenieiiiiieeeeeeiiieeeees i e 3,608 [...oceennnnns 3,608 |....cccenn. 3,608 |....eunnnnnn 10 O O R AN B 10 O O O . 04/28/2028 . |4.A Z .....
CVP Holdco Inc Delayed Draw TL Nt 1 11.830% Redemption 100.0000
L A27218-AC-3 [ 10731725 v | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 2,937 oo 2,937 foeeiiiiinnnns 2,935 [oooiiiiinnnns PR R R, LI PO AN L P RN P U KRR R RN 83 |. 10/31/2025 . |3.B PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1 Redenption 100.0000
.. 127454-AA-9 [ 11.080% 06/29/28 ........cevvvvnviriiinnnnnniniinnnn | nnns L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 7,969 [oeeiiiinne 7,969 |ennns 7,850 |veeeinnnnns L 76T PO F Lo O O, Lo R FR 7,969 |oovviiiiiininnns oo v i 226 |. 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term Redemption 100.0000
.. 12745#-AB-7 [Ln Nt 1 11.080% 06/29/28 .........oeovvvvvivnnnn | uunnnns L 08/29/2024 . | .eeeniiiiiiieeeeeiiieneees i e 1,810 |oeeeeennnnns 1,810 [ooiiiiennnns 1,810 [ooeiiennnnnns R 2 S O R R R R LR (O R R 53 |[. 06/29/2028 . [4.A PL ....
CPI Buyer LLC Term Ln Nt 1 11.099% 11/01/28 Redemption 100.0000
L A2T498-AA-E [ s . 03/29/2024 . | .. . 11/01/2028 . |5.B PL ....
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CPI Buyer LLC Delayed Draw Term Ln Nt 2 Redemption 100.0000
.. 127494-AB-3 [ 11.088% 11/01/28 ...evvvvereeriiniinieniininienes | e L 03/20/2024 . | ceeieeieeeeeeeeeeees e [ I3 I U 53 I R 53 1 551 |ouveeinininnies Jorererenenies foeveeninienine oo e s 551 |overerrerienes foerenieninine oo e 16 |. 11/01/2028 .|5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3 Redemption 100.0000
. 127494-AB-3 [ 11.005% 11/01/28 ..vvvviieineinineinisinenes | ceeees L 03/20/2024 . | e e [ 646 [ovriiiiinnne 646 [.vovererriren (7170 FR B46 |ovveeeeiniinies Jorerereieies foereeninienine oo e s {7130 PSRRI FURUURORUR URSUTURUIRUR ISURRRI 18 |. 11/01/2028 .|5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 1 Redemption 100.0000
. 127494-AB=3 [ 11.105% 11/01/28 .evevvieiieieieieiesiesienns [ e . 03/29/2024 . | .. JE PSR R 22T F [72: I R [72: 1 FR 528 |oeeieinininnies Jorererenenes foeveenieninins oo e s 528 oveeverieneies forreenieninins oo e 17 | 11/01/2028 .|5.B PL ...
CMG Holdco LLC Term Ln Nt 1 10.309% 05/19/28 Redempt ion 100.0000
CA2TBTHAAB | et [ e L 03/28/2024 . [ eeevveeieeiiieieineinies | [ 2,710 [ooiiiiene 2,710 |ovrrrenene 2,710 |vrrrinnn 2,790 |ovrininiinis e foeveenieninine oo e s 2,710 |oeveveieiins Joereniniinis e o 99 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1 Redemption 100.0000
. 12757*-AB-6 [ 10.326% 05/19/28 .....eovvvereeneenirniiniininnins | e L 03/28/2024 . | e e o 1,601 [ovveerienens 1,601 [orevieeiinnns 1,601 [oveevreeenne 1,801 [veerinininne [ [ s s e, 1,601 [oeeeiiiiiins [ e e 82 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 9 Redenption 100.0000
. 12757%-AC-4 [10.307% 05/19/28 ..oveenveneeiiieeeiesiesienies | ceeees L 03/20/2024 . | e e o 484 | 484 o 484 e 484 oviiiiinies e o oo e s 484 e o o e 13 | 05/19/2028 . |3.A PL ...
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 1 Redenption 100.0000
. 12757%-AC-4  [10.309% 05/19/28 ....evveveeineininniinienicnens | ceeees L 03/20/2024 . | e e o 3,909 |viriienn 3,909 [oviiiienns 3,909 [ovovvierenne 3,909 [ovovvrinininne froreriiiin [ [ s e 3,909 |rveviereiiies foerenenieniens oo [ 157 |. 05/19/2028 . [3.A PL ...
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 8 Redenption 100.0000
. 12757%-AC-4 [10.326% 05/19/28 ....eevveerernerniniiiniininnns | ceeees L 03/20/2024 . | ceeieeieeeeeeeeeeees e [ R R L A AL 66 [ovveeernvniene froreriiiin ferriiiiiie i s e 166 [eveeeiiiin [ [ e 8 | 05/19/2028 . [3.A PL ...
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 3 Redenption 100.0000
. 12757%-AC-4 [10.330% 05/19/28 ....evveverernernieniinieninnnns | ceeees L 03/20/2024 . | cuieeeeeeeeeeeeeees e o 209 e 209 [ovieiiiinine 209 v 209 |oviiiiiiinis e foreenienienine oo e s 209 |oveeereienes foereeneninins oo e 9 | 05/19/2028 . [3.A PL ...
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 11
L 12757%-AC-4 [10.331% 05/19/28 ...vvvvveeineinieninninicnens | e . 01/31/2024 . | Tax Free EXchange ....... |ovecererverieniens foeveniene 45,853 [ovrerenne 46,310 |eriieene 45,847 e s e [ AR A (7 AR 45,853 |oveeeveiine Joenieniininis e o 346 |. 05/19/2028 . [3.A PL ...
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 4 Redenption 100.0000
L 12757%-AC-4 [10.576% 05/19/28 ...oevouveneiviieieieiienienies | e L 03/20/2024 . | ceeieeieeeeeeeeeeees e [ 934 | 7 AR L R 934 [oveeviirnnine [ e [ s e 934 oo foreeenieniiine oo e 36 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 6 Redenption 100.0000
L 12757%-AC-4 [10.581% 05/19/28 ..ovvenveneiiiieeeiesieiienies | ceeees L 03/20/2024 . | cevieiieeeeeeeeeeees e o 136 [oveeeeeerieniens 136 |oeeeeeneenieen 136 [ LK T AR ARSI RUSURURURURE RRPRURUTUR SSURURPRUR RPN 136 [ooveiiiiiin [ s e 7 | 05/19/2028 . [3.A PL ...
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 5 Redenption 100.0000
L 12757%-AC-4 [10.591% 05/19/28 ...vvvvvieiriininniiniininens | e L 03/20/2024 . | cevieiieeeeeeeeeeees e o 860 [overrerririinne 15T U 5T A 5T AU FSURRRRUIRRRUR RUNURURURUR RUTTURTURURURI ISTURURURUR ERTRT ST SRR FURURPRORURNN URSURURUIRUR ISURPRRIN 29 . 05/19/2028 . [3.A PL ...
CST Holding Company Term Ln Nt 1 12.180% Redenption 100.0000
L 127656-AA-6 [ 11/01/28 .o | e L 03/20/2024 . | e e o 3,816 [oviiiiins 3,816 [overreerens 3,816 |vreereenn 3,818 |oevreriniinies Jorerereienes foereenieninins oo e e EI%: 1L PSRRI RPN FUSUURPRUR USSR 115 |. 11/01/2028 . [4.B PL ...
Capstone Logistics Acq 1st Lien Term Ln Nt 1 Redempt ion 100.0000
. 140788-AA-4  [10.180% 11/12/27 evenveeiieieieieieesieins | e L 03/28/2024 . | e e o 12,505 [oveevrene 12,505 [oievieeenne 12,389 [ovoeerene. 12,430 [ovovioiiiiins [ [ TR [ TR 12,505 [ooverviviiin [ e e 319 | 11/12/2027 . [4B PL ...
Capstone Logistics Acq Delayed Draw Term Ln Redempt ion 100.0000
.. 140780-AB-2 [Nt 1 10.180% 11/12/27 evvevrerieiiiniiiiens [ e L 03/28/2024 . | e e o 728 o 728 oo 728 e 728 viiiiiiinies Joerereienies foeveeninienine oo e s T PSSOV FUUURURUR UISURUUIRUR ISURRRR 19 | 11/12/2027 . |4B PL ...
Catalent Pharma Solutions Inc Term Ln B-3 Nt Redempt ion 100.0000
. 14880B-AH-4 1 7.329% 02/22/28 ..oevvnveviieieieieieins | e L 03/28/2024 . | e e o 5,288 |errrenn 5,288 |oveereennn 5,275 [ovvevrernens 5,279 [ovevrrnininne foereiiiien [ AU A (1 AP F 5,288 |ovevververiies forrenieninnine feerereiiien [ 106 |. 02/22/2028 . |3.C FE ...
Centric Brands Inc 1st Lien Exit Term Ln Nt 1
. 156446-A#-1 [ 14.824% 10/09/25 ...oevvenviiiiiieiieieieiens | e . 02/06/2024 . | Tax Free EXchange ....... |reeervererenens [oeeen 6,164,754 |....... 5,557,803 |[........ 5,495,994 |........ 5,446,056 [..vvvvivriins forriirnne LN T AR AU L T AR A 5,523,583 [ocvevveririns Joeeen 641,171 | 641,171 [orveenee. 252,384 . 10/09/2025 . [5.C PL ...
Continental Acq Holdings LLC Term Ln 2021-B Redenption 100.0000
L 210798-AC-2 [Nt 1 11.959% 01/20/27 .oovvvnveeeieiciiieins [ e L 03/28/2024 . | e e o 3,50 o 3,504 [oiiiiinns 3,504 [oovvieienne 3,504 [ovieviiiinins [ [ s s e 3,598 [oeiiiiiiin o e e 76 |. 01/20/2027 . |3.B PL ...
Convey Health Solutions Inc 2022-2 Redempt ion 100.0000
..212576-AG-9 [ Incremental TermLn Nt 1 10.57% 09/04/26 ... |....... L 03/28/2024 . | e e o 3,816 [ovirinnns 3,816 [ovevrenens 3,816 |ererreenn 3,818 |oeererininnins Jorerenenenes foeeeenieninins oo e e EIR: 1L PSRN FUURURURUR RUTRUURPRUR TR 102 |. 09/04/2026 . [2.C PL ...
Crown CT Parent Inc Term Ln Nt 1 10.970% Redenption 100.0000
1. 208218-AA-7 [03/08/29 ...evvieeiiiieeee e | e L 03/20/2024 . | e e o 3,675 |ovrrriennn 3,675 |ovierenens 3,675 |vrerreenn 3,675 |ovreriniinies Jorerenenenes Joeeeenieninine oo e e 3,675 |oveveerereies foerenienienins oo e 102 |. 03/08/2029 . [3.A PL ...
Crown Buyer Inc (Barton Associ Initial Term Redemption 100.0000
.. 20821K-AB=2 [Ln Nt 1 11.574% 07/26/28 ..oovvvvvverrrnvnns | cevene L 03/20/2024 . | e e o 43,822 | 43,822 |oooevenee. 42,617 [oereenne 22,812 [ [ 1,009 [ovovvvvnininne foeviiinene 1,009 [ovvvrinininne foeriiiien 43,822 |ooveiiiiiiis e e o 2,279 |. 07/26/2028 . |4.C ........
DFS Holding Company Inc Term Ln Nt 1 12.430% Redenption 100.0000
..23362%-AB-0 [ 01/30/29 ...veuveneiiiieieeee e | e L 03/20/2024 . | e e o 3,077 feoeiiinns 3,077 Jovevreenene 3,077 v 3,077 Jovrnveninnies Jorerenenenies Joeveeneninine oo e s kX7 PSRRI FUURURURUR RUIUTURORUR USSR 9% |. 01/30/2029 . |3.CPL ...
DRS Holdings Inc Incremental Term Ln Nt 2 Redemption 100.0000
.. 23363#-AC-3 [ 11.050% 11/01/25 ..vevvevveiviniiniiiiiiniiiiines | e . 03/28/2024 . | ceviiiiiiiiiiciiniis | [, 3,860 |oiirirns 3,860 [ooorirnin 3,798 |ovvrinnenne 3,813 |viiiiiiiis oreniieniens 47 i [ 47 i foviiins 3,860 |.veriiiniinns Jooriirniiiiis Jorenreienines forseriiniinnnn 113 | 11/01/2025 . [3.A PL ....
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DRS Holdings Inc Incremental Term Ln Nt 1 Redemption 100.0000
.. 23363#-AC-3 [ 11.730% 11/01/25 ..evievreiieiieiiininisieenes [ e L 03/28/2028 . | e e [ [ R T FRN [ R [ SR T LI PR R L PR SR 99 [ooviiiiiiin [ [ e 3 |. 11/01/2025 . [3.A PL ...
Del Real Holdco Term Ln Nt 1 13.209% Redemption 100.0000
L 285314-AC-8 [03/28/28 ....ovveuiiiiiiieieeeeeeeene | e L 03/28/2024 . | e e o 19,510 |oevrevrennne 19,510 [orvreenne 18,978 |ovvrevreenne 19,027 [ovvevrvnininne foeveiiien ;I FUUURURR R ;I FOUURURR R 19,510 |ovevrerrerines forreenenienine oo e 588 |. 03/28/2028 . [3.CPL ....
Demakes Borrower LLC Term Ln Nt 1 11.569% Redemption 100.0000
.. 248038-AA-5 [ 12/12/29 1. [ e . 03/28/2024 .| .. o [ o 2,774 | 2,774 o 2,774 | 2,774 |viiiiniinis Joereienenies foeveenieninine oo e s 2,774 |oeeieiiies o oo e 98 |. 12/12/2029 . |4.A Z ...
Denal i Buyerco Term Ln Nt 1 10.979% 09/15/28 Redempt ion 100.0000
L 28218-AA-3 | et [ e L 03/28/2024 . | .evveiirieieieieeiene [ [ 21,984 [oriienne 21,984 |viiiiens 21,984 [oviienne 210,984 [oriiiiiiiinee [ s o o oo 21,984 [ i oo o 705 [. 09/15/2028 . [4.B ........
Denal i Buyerco Term Ln Nt 2 11.307% 09/15/28 Redempt ion 100.0000
L 28218-AA-3 | e [ e L 03/28/2024 . [ .eevveeieeiieieieineiniee | [ 6,488 |.oocvrinnne 6,488 |.oooorrnnne 6,488 |ooerenn 6,488 |.vviriniiiins e Joeeeenieninins oo e e 6,488 [oo.oovoiiiins i oo i 264 [. 09/15/2028 . [4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 7 Redemption 100.0000
.. 248218-AB-1 [ 11.085% 09/15/28 ..vveuveneeeereiesiesiesiennes | ceeees L 03/28/2024 . | e e o 2,056 |errriene 2,056 [oveeereeenne 2,056 |eererreene 2,056 |oevreeniniinies Jorerenenenes foeeeenieninine oo e s 2,056 |oveveereeriies foerenienieniene oo e, 89 |.09/15/2028 . [4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 6 Redenption 100.0000
.. 248218-AB-1 [ 11.079% 09/15/28 ..oeveuveneeviieeeieriesienies | e L 03/28/2024 . | e e o 1,049 [ 1,049 v 1,049 [ LT OO FSURRRRRURRPRE RUNURURURURE RPTURORPRUR RTURURURPR TP L7 T SRR RUURURURURI RUSRURUUR RTURRRIN 54 |.09/15/2028 . |4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 2 Redenption 100.0000
.. 248218-AB-1 [ 11.321% 09/15/28 ....evvvveeiniininsinnenienens | ceeees L 03/28/2024 . | e e o 3,840 |vrrrinnn 3,840 |ovvrrernene 3,840 |vrriennn 3,840 |ovvininiinins Jorereneieies foereenieninine oo e e 3,880 oveviereiiies foereneninine oo e 127 |. 09/15/2028 . |4.B ........
Denali Holdco Amendment Term Ln Nt 1 10.964% Redenption 100.0000
L 248238-AB-9 [09/15/27 ..eiuviiiiiieeeee e | e L 03/28/2024 . | e e o [ AR (T R ;1 FR 838 |ovvreerrniinies Jorerereienes foereenininine oo e s [ T FSRURURRUR FURURURURUREN UTSURURUIRUR ISURPRRIN 13 |. 09/15/2027 . [3.B PL ...
Denal i Buyerco Delayed Draw Term Ln Nt 1 Redenption 100.0000
.. 248230-AC-7 | 11.423% 09/15/27 ovvvvvenireneieieseeeneeenes [ e . 03/29/2024 . | e . 09/15/2027 . |3.B PL ...
Diligent Corp Term Ln B-3 Nt 1 Redempt ion 100.0000
.. 254034-AU-0 [08/04/25 ...oeeeuviiiieieienieseeeeseene | e L 03/20/2024 . | e e o 3,000 [oriiriinnne 3,000 [oveeereenenne K JL17 FUURURUR ISURORRUR RPN (2553 R U (2357 FRR I 3,000 [overvevirene Joereniniinis e o 54 |. 08/04/2025 . 3.C PL ....
Diligent Corp Term Ln B-3 Nt 1 11.163%
.. 25403#-AU-0 [08/04/25 ....oevemeieiieieieieeee e | e . 01/31/2024 . | Tax Free EXchange ....... |oeeerererieniens foovenienns 3,266 |errriene 3,000 [ovreerienene 2,970 |virrenne 3,280 [eoecieiiiiis o QL A TN (QL] A T 3,266 |ovevveriiiiies foererenieniens oo e, 87 |. 08/04/2025 . |3.CPL ...
EP Wealth Advisors LLC Term Ln Nt 1 10.834% Redenption 100.0000
.. 268870-AA-9 [09/04/26 ......eonvieiiiiieieeeeeene | e L 03/28/2024 . | e e o 1,364 [oreiiiinns 1,364 |ereneenn 1,330 [ereerininns 1,386 [ [ LI AP A LT A AT R -7 SRR FUTURURURUR TSRO RSTURRRIN 37 | 09/04/2026 . |1.6 PL ...
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..268876-AB-7 [Nt 1 10.959% 09/04/26 ......eovvrevruvrnnnnns | coenes L 03/28/2024 . | e e o 1,418 | 148 e 1,418 [ LR (-3 AR AT 2 [ e 2 feiiiii s 1418 [ [ s e 39 |. 09/04/2026 . |1.G PL ...
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..268870-AC-5 [Nt 1 10.959% 09/04/26 ......evvvrerruvrnnnnns | ceenes L 03/28/2024 . | e e o 5,736 |errrennn 5,736 |oveereerens 5,736 |ereereenne 5,736 |ovrerininnies Jorerenenenes foeneenieninine oo e e 5,736 |ovevvevrerines foerenienienins foeveniiiin [ 158 |. 09/04/2026 . |1.G PL ...
EPS NASS Parent Inc Term Ln Nt 1 11.059% Redenption 100.0000
..26888*-AA-0 [04/19/28 ....ovvineiiiieiee e | e L 03/20/2024 . | e e o 2,727 | 2,727 e 2,673 |vierene 2,689 |eriiiiinies e KT PR R KT SR N 2,727 oeveiiieies Joeeenieninine oo e 77 | 04/19/2028 . |2.CPL ...
EPS NASS Parent Inc Delayed Draw Term Ln Nt 1
..26888*-AB-8 [ 11.050% 04/19/28 .....eovvrveruvneininriinnninnns | ceeees L 03/20/2024 . | ceveiieieeeeeeeeeeeee e o 183 [ R N R TN IR R T AR ARSI RUSTURURURUREE OURURURUTURN SSURURPRUR RPN RE:X T PSR FOVRURURUR RISURUUIRPR PSR 4 |.04/19/2028 . [2.CPL ....
EisnerAmper Term Ln B Nt 1 10.330% 07/28/28
S 2B2BOH-ACSD | vttt [ e L 02/28/2024 . | eeveeiirieinieieeeeiee [ [ 208,715 [ 206,715 |veevreene 197,633 |ovvrereernn199,400 [oviviviininns oo 7815 [ [t 7,395 s e 208,715 . 07/28/2028 . |4.B FE ...
EisnerAmper Term Ln B Add On Nt 1 10.580%
.. 28250H-AD-3 [07/28/28 ...evvveiiieiiniiiinieeeeeeneeenes | e L 02/28/2028 . | e e [ 1,109,268 [ 1,109,268 |........ 1,077,978 [ 1,082,897 |oevrevivinnens e 26,371 v oo 26,371 [ 1,109,268 |.. . 07/28/2028 . |4.C FE ...
Elevation Services Holding LLC Term Ln Nt 1
..286220-AA-5 [ 10.830% 12/18/26 ..oovvvveeeiniiniiniisienene | e L 03/20/2024 . | e e oo 1,286 [ 1,286 |ereerennn 1,254 | 1,267 [ o9 e 19 s e 1,286 [coverviiiiin [ e Joeeeieien 43 | 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 [Term Ln Nt 3 11.731% 12/18/26 ...eovvevevvenns [ e L 03/20/2024 . | e e [l 79 e 79 [ LT TR 79 foverernrnine [ e s s e 79 [ o s e 2 | 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 1 10.808% 12/28/26 .....cvvevruvres | covenes . 03/29/2024 . | .. o [ o 1,629 [ 1,629 |viriene 1,629 [oeiiiinnns LIN:7: TN OO FRURRRRUIRUE RUNURURURURE RPTURURPRUR RTURURURUR RPN LN:72 I PSRRI RURURURURURE TSRO RSOSSN 58 |. 12/28/2026 . |3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 2 10.813% 12/28/26 ....cvvvvrvnns [ covenes L 03/20/2024 . | e [ o 86 e - AR 86 [.veereeriiiiene 86 [.voverereninne frerereiiiin feriii [ s e 86 |ovevverreriies forrenenienins oo e 3 |. 12/28/2026 . [3.A PL ...
Elevation Services Holding LLC 1st Amendment Redenption 100.0000

..28624#-AA-1 |Term Ln Nt 1 11.314% 12/18/26 .......ccoooeeen [oeennnn . 03/29/2024 . | .vvvviiiiiiiiiiiiiiiiiiiiiiins e | 2,368 |............ 2,368 |............. 2,368 |.....cvennn 2,368 |..oooiiiiiiees fooviiiiiiiiiins e o e o 2,368 | foviiiiiiiiis e e 71 ). 12/18/2026 . (3. A PL ....
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Endure Digital Inc Term Ln Nt 1 8.736% Redemption 100.0000
.. 29279U-AB-2 [02/10/28 ..evvvniiiiiiiiiiiiiiiiin e eeeenn | s L 08/29/2024 . | .eeeneiiiiieeeeeiiieeeees e e 15,000 |[..oeeevennns 15,000 [oeeennnee 14,925 |........eees 14,949 [ it L3 I O O, (11 PP R LS00 O AR R AR 683 |. 02/10/2028 . |4.B FE ....
Essential Services Hldg Corp Delayed Draw Redemption 100.0000
..20668#-AC-2 [Term Ln Nt 3 11.230% 11/16/26 .......ccvvvvnnns | unnnns L 08/29/2024 . | .eenniiiiiiieeeiiieeeees e e 18,750 |[.oovvevnnnns 18,750 [oeeienne 18,524 |ooooeennnnns 18,609 [ooviiviiiiiens [ [ i [ [ LT 0 O A R AR 543 . 11/16/2026 . [3.B PL ....
Essential Services Hldg Corp Delayed Draw 3rd Redemption 100.0000
..20668#-AC-2 [Amen Nt 1 11.080% 07/20/30 .......cevvvenvvevenn | unnnns . 03/28/2024 . | .. FU R R 37,500 fooeeennne 37,500 |......ceennn 37,455 | FC T R R KL R L O R FC /810 [V R N RN R, 1,085 |. 07/20/2030 . |3.B PL ....
Essential Services Hldg Corp 4th Amendment DD Redempt ion 100.0000
..20670%-AB-4 [Term Ln Nt 1 11.230% 11/16/26 .......ccvvveees | unnnns L 03/28/2024 . | .eenneeeiiiiiieeeeiiieeeees e e 18,750 |[.oovvevnnnns 18,750 [oeerennne 18,750 [oeerenne L 20O O S S R (RN N LT 0 O AR R AR 543 . 11/16/2026 . [3.B PL ....
Redemption 100.0000
..30068%-AB-2 |Excelitas Term Ln Nt 1 10.301% 08/13/29 .... |....... L 08/29/2024 . | .eeeniiiiiieeeeiiiiieeees i [ 5,602 [.coeieeenne 5,602 |iiiviinnns 5,536 [.....coeunnnn LT T R LY R LS/ PR F R L1070 O O R R 161 . 08/13/2029 . [4.C PL ....
Flywheel Acquireco Term Ln Nt 1 11.825% Redenption 100.0000
..30309#-AA-9 [ 05/12/30 eevvvnniiiiiiiiiieiiiieeeeeiieeen | s L 08/29/2024 . | .eeeniiiiiiieeeeeieieeeees i e 4,658 |.....oceen. 4,658 |..ooennns 4,658 |.eevennnnnns 3 O O R AN L O O R 142 |. 05/12/2030 . |3.A PL ....
Faraday Buyer LLC Term Ln Nt 2 12.326% Redenption 100.0000
L30737#-AA-1 [10/11/28 e | s L 08/29/2024 . | .eenniiiiiieeeeiiiieeeees e e 1,789 [.oooeeeneens 11,789 [oeeeee 11,789 [oeenne 0 Y Y R R (RN RN LT O AR RN RN 479 |. 10/11/2028 . |3.B PL ....
Faraday Buyer LLC Term Ln Nt 2 12.326% Redenption 100.0000
L30737#-AA-1 [10/11/28 e | s L 01/08/2024 . | eevnneeiiiiiieeeiiiiieeeees e e 1,789 [.oooeeeeeens 11,789 [oeeeee 11,789 |oeeennnne 1,789 [oeiiiiiiiiins oo o [ [ [ LT O AR R RN 171 [ 10/11/2028 . [4.A Z .....
Faraday Buyer LLC Delayed Draw Term Ln Nt 1
..30737#-AB-9 |12.307% 10/11/28 .... P U . 01/02/2024 . | Tax Free Exchange .. . 10/11/2028 . |4.A Z .....
Redemption 100.
.. 33930N-AC-0 [Flexsys Inc Term Ln Nt 1 10.559% 11/01/28 . |....... L 03/28/2024 . | .eeeneieiiiiieeeiiiieeeees e e 20,000 f........... 20,000 |oeeeennnnnns 19,600 |............ 19,691 |ovvveeiiiiiiiis e FCLVL R F LV R E V[0V ) R R RN 543 . 11/01/2028 . [4.B FE ....
Flint Opco LLC Term Ln Nt 1 10.569% 08/15/30 Redemption 100.0000
L B3963A-AC-7 [ eeveriieeeeii s | s L 08/29/2024 . | .eeeniiiiiieeeeeeiieeeees i e 5,012 [eeiiinne 5,012 |oveiiinns 4,887 |oeeeennnnnnn 4,893 [ooiiiiiiiiiens o LU O RN LI I O (RN [0 R R R RN 70 . 08/15/2030 . |4.B FE ....
Flint Opco LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..33963A-AD-5 [10.576% 08/15/30 ....vvvvivennnniiiiiniiiniiiiinnn | s L 01/02/2024 . | eeeeneeeiiiiieeeeeiiiieeeees i e 27 fooeeiiiiiinnnnns 207 fooviiiiiienns L/ R A O R F N -/ P FO ) R RN 2 | 08/15/2030 . [4.A Z .....
Florida Food Products New Term Ln Nt 1 Redenption 100.0000
..34068G-AH-5 [ 10.330% 10/18/28 .....oovvvvvnnnniiiiiiiiieieiinnnn | s L 03/28/2024 . | .eenneeeiiiiiieeeeiiieeeees e e 16,152 [..oooeeeeens 16,152 |ooeveeennnns 15,183 |ovvennnnnns LTI T A A L1V R R L1V R AR LT O O S AR 288 |. 10/18/2028 . |5.B FE ....
Foundation Risk Partners Corp 1st Lien Term Redempt ion 100.0000
..35041@-AU-9 [Ln Nt 1 11.071% 10/30/28 .......evvvvvvviinnnnns | uunnnns L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 1,702 |oeeeennnnnns 1,702 |oeeenns 1,702 | (72 O O N U AR (RN {7 O O S N . 10/30/2028 . |3.B PL ....
Foundation Risk Partners Corp 1st Lien DD Redempt ion 100.0000
..35041@-AV-7 [Term Ln Nt 12 11.409% 07/30/27 ..oovvvvvvvvnnnn | unnnns L 03/28/2024 . | eeeeiiiiiieeeeieeiieeeees | [ 936 |oerriiiiiinnns 936 |.oeeiennnnnnns 936 |..ocvvvnnnnnns e O O O R N [T 20 R R R R, 27 |. 07/30/2027 .|3.B PL ....
Foundation Risk Partners Corp 1st Lien DD
..35041@-AV-7 [Term Ln Nt 11 11.409% 07/30/27 ....covvvvvnnnns | unnnns . 01/09/2024 . | Tax Free Exchange ....... |oeeevoerirrivinnnns Jounnnnns 339,594 |[........... 339,594 |o.eennnnn. 339,59 |...eennnn. B O O N N A RN 339,594 |oovviiiiiiiiiiis e e e 1,188 |. 07/30/2027 . [3.B PL ....
Foundation Risk Partners Corp 1st Lien DD Redempt ion 100.0000
..35041@-AV-7 [Term Ln Nt 1 11.409% 10/30/28 .......ccvvvvuns | uunnnns L 03/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i e 4,916 [eeereenns 4,916 |t 4,916 |oeevennnnnns 3 O P R AN LR (R O O R 142 |. 10/30/2028 . |3.B PL ....
Foundation Consumer Brands Term Ln Nt 1 Redemption 100.0000
..350424-AC-6 [ 10.951% 02/12/27 .eovvvvnviiiiiiiiiiiiiiniiieeens | s . 02/29/2024 . | .. U R A 3,765 [oeiiriinns 3,765 |oeevennnnnns 3,656 |ieevunnnnnns 3,691 | e L2 PO F L2 PO FR 3,765 |oovviiiiiiiiees oo s 114 ). 02/12/2027 . |2.CPL ....
Foundation Consumer Brands Term Ln Nt 2 Redemption 100.0000
.. 350424-AC-6 [ 11.708% 02/12/27 ...evvvvvivrnniiiiiiinienieiinnnn | s L 02/29/2024 . | .eeeniiiiiieeeeiiiieeeees i e 4111 [ 4111 | 411 | 0 O PO R AN 0 1 O N A 66 |. 02/12/2027 .|2.C PL ....
Frontier Communications Refinancing Term Ln Redempt ion 100.0000
..35906E-AQ-3 [Nt 1 9.080% 10/08/27 .......eevvvvvvvinnnnnnnnns | uunnnns L 03/28/2024 . | .eveniiiiiiiieeeeeiiiineees i e 4,36 |oeeeiiennn 4,36 |...ooconnnnns 4,250 |..ooovennnnns 4,260 |eeeiiiiiiiiiinn e (CIC T P RN [C1C T PO RN L% 7 U R R R, 100 . 10/08/2027 . [4.B Z .....
GC Waves Holdings Inc 2023 Replacing Term Ln Redenption 100.0000
..36210%-AA-8 [Nt 1 11.327% 08/11/28 ...ccovvvvieiiiiiiieeees | s . 03/29/2024 . | .eeeniiiiiieeeeieieeeees i [ 194 [oiiiiiinnns 194 | 194 | P O O R AN o O N 6 |. 08/11/2028 .|3.B PL ....
GC Waves Holdings Inc Delayed Draw Term Ln Nt Redempt ion 100.0000
..36210%-AB-6 |1 11.329% 08/11/28 ...eevivviininiiiiiiiiniiniens | s L 03/29/2024 . | .eenniiiiiieeeiiineeeees i [ 3 [ [T [T R O ) RN O R AN 20 |. 08/11/2028 . |4.A Z .....
GC Waves Holdings Inc Delayed Draw Term Ln Nt
..36210%-AB-6 |5 11.423% 07/17/29 ..covvvvniiiiiiiiiiiiiiininens | s . 02/29/2024 . | Tax Free Exchange ....... |occoeerrriiivnninnns fooenenenns 82,589 |...coeeen. 82,589 |[.......eeenn 72511 O O R R AN 7T 1 R R R RN 1,443 |. 07/17/2029 . |4.A Z .....
GC Waves Holdings Inc Delayed Draw Term Ln Nt Redemption 100.0000
..36210*-AB-6 3 11.430% 07/17/29 ... P . 03/29/2024 .| .. .. . 07/17/2029 . |4.A Z .....
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GC Waves Holdings Inc Delayed Draw Term Ln Nt
..36210%-AB-6 |4 11.430% 07/17/29 ..ovvvvvviiiiiiiiiiiiiiiiinees | s . 02/29/2024 . | Tax Free Exchange ....... |occoeeririiiinninnns fooenennnns 20,322 | 20,322 |oceeeenne 20,322 | 20,322 [oooeiiiiiiiinns oo e [ [ [ 20,322 [ooeiiiiiiiiinnns oo e e 413 1. 07/17/2029 . |4.A Z .....
GS Seer Group Term Ln Nt 1 12.070% 04/29/30 Redemption 100.0000
. 362658-AA-0 [ .eeernneiiiii e | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 2,536 [oeeeiiiinnne 2,536 [..ooceennnns 2,536 [...occonnnnns X 0 S R R R R R 252 R R R RN 77 |. 04/29/2030 . |3.B PL ....
GS Seer Group Delayed Draw Term Ln Nt 1 Redenption 100.0000
..362656-AB-8 [ 12.080% 04/28/29 ......evvviiviiinniiiiiiiiiiineens | s . 03/29/2024 . | .eeeniiiiiieeeeieieeeees i e 468 .oeiiiiiiinnnns 468 |.....oovvnnnnnns 468 |....oovvnnnnnnns L O O O R N L O O AR 29 . 04/28/2029 . [3.B PL ....
Galway Insurance Hold Inc Term Ln Nt 1 Redemption 100.0000
..36457W-AD-3 [ 10.659% 09/29/28 ........evviviiiiniiiiiiiiiiiiieees | s L 03/28/2024 . | .eeeneieiiiiieeeiiiieeeees e e 17,444 |............ 17,444 ...l 17,444 ..ol O R R NN L2 O O R RN 472 |. 09/29/2028 . |3.B PL ....
Gerson Lehrman Group 1st Amend Incremental
..374237-A*-6 [ Term Ln 10.714% 12/12/27 oovvvvvvviiiiinneeees | nnnns . 03/28/2024 . | Tax Free Exchange .. . 12/12/2027 .|12.C Z .....
GovCI0 Buyer Com Term Ln Nt 1 Redempt ion 100.
.. 38362%-AA-0 [ 08/18/27 ...vvviiiiiiiiiiiiiiiieecceiieeeeciiin | s L 03/28/2024 . | .eeeneieiiiiieeeiiiieeeees e e 34,630 |o..eennnnnn. 34,630 |.......eeen. 34,630 |......ceennn B O O R F KV U R R R 309 |. 08/18/2027 . |4.APL ....
Groundworks LLC Delayed Draw Term Ln Nt 2
..399548-AC-6 [ 11.807% 03/14/29 ....evvvivviiniiiiiiiiiiiiieieeins | s . 01/17/2024 . | Tax Free Exchange ....... |occoeerrriiivininnns foeenennnns 59,488 |............ 59,488 |............ 59,488 |............ LIS O U R F 59,488 [..ooovvvveiiees oo [ s 2,253 |. 03/14/2029 . [4.C ........
Groundworks LLC Delayed Draw Term Ln Nt 4
..399548-AC-6 | 11.818% 03/14/29 .....vvviiiviiiiiiiiiiiiiiiiieeins | s . 02/19/2024 . | Tax Free Exchange ....... |oceeevvriiiiiininns Joinnnnnnns 7,13 [ 7,439 | 01 Y R N A N N RN P 1 U KPR ERRR R RN 23 . 03/14/2029 . [4.C ........
Groundworks LLC Delayed Draw Term Ln Nt 5
..399548-AC-6 [ 11.819% 03/14/29 ....cevvviiiiiiniiiiiiiiniiiieeees | s . 02/19/2024 . | Tax Free Exchange ....... |oevvvriiriiinnns Jonnnnnnns 4,589 [eeeiiiine 4,589 [............. T O O O R N L3Rt O O N RN 11 . 03/14/2029 . |4.C ........
Groundworks LLC Delayed Draw Term Ln Nt 3
..399548-AC-6 | 11.830% 03/14/29 .....evvviiiiiiniiiiiiiininiineees | s . 02/19/2024 . | Tax Free Exchange ....... |occoeeririiivnninnns fooennnnnns 30,934 |onnns 30,934 [........... 30,934 |............ FCLV R 7 R Y S R (R N LV e R R R R 529 |. 03/14/2029 . [4.C ........
Groundworks LLC Delayed Draw Term Ln Nt 6 Redemption 100.0000
..399548-AC-6 [ 11.832% 03/14/29 ...covvvvniiiiiiiiiiiiiiiiiiieees | s L 03/14/2024 . | eveneeiiiiieeeeeeiiiineees i e 9,178 [ooviiiinnnnns 9,178 |eereins [0V R FO R MR LI T O RN LI O (RN (TR /T O R N A 48 |. 03/14/2029 . |4.C ........
Groundworks LLC Term Ln Nt 2 11.827% Redemption 100.0000
..399548-AC-6 [03/14/30 ..evvvnniiiiiiiiiiiiiiiiieeeeeriieeen | s . 03/14/2024 . | eeveneeiiiiieeeeeinieeeees e [0 1,432,278 [l 1,432,278 |........ 1,432,278 |oveveen 1,329,959 [oeniiiiiiiiins oo oo [ [ [ 1,432,278 |.. . 03/14/2030 . |3.A PL ....
Groundworks .
..399548-AC-6 [03/14/30 .evvvvniiiiiiiiiiiiiiiiieeecriieeeen | s . 03/08/2024 . | Tax Free Exchange ....... |oceeviriiiiiinnns Jonnnennnns 4,971 oo 4,971 | R 7 O OO N S R RN LR 7 R N R RN 42 . 03/14/2030 . [3.A PL ....
Guidepoint Security Hold LLC Term Ln Nt 1 Redemption 100.0000
. 40179%-AA-9 [ 11.315% 10/02/29 ....oevvviiviiniiiiiiiiniiiieeees | s . 03/28/2024 . | .eeeeieiiiiiieeeeeiiiieeees i 2,824 [ 2,824 |............. 2,824 |......oeenen % . S R R R R R /2% 7. R R R AN 86 |. 10/02/2029 . |3.B PL ....
HAH Group Holding Incremental DD Term Ln Nt 1
.. 40467A-AH-2 [ 10.330% 10/29/27 ..ovvvnniiiiiiiiiiiiiiiiiiieeees | s . 03/28/2024 . | .eveniieiiiiieeeeeiiiieeees i e 3,788 0 [ 3,788 |.ieinnns 3,617 |ovverennnns ROt T O E IO T RN LU O (RN R R O RN AR 68 |. 10/29/2027 .|4.C FE ....
HP RSS Intermediate Inc 1st Lien Special Pur
..404938-AB-4 [DDTL Nt 2 10.309% 12/11/29 ...oovvervviiiinnns | nnnnns . 08/29/2024 . | .eeeniiiiiiieeeeeeeieeeees i el ST7 [ 577 fovvviiiiienns T/ R £/ O R N L O O ) A 16 |. 12/11/2029 . |2.CPL ....
Hanger Inc 1st Lien Term Ln Nt 1 11.572%
L A1043F-B*-9 [10/03/28 ...euviiiiiiiiiiiiiiii e | s . 08/29/2024 . | .eeeiiiiiiiieeeeeeiiieeeees i e 10,3400 [l 10,340 |ooeveennnnns 10,340 |oeevennnnnns (. O PO R ) NN O80T AN N AR 320 |. 10/03/2028 . |3.C PL ....
Hanger Inc 1st Lien DD Term Ln Nt 1 11.580%
..41043F-B@-7 |10/03/28 ... P R . 03/29/2024 . | .. . 10/03/2028 . |3.CPL ....
Harvey Tool Co LLC New Term Ln Nt 1 10.959%
CATBIG-AE-T [ 10/26/27 v | s . 03/28/2024 . | .eveeieeiiiiieeeeeiiiieeees i e 2,096 [ 2,056 |ieeeiennns 2,056 |eeeeennnnnns 20 O O R AN 25T I R R R RN 57 | 10/26/2027 .|3.A Z .....
Harvey Tool Co LLC 2021 Delayed Draw Term Ln
417818-AF-4 [Nt 3 11.059% 10/26/27 ..oevvvvvvviinniiiiiiiinnn | eennns . 03/28/2024 . | .eveniieiiiieeeeeeeeieeeees i e 3200 [ 320 [ooiiiiiiiins 320 |ooiiiiiiiins () O R N 72 R O RN 9 |[. 10/26/2027 . [3.A Z .....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1 Redemption 100.0000
..419028-AA-9 [ 11.209% 10/31/24 ..ovvvvniiiiiiiiiiiiiiiiniiieeees | s . 03/29/2024 . | .. FU R R 25,181 ... 25,181 [.oooiennens 24,675 |...covvnnnns T I R - R RO, -7 FO R < - RN RO R RN 708 |. 10/31/2024 . |3.A Z .....
Orion Group 2nd Amendment Term Ln Nt 1 Redempt ion 100.0000
.. 42327@-AA-4 [ 11.809% 03/19/27 ..evvvvviviiiiiiiiiiiiiiiiieeeeinn | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 2,543 | 2,543 [ooooiiiiinnns P I P17 R R L I O . L I O F T T O N Y AR 152 |. 03/19/2027 .|3.CPL ....
Orion Group 2nd Amendment DD Term Ln Nt 6
.. 42327@-AB-2 [ 11.573% 08/10/29 ...oevvvviiiiiiiiiiiiiiiniieeins | s . 03/28/2024 . | Tax Free Exchange ....... |oeeeeovrrriiiinnnns Jovunnnnns 100,463 |........... 101,723 |oeeennnnns (002 R AR RN /22 PO AN LZ250 FE (O[O JRICK T R FO R R NN 1,651 |. 08/10/2029 . |3.CPL ....
Orion Group 2nd Amendment DD Term Ln Nt 3
.. 42327@-AB-2 [ 11.807% 08/10/29 .....ccevvvnniiviiiiiieeciiinins | s . 03/28/2024 . | Tax Free Exchange ....... |oeeeeovrrriiiinnnns Jovunnnnns 623,055 |........... 623,055 |........... 623,085 |........... 6372 T R O ) R 623,055 [..oeeeivininnns [ s s 27,984 |. 08/10/2029 . |3.CPL ....
Orion Group 2nd Amendment DD Term Ln Nt 4
..423270-AB-2 [11.819% 08/10/29 ....coivvvvvvnnniiiiininniiiiiiinns | nnnens . 03/28/2024 . | Tax Free Exchange ....... |ocoveeriiiiiinnnns Jounnnnns 305,170 [........... 305,170 |...ceeeenns 305,170 J..evuennnns 305,170 ivvviiiiiiinns ovviiininiiiines Jovveiinnniiinins Jovvininniiiinins Joveiinniiiiinins foveenenenns 305,170 J.ovvvviniiiinn Jovvenniniiiiin oevvninninniinns Joeennnnnnns 19,680 |. 08/10/2029 . [3.CPL ....
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Orion Group 2nd Amendment DD Term Ln Nt 5
.. 42327@-AB-2 [ 11.824% 08/10/29 ...oevvvviiiiniiiiiiiiiiiiiecins | s . 03/28/2024 . | Tax Free Exchange ....... |occoeeririiiinninnns fooenennnns 56,514 |oeeennnnns 57,219 |ooviennnnns ES L0 R RN [ Y R U O AN [T L Y R R RN 1,185 |. 08/10/2029 . |3.C PL ....
Hills Distribution Inc TermLn Nt 1 11.323% Redenption 100.0000
L A2320D-AL-1 [ 11708729 ovveeiiiiiiieeicieienieeenn | s L 03/28/2024 .| .eveniiiiiiieeeeieiineees i e 2,288 oo 2,28 [oooiiiiiinnns 2,238 [ooiiiiinnnns < T S R R R R R 2,288 |eeiiiiiiiiiein v e e 65 |. 11/08/2029 . |4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln Redempt ion 100.0000
.. 42058#-AG-5 [Nt 1 10.929% 10/31/29 ...covvvnviiiiiiiiiiiiiinn | eennns L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 2,329 | 2,329 [ooiiiiiiinnns 2,328 |[oooiiinnnnns L R<(C I P NN /2 PO RN /2 PO R P 72 O (AR RN R 55 |[. 10/31/2029 . [4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln Redemption 100.0000
.. 42058#-AG-5 [Nt 6 10.930% 10/31/29 ....evvviiviniiiiiiiiinnn | nennns . 03/29/2024 . | .eeeniiiiiieeeeieieeeees i [ [T 674 |.oooiiinis (-7 I O (R R [T PO RN LT PO RN [ O O R . 10/31/2029 . |4.A Z .....
Hightoner Intermediate LLC Amendment #3 Term Redenption 100.0000
L A43118D-A*-1 [Ln Nt 1 10.924% 04/21/28 ..oovvveviviiininnes | ennnns L 02/28/2024 . | eeeeeeiiiiieeeeiiiiieeeees i e 2,205,238 |........ 2,205,238 |........ 2,094,976 |........ 2,110,866 |.eeenviiiiinnnn evnnnnnnd (e Y /0 R RS e/ R RN 2,205,238 [.oooeiiiiininnn [ s 82,704 |. 04/21/2028 . |3.C PL ....
IG Investments Holdings LLC Term Ln Nt 1
..449580-A%-3 [ 11.413% 09/22/28 ......ovvvvviiiiniiiiiiiiiiniinees | s . 01/31/2024 . | Tax Free Exchange ....... |oceeivrieiiiinnns Joviinennnns L T A 5,061 |iinns 4,950 |[...occovnnnns 4,976 |eveiiiiiiiiinn e LI PO AN L P RN LR O O O R 151 |. 09/22/2028 . |4.A PL ....
1G Investments Holdings LLC Term Ln Nt 3 Redenption 100.0000
..449580-A%-3 [ 11.430% 09/22/28 ......ovvvvvvviiiniiiiiiiiiiinnees | s L 08/29/2024 . | .eeeniiiiiieeeeeeiieeeees i e 5,051 [oeeiriinnns 5,061 |iinns LN T PO FORRRRR RN T PP F, VAT PP FP [0S I R K R RN 93 |[. 09/22/2028 . [4.A PL ....
IQNavigator Inc Term Ln Nt 1 10.826% Redempt ion 100.0000
. 44989%-AC-7 [05/02/29 ...eevvvnniiiiiiiiiiiieiiiii s | s L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 3,440 [oeeinne 3,440 |....oeeennnns 3,440 |...oceennnnnn .7 S R R R R R FC TV R R R RN 94 . 05/02/2029 . [5.A PL ....
Coherent Co Term Ln B Nt 1 8.080% 07/01/29 Redemption 100.0000
CABIT3I-AQ-T [ e | s L 03/28/2024 . | .eenneeeiiiiiieeeeiiieeeees e e 13,082 [..oeveeennns 13,082 |ovevennnnnns 13,050 |oveveennnnns LTS R F KLV R R, LV O F T2 Y N N AR 207 |. 07/01/2029 . [3.A FE ....
Coherent Co Term Ln B Nt 1 8.080% 07/01/29 Redemption 100.0000
CABIT3I-AQ-T [ e | s L 0173172024 | eeeeeeeiiieeeeeees i [ 9,690 [ 9,690 |.ieevunnnnns 9,666 |.....ounnnn. 9,668 |..cvviiiiiiiinn v -2 F -2 PO F [TV R R R RN 73 [. 07/01/2029 . |3.B FE ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 [Term Ln Nt 6 12.162% 12/28/28 ... P U . 03/26/2024 . | Tax Free Exchange .. . 12/28/2028 . |2.CPL ....
Infinity Home Services Holdco Delayed Draw Redempt ion 100.
..45676@-AA-4 [Term Ln Nt 1 12.180% 12/28/28 ........ccevvves | uunnnns . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ <10 T O [C10 T R (10 T R (610 O R N L0 ) AR 19 |. 12/28/2028 . |2.CPL ....
Infinity Home Services Holdco Term Ln Nt 1 Redempt ion 100.0000
.. 45676@-AB-2 [ 12.159% 12/28/28 .......oevviviiiiniiiiiiiiiiiinees | s L 08/29/2024 . | .eeeniiiiiieeeeieieeees i e 2,789 |eeiiiinns 2,789 | 2,789 | 0 £ O O R AN £ R KPR R RN 85 |. 12/28/2028 .|2.C PL ....
Inszone Mid LLC Term Ln Nt 1 11.080% Redenption 100.0000
L. 45836#-AC-5 [12/22/29 ...oovviniiiiiiiinis s . 03/28/2024 . | .. JUR R N AN (R (N ' A AR I A AR I 4 4 A AU IR AP (R RN AR L P44 O [P R AR 49 |[. 12/22/2029 . [4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 13
..45836#-AD-3 [ 11.076% 12/22/29 ......evvivviinniiiiiiinniiinnnes | s . 02/29/2024 . | Tax Free Exchange ....... |occoeeririiivnninnns fooenennnns 17,478 |.ooooeeeeees 17,653 |ooeveennnnns LA (T PO R R LI PO AN LI R LA 7£ T PO AR R RN 152 | 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 14
..45836#-AD-3 [ 11.077% 12/22/29 .... P ISR . 02/29/2024 . | Tax Free Exchange ....... 1 . 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delaye
..45836#-AD-3 [ 11.080% 12/22/29 ......evvvivvirniniiiiiiiiniinnnns | s . 01/31/2024 . | Tax Free Exchange ....... |occoeeriririvnninnns fooenennens 28,757 |oeerriienn 28,757 |ooeveinnnnns 28,757 |.ovvvenennns Y A R O R R R < T £ A N RO R RN 302 |. 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..45836#-AD-3 [ 11.830% 12/22/29 ....covvvniiiiiiiiiiiiiiiiiiieees | s . 03/28/2024 . | .eeeeiiiiiiiieeeeeeiieeeees i e 145 [oeiiiiiiinnnns 145 | 145 | LT O LI PO AN L S AN L O O N 5 | 12/22/2029 . [4.A 7 .....
Second Nature Inc Term Ln Nt 1 10.819% Redenption 100.0000
L 48278#-AA-8 [ 10/22/28 ..oevvniiiiiiiiiiiieiiiieieeen | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 3,928 [eeiiiinne 3,928 [.....coennns 3,928 [.....covnnnnn R 2 0 R N R R R R R 2 U R R R, 111 [ 10/22/2028 . [3.A PL ....
Second Nature Inc Term Ln Nt 2 11.31% Redenption 100.0000
L 48278#-AA-8 [ 10/22/28 ..oovvniiiiiiiiiieeiiiieiieeen | s . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ 883 [eiiiiiiiiinnns 883 | 883 |....covvinns O O R N 11T O O ) AR 28 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln C-1 Nt 1 10.819% Redenption 100.0000
L A8278#-AD-2 [10/22/29 ..oeevvviiiiiiiiiiiiiies | s L 03/28/2024 . | eeeeiiiiiieeeeieeiieeeees | [ 26 |oeeeniiiiinns 206 |oiiiiiiins 296 | 4L O R N AL R N O RN 8 | 10/22/2029 . |3.A PL ....
KSKI Holdings 2 Term Ln Nt 1 12.55% Redenption 100.0000
.. 48282#-AA-2 [06/30/28 ...euniiiiiiiiiiiiiiiiii e | s . 03/28/2024 . | .. . 06/30/2028 . |3.A PL ....
Kellermeyer Building Sves Initial Term Ln Nt
L 48773#-AA-8 |1 11.463% 11/07/26 ....ccevvveeieiiiiieeieiinn | s . 01/16/2024 . (1,91) |.oooeeennn (1,94) ...l (68151 N O O N N AR (R R°LC1 ) R AT RN RN (37) ). 11/07/2026 . |4.A PL ....
Kellermeyer Building Sves Initial Term Ln Nt
L 48773#-AA-8 |1 11.463% 11/07/26 ....coevvveeeiiiiiiieieeinn | s . 01/17/2024 . | Tax Free Exchange ....... |oceevevriiriinnnnns Jounnnnns 411,089 |........... 413,297 |........... 409,164 |.......... xR IRV 7{ VI R AN (VN R VN R FRRR Lt ) ) M 10,460 |. 11/07/2026 . [4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term Redenption 100.0000

..48773#-AB-6 |Ln #4 Nt 2 11.070% 11/07/26 ...cvvvveeeiiinns | eeeenen L 01/16/2024 [ .eveeeeeeeeiiiieeeeiieees o e, 777 foeeennnn A777) foveeennnne A772) )i [ ] O O P ST OO [FTPPPPIPPPPPP FITTTTPPPPR: (G O P [P PP PPN FOTTPPPPPIoN (34)[. 11/07/2026 . |4.A PL ....
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Kellermeyer Building Svcs Delayed Draw Term
L A8773#-AB-6 [Ln #4 Nt 2 11.070% 11/07/26 eoovvrevrvnvnns [ ceeenes . 01/17/2024 .| Tax Free Exchange ....... |oeeerererieniens foeveennn 379,883 |vreennn 381,206 |ooovvenne 379,228 |oooevenns 379,871 |ovveiiniinies e L7 RSP R L7 FUSRURRR RO 379,883 |vevviviiiiies forreniniinine oo e 9,319 |. 11/07/2026 . |4.A PL ...
Kel lermeyer Building Svcs Delayed Draw Term Redenption 100.0000
L A8773#-AB-6 [Ln Nt 1 11.320% 11/07/26 .ovevereeiriiens [ e L 01/16/2024 . [ veevveieeeieeeieeieieenne [oevieinieenieene [oerieeniens (431) |oevieinne (€D SR (427) |- (431) [veeeeerrnnnne [ e s s e (431) oo oo s i (8)|. 11/07/2026 . [4.A PL ...
Kellermeyer Building Svcs Delayed Draw Term
L A8773#-AB-6 [Ln Nt 1 11.320% 11/07/26 .ovevenveeiieiins [ e . 01/17/2024 . | Tax Free EXchange ....... |ovecverererieniens foeveniens 90,446 .oereennne 90,929 |ovovennee. N 90,442 |vveiiiniinies e S U A Z/ 3 T R LT3 RN RUNURURURURN RUIURIRUUR DTSRI 2,273 |. 11/07/2026 . |4.A PL ...
Kel lermeyer Building Sves Term Ln #4 Nt 1 Redenption 100.0000
LABTT3E-AD-2 [ 11.070% 11/07/26 .eveveiieeeiiniininnisenienes | e L 01/16/2024 . | voevveeineeeisieiieeeiieeeie [orerieesieeneens [ (1,808) [.vveennnee (1,808) |-vveunnne (1,772) | (1,808) |+vvvererninnins Jorerrererenies forvrenieniinine oo e s (1,808) |-vevveveverees forreneniinine oo e (34)|. 11/07/2026 . [4.A PL ...
Kellermeyer Building Svcs Term Ln #4 Nt 1
LABTT3H-AD-2 [ 11.070% 11/07/26 .o [ e . 01/17/2024 .| Tax Free Exchange ....... |oveeerererieniens foeveenns 382,196 |everenne 386,972 [ooevrennne. 379,232 [ovrennne. 382,149 |ovovvvviiiiine [ v SR v TR R 382,196 |ovevvevviiiies forreniniinine oo e 9,460 |. 11/07/2026 . |4.B PL ...
En Engineering LLC (Kene Acq) Term Ln Nt 1 Redenption 100.0000
. 48881#-AB-5 [9.550% 08/10/26 ....cververveeeieeerierierienies | ceeees . 02/08/2024 . | e e [ 807,604 |..ueceune 807,604 |.......... 791,451 | 800,247 |evvvvneinnnins e 7,356 |oeerenininies e 7,356 |oveinnnenies e 807,604 |-vevevrerine Joereniiniinies Jorereneienes foerenenen 8,966 |. 08/10/2026 . [3.B PL ...
En Engineering LLC (Kene Acq) Delayed Draw Redenption 100.0000
..48881#-AC-3 [Term Ln Nt 1 9.550% 08/10/26 ....oevvvvrevnens [ couenes . 02/08/2024 . | e o [ 135,087 fooverene. 135,087 |vreeenne 133,751 |ovrerenne 134,453 | [ (750 FUURRRR U (750 FUURRR RO 135,087 [oveveveeiene Joreieninninis forereneienes o 1,500 |. 08/10/2026 . [3.B PL ....
Kings Buyer LLC 2nd Amendment Term Ln Nt 1 Redenption 100.0000
. 49579*-AA-6 [ 11.809% 10/29/27 ..ovvenveneiiiieiiieieieien [ e L 03/20/2024 . | e e o 3,561 |vrerreene 3,561 [oveeereeenne 3,561 |ouveeeene 3,561 |ouveeiriniinies Jorerenenenes foeveenieninine oo e s 3,561 |oveeeieiiies foerenienienins oo e 108 |. 10/29/2027 . |3.B PL ...
Redemption 100.0000
..51206#-AA-9 [AI Fire Term Ln Nt 1 11.475% 03/22/27 ..o | cceeeee L 03/28/2024 . | e e o 2,208 |oerrreene 2,208 |overreeenne 2,164 v 2,180 |ovviiiiinies e ;N SRR R ;N SR SN 2,208 oveveeririeies foeeenenienine oo e, 62 |. 03/22/2027 . |3.CPL ....
Al Fire Delayed Draw Term Ln Nt 1 10.914%
L51206#-AB=7 [03/22/27 ..ovvreiieiiiiiiiieineeeeeeeenen | e L 03/20/2024 . | ceeiieeeeeeeeeeees e o 288 [ 288 [ A5 | 2120 FUURURR ORI 2 [ e 2 [ s 28 e Joereeninins o 7 | 0372272027 . [3.CPL ...
Al Fire Delayed Draw Term Ln Nt 4 11.403%
.51206#-AB=7 [03/22/27 ..o | e . 03/29/2024 . | .. . 03/22/2027 . |3.CPL ....
Al Fire Delayed Draw Term Ln Nt 5 11.486%
L51206#-AB=7 [03/22/27 ..o | e L 03/20/2024 . | e e oo 129 129 129 [ R T AR ARSI RUTURURURURE RRPRURUTUR STURURPRUR TP L2 T PSR FONVRURURUR RTURUURPR PSR 4 | 03/22/2027 .|3.CPL ....
Al Fire Delayed Draw Term Ln Nt 2 11.542%
.51206#-AB=7 [08/22/27 ..o | e L 03/20/2024 . | e e oo 283 o283 e 3 B FR 3 1 FURRR I 2 [ e 2 [ s 283 e Joeeeenenienine oo e 7 | 0372272027 . [3.CPL ...
Al Fire Delayed Draw Term Ln Nt 3 11.736% Redenption 100.0000
L51206#-AB=7 [03/22/27 ..o | e . 03/28/2024 .| .. JE PSR R 239 e 289 [erriiiiiens 287 e P2 : 1 FUURURR RPN LI PR R LI P 239 |oveeeieieies Jeereneninine oo e 7 | 0372272027 . [3.CPL ...
Unleashed Brands LLC Term Ln Nt 1 12.809% Redenption 100.0000
L5273T0-AA-T [12/27/27 i [ e L 03/28/2024 . | e e o X 5,58 [oiiiinns [:5 7 5,538 [ovoerrninine froreriiiin [ i s e 5,534 [oeoeiriiiiin [ s i 194 | 12/27/2027 . [3.A PL ...
Lido Advisors LLC Incremental DD Term Ln Nt 1 Redenption 100.0000
.531734-AD-8 [ 11.471% 06/15/27 .evvveeeeniieieniinienienines | ceeees L 03/28/2024 . | e e o L7 FU L7 AR L7 504 [ovevreinininns [ e s s e, 54 |ovevivieiiies Joereenieninins oo e 24 . 06/15/2027 . [2.C PL ...
Lido Advisors LLC Incremental DD Term Ln Nt 3 Redenption 100.0000
..531734-AD-8 [ 11.469% 06/11/29 ..ovvenveviiiieieireiiesienies | ceeees L 03/20/2024 . | e [ o A PR T e A TR TT o oo s s s e 7T Joeeeveienies o oo 2 |.06/11/2029 . [2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 4 Redenption 100.0000
..53173#-AD-8 [ 11.480% 06/11/29 ...evvvveineiniineiniesiencnes | ceeees L 03/20/2024 . | cevieiieeeeeeeeeeees e o 285 e 285 [ 285 e 252 foverrinnnine [ e s s e 285 |oeeereieieies foereenieniiins oo e 11 | 06/11/2029 . |2.C PL ....
Lifestyles US Holdco Inc Term Ln Nt 2 Redenmpt ion 100.0000
.. 53209%-AA-2 [ 12.05%% 11/30/28 ..evvvvieereiniininniiniininens | e L 03/28/2024 . | e e o 3,718 [oiiiiis KT AL: I 3,718 | 3,718 |ovririninies Jorereneieies Joeveenieninine oo e s E AT I PSRRI FUSURURURVR RUUURORUR TR 112 | 11/30/2028 . [3.A PL ...
Lightbean Bidco Term Ln Nt 1 11.523% Redenmpt ion 100.0000
.. 53280#-AA-5 [05/0B/30 ...vvuveeereeriiniirieniesiese s | e L 01/02/2024 . | oo e oo 3,133 v 3,133 [ KIRE T 3,133 [ [ e s s e 3,133 | foevenenieniens oo e, . 05/06/2030 . [4.A Z .....
Lightbean Bidco Delayed Draw Term Ln Nt 1 Redenption 100.0000
..532304-AB-3 | 11.550% 05/04/29 .....oevvrveveverireereninieninien [ e L 01/02/2024 . | e . 05/04/2029 . [4.A Z .....
MB2 Dental Solutions LLC Tranche 3 OD Term Ln Redenption 100.0000
..553404-AG-4 [Nt 1 11.40%% 11/25/28 ..ovevveeeriieeiienienne | e L 02/13/2024 . | e e [ 1,484,417 |........ 1,484,417 |........ 1,481,000 [........ 1,481,314 |oviviiiinies e 3,103 |oviiiiiinies o 3,103 |oviiiiiiiies e 1,888,117 | Jorriiininis e [ 21,717 |. 11/25/2028 . |3.A PL ...
MBS Services ist Lien TermLn Nt 1 10.817% Redenption 100.0000
553025 -AA-8 [02/26/26 ....e.veuviiiiiieieeeee e | e L 03/28/2024 . | e e o 9,772 |vevrnnen 9,772 |ovevrvaenne 9,585 [vvvreeenne 9,693 [ovovvviriniins foerieriiiies [T PR LT PR N 9,772 oveveieienies foereninienine oo e 281 |. 02/26/202% . [4.CPL ....
Margaritaville Holdings LLC Dalayed Draw Term Redenption 100.0000
..566580-Ad-4 [Ln Nt 1 10.075% 06/17/27 . . 03/28/2024 . | .. . T14 714 714 ... AT T4 . 06/17/2027 . |4.BPL ....
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Mather Group LLC Term Ln Nt 1 11.059% Redemption 100.0000
L576718-AA-2 [03/31/28 ovvveiiiiiiiiiiieciiecieeen | s L 03/28/2024 . | .eveniiiiiiieeeeeieiineees i [ 6,265 [coeeienne 6,265 |.eeeinnnnnns 6,265 |.eevennnnnns O O R AN 6,265 |.oooivinininen [ s 179 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 2 Redemption 100.0000
L.57671#-AB-0 [ 11.059% 03/31/28 ...ovvvvniiiviiiiiiiiiiiiiiiieeees | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 1,641 [nins 1,541 | 1,541 | R O N U R (RN <3 ) ) R F N 46 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 4 Redemption 100.0000
L.57671#-AB-0 [ 11.063% 03/31/28 ...evvviiiiiiiiiiiiiiiiiiieeeeins | s . 03/29/2024 . | .. Y AN YT P £ T PP AT PO £ O O R RN AT [ R R RN 2 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 3 Redemption 100.0000
L.57671#-AB-0 [ 11.070% 03/31/28 ....evivvirinniiiiiiniieeieiiinnn | s . 03/29/2024 . | .eeeniiiiiieeeeiiieneees i [ L L 45 | A5 | L O U R F N L L R R R R, 12 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 6 Redemption 100.0000
L.57671#-AB-0 [ 11.074% 03/31/28 ..eevvvviiiiiiiiiiiiiiiiiieeeeins | s . 03/29/2024 . | .eeeniiiiiieeeeiiieneees i [ 385 | 385 | 385 | 1 O R N L1 R R R R, 11 |. 03/31/2028 . |3.A PL ....
Medical Device Inc Term Ln Nt 1 13.073% Redemption 100.0000
L.58474%-AA-3 [ 07/11/29 evvviiiiiiiiiiiiiiiiiencceiieeeen | s L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 9,722 |oeeiiiiinne 9,722 |ooeiiiiinnnns 9,503 |[.....covvnnnn () L O RN {02 T R R {01 T R FRRR 9,722 |oovvviiiiniiie o s 295 (. 07/11/2029 . (4B Z .....
Monica Hids Inc aka Wilshire Term Ln Nt 1 Redenption 100.0000
..609378-AA-8 [ 11.559% 01/07/28 ..oevvvvviiiiniiiiiiiiiiiieieeinn | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 4,861 |[.ooceennnnns 4,861 |.oeeennnnn 4,691 | L3 ;1T FO F 15 [ s L LT O RN L% -1 O O N AR 143 |. 01/07/2028 . |2.CPL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redempt ion 100.0000
..61559#-AA-1 [ 11.343% 08/04/28 .....ovvvvivviiniiiiiiiiniiiiennns | s L 08/29/2024 . | .eeeniiiiiiieeeeeiiieeeees i e 5,711 [oiiinniins 5711 | 5711 | £/ O O R AN LT3 1 O O RN AR 164 |. 08/04/2028 . |2.CPL ....
Mr Greens Intermediate Term Ln Nt 1 11.676% Redenption 100.0000
..624828-AA-3 [05/01/29 ..eevvvriiiiiiiiiiiiiiiiieeceiieeeen | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 2,547 oo 2,547 |oooiiiiinnnns 2,547 |ooeiiiinnnnns 2 S R R O R R /2. R R R RN 80 |. 05/01/2029 . |3.B PL ....
..62931%-AA-2 [Topix Pharma Term Ln Nt 1 10.321% 11/02/26 |....... . 03/29/2024 . .2,244 .. . 11/02/2026 . |3.B PL ....
Topix Pharma Delayed Draw Term Ln Nt 1
..62031%-AC-8 [10.422% 11/02/26 ...ovvvvnivviiniiiiiiiiiniiieeees | s L 03/28/2024 . | .evenieiiiiieeeeeiiieeeees i e T8 [ TA8 [ TA2 TS s [ L R AN L ) PN 2T R O R AU 22 . 11/02/2026 . [3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1
..62031%-AE-4 [10.422% 11/02/26 ...ovvvvniiviiniiiiiiiiniiiieeees | s L 08/29/2024 . | eeennieiiiieeeiinieeees i [ 562 o862 [ 862 |80 [ [ e e e [ £S1 7/ R R R R, 17 |. 11/02/2026 . |3.B PL ....
Nelipak Holding Co First Lien Term Ln Nt 1
..64027%-AA-3 [9.713% 07/02/26 ...ovvvvviviiinniiiniiiniiinieiiinn | s . 03/26/2024 . | .. . 07/02/2026 . |3.A PL ....
Nelipak Holding Co Incremental Term Ln Nt 1
..64027*-AB-1 [9.713% 07/02/26 ..ovvvviviiiniiiiiiiiniinieeiinn | s . 03/26/2024 . . 07/02/2026 . |3.A PL ....
Nor th Amer Science Assoc Inc Delayed Draw New
..65685%-AC-9 [Term Ln Nt 1 11.052% 09/15/27 .....ovvvvvvinnnn | uunnnns L 08/29/2024 . | eeennieiiiieeeeiieieeeees i [ 357 o307 [ 887 357 [ e e e e [ FC T/ R N R R, 10 |. 09/15/2027 . |2.CPL ....
North Amer Science Assoc Inc New Term Ln Nt 1
..65716@-AA-4 [ 10.979% 09/15/27 .oovvvvniiiiiiniiiiiiiiniiiineees | s . 03/29/2024 . |Various ........cceeevvevenn Jevvnnneneeinnnnnns foveenenennn6,027 foiiiiinnn 8,027 [ 5,907 i 5817 [ [ - VI Y R - VI PO RN (-7 O O N AR 162 |. 09/15/2027 . |2.CPL ....
Fairway Lawns LLC Term Ln Nt 1 11.309%
..65959#-AA-8 [05/17/28 ...evvviiiiiiiiiiiiiiiiiiiniecciiieeeinn | s L 08/29/2024 . | .eeeniiiiiiieeeeiiiieeeees i e 834 [ B34 [ 815 B8 [ [ )T O R T O (G R Y R R, 19 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 1
..65959#-AB-6 [ 11.309% 05/17/28 ...oevvvviiiiiiiiiiiiiiiiiiiieeins | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i el STT e BT [l BB0 562 [ [ LT PO AN LT PR FR N L O N A 17 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 2
..65959#-AB-6 [ 11.315% 05/17/28 ...eevvvviiiiiiiiiiiiiiiiiiieiinn | s . 03/29/2024 . | .. . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..65959#-AB-6 | 11.808% 05/17/28 ......cevvvviviiiiiiiieeiiiinins | s L 08/29/2024 . | eeeeniiiiieeeeieneeees i e 1720 172 T2 172 [ [ e e e [ L1772 O O N AR 5 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 6
..65959#-AB-6 | 11.812% 05/17/28 ....ovvvvvvnniiiiiiniieiiiiiinnn | s L 08/29/2024 . | .eennieiiiieeeeieieneees i 82 82 82 [ B2 [ [ e e e e 7 O O RN 2 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 5 Redenption 100.0000
..65959#-AB-6 | 11.822% 05/17/28 ....evvvvvvviniiiiiiiiiiiieieeinn | s . 03/29/2024 . | .. U Y AN 49 N LT R O L7 L7 O (S R R R L2 R Y R R, 14 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 2 Redenption 100.0000
..65959#-AC-4 [ 11.309% 05/17/28 ...evvvviiiiiiiiiiiiiiiiiieieeins | s . 03/28/2024 . | eeeeiiiiiiiieeeeeeiieeeees i [ 100 [ooievieeinns 100 [oeeiiiiinnnnns 100 [ooeeeiiiiinnnnns L O (S R S R (0 O N R 3 |. 05/17/2028 . |3.B PL ....
Project North Star Term Ln Nt 1 11.273% Redenption 100.0000

..662550-AD-8 106/03/29 .....eeiiiiiiiiiiiiiiiiiiiis [ . 03/29/2024 . f..eviiiiiiiiiiiiieiiiiiees [ o 3,438 |.ooinn. 3,438 |..oooorrnn. 3,408 |........o.. 3412 oo o 2 | e 26 oo e 3,438 oo o e e 97 |. 05/03/2029 . [4.CZ .....
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Nor thwinds Holding Co Term Ln Nt 1 11.706% Redemption 100.0000
..66847@-AA-4 [05/01/29 ..eevvvniiiiiiiiiiiiiiiiiieecciieeeen | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i [ 2,029 [eeiiiinns 2,029 [..oocoennnns 2,029 |[...cocennnnns 272 N S R R R R R 22074 R N R RN 63 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1 Redemption 100.0000
..66847@-AB-2 [Nt 1 12.051% 05/01/29 .....vvvvivvnnniniiiiinnnn | nnnnns . 03/29/2024 . | .eeeniiiiiieeeeeieieeeees i [ 349 e R O Y 1 S (S R S R B R Y R R, 12 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1 Redemption 100.0000
..66847@-AB-2 [Nt 5 12.056% 05/01/29 ....ovvvnviviiinnniiiiiiinn | nnnnns . 03/29/2024 . | .. U Y AN 541 i 541 | 541 | £ O O R N £ R Y R R, 17 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1 Redemption 100.0000
..66847@-AB-2 [Nt 3 12.081% 05/01/29 ....eovvvvivinnniiiiiiinnnn | nnnnns . 03/29/2024 . | .eeeniiiiiieeeeiiieneees i [ 205 | 205 | 205 | (0 O R N VLT R N N RN 6 |. 05/01/2029 .|3.B PL ....
Novipax Buyer 1st Amendment Term Ln Nt 1 Redemption 100.0000
. 67008*-AB-7 [12.179% 12/01/26 ...ovvvviiiiiiiiiiiiiiiiiieeeeinn | s L 03/20/2024 . | .eeenieiiiieeeeienieeeees i e 41,103 ... 41,103 |....ooeeeens 41,103 |..ooeenenens L 0 O O R F 3 0 R RN 924 |. 12/01/2026 . [2.C PL ....
0il Changer Inc Term Ln Nt 1 12.221% Redemption 100.0000
L.B77788-AA-5 [02/08/27 ..evvviiiiiiiiiiiiiiiiiiininicininneeeinn | s L 03/28/2024 . | .eveniiiiiiiiieeeeiiiineees i e 2,661 [.ooccennnnns 2,661 |.oeenns 2,608 |...cuunnnnns P R R KL R L R F 211 O O N A 98 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 4 Redenption 100.0000
..B677788-AB-3 [12.158% 02/08/27 ...evvvvvviivniiiiiiiiiiiieneeins | s . 03/29/2024 . | .eeeniiiiiieeeeieieeeees i e L T LT PO L7 I L7/ S (S R R R L R R R R, 18 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 5 Redenption 100.0000
L.B77788-AB-3 [ 12.177% 02/08/27 ...evvvvvvnnnnieiiinniieieiinnnn | s . 03/28/2024 . | .eeeeiiiiiiiieeeeeeiieeeees i e LYK T F LYK T R LYK T R 4 O R N LYK U R R R, 18 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 7 Redenption 100.0000
..B677788-AB-3 [12.215% 02/08/27 ....evvvnvvviiinnniiiiiinniinnens | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 1,136 | 1,136 |oeveeenns 1,125 | L1 PO AN Mo [ Mo s LI T R R R 41 ). 02/08/2027 . |5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 6
..B677788-AB-3 [12.219% 02/08/27 ....evvvniiiviinnniiiiiinininenes | s . 02/20/2024 . | Tax Free Exchange ....... |occoeeririiivnninnns fooennnnnns 72,490 |oeeennnnn. 72,490 |.....ooennns 72,490 |....oovennns 7.5 VI R R R R R R LV R R R RN 2,421 |. 02/08/2027 . [5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 3 Redemption 100.0000
..B677788-AC-1 [12.073% 02/08/27 ..evvvrvvviiiniiiiiiiiniiieieeinn | s L 03/28/2024 . | eeeeieeiiiieeeeeiinieeees i e LT A PO [ [ O O O R RN L O O RN 5 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 5 Redempt ion 100.0000
..B677788-AC-1 [12.076% 02/08/27 ....vvvvvvnnnniiiiinnneeieiinnnn | s L 03/28/2024 . | eeeeiiiiiieeeeieeiieeeees | [ 895 |viiiiiiiinns 895 | 895 | 1 O R N 1S R R R R, 36 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 1 Redempt ion 100.0000
L.B77788-AC-1 [12.175% 02/08/27 .evvvriiviiiniiiiiiiiiiiieeeeinn | s . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ L L I R L T PR LR R L S S S R (R R, L1 P AR AR AR 4 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 7 Redempt ion 100.0000
L.B77788-AC-1 [12.176% 02/08/27 ...evvvvvvrrnniiiiiiiniieieiinnnn | s L 03/28/2024 . | eeennieeiiiieeeeeieieeees i e Lo 9 oot [ L O R N L O O RN 5 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 2 Redemption 100.0000
..B677788-AC-1 [12.180% 02/08/27 ....vvvvvvrnnniiiiiiiniieieiiinnn | s . 03/29/2024 . | .eeeniiiiiieeeeeieieeeees i [ 466 [.ooiiiiiinnnnns 466 |.....oovnnnnnnns 464 | LT R F /2 PO RN /2 PO RN T O O AR 19 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 4 Redemption 100.0000
L.B77788-AC-1 [12.221% 02/08/27 ...ovvvvnviiiiiniiiiiiiiiniiinenes | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 1,128 [ooeiiiiinnnns 1,128 | I O L O R, /2 PR RN [/ PP F LT PR FORP R RN 41 ). 02/08/2027 .|5.B GI ....
Partstown 1st Lien Term Ln Nt 1 11.809% Redemption 100.0000
..693048-AF-4 [11/01/28 ...ooviiiiiiiiiiiiiiiieeecceiieecciiin | s L 03/28/2024 .| .eveniiiiiiiiieeeeeiiiineees i e 2,814 [ 2,814 |l 2,764 |ooeernnnnnnns 2,769 |oeveieiiiiiiinn v T O O, L R F P2 2 L R R R AN 90 |. 11/01/2028 .|3.C PL ....
Pye Barker Company 1st Lien DD Term Ln Nt 1 Redemption 100.0000
..694288-AA-5 [ 10.993% 11/26/27 ..oovvvvnviiiiiniiiiiiiiniiiienees | s L 03/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i e 7,558 |oeeiiiiinns 7,558 |oiiiiiinns 7,518 | A PPN £ I R R, [ PO F /% U RPN R R 214 |. 11/26/2027 . |4.B PL ....
PCIA SPV-3 LLC Term Ln Nt 1 11.556% 08/01/29
LBA3BEAA-T [ oo | . 03/28/2024 . | .. .2,249 .. . 08/01/2029 . |2.CPL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 1
..69438#-AB-9 [ 11.559% 08/01/29 ....eevvnviiviinniiiiiiiniiiinines | s L 03/28/2024 . | eevnneiiiiiieeeeeeiiiieeeees i e 3000 8000 [ 300 e300 [ [ e e e [ 0 O O A 11 . 08/01/2029 . |2.C PL ....
Wesco Group Term Ln B-1 Nt 1 11.079%
..69575E-AG-4 [10/06/28 .......cevvvuiiiiiiiiiiieiiiiiieeeeeiiin | s L 08/29/2024 . | .eeenieiiiiieeeeeiiiiieeeees i 307500 3,750 [ 30638 | 3,654 [ 96 [ e L R F 3,750 [ooeviiiiiiinens oo s e 108 . 10/06/2028 . [4.A Z .....
Pathstone Family Office LLC Term Ln Nt 3 Redenption 100.0000
..70323%-AB-9 [9.100% 05/15/29 ....cevvviiiiiiniiiiiiiiiiinieeees | s . 01/02/2024 . | .. U Y AN 966 [..ooiiiiiinnnnns 966 |.....oovvnnnnn 966 |....covvnnnnnnns L O O R N LT O O R . 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC Term Ln Nt 1 Redenption 100.0000
.. 70323J-AD-3 [ 12.175% 05/15/29 ..ovvvveniiiiiiiiiiiiciiiiiieees | s L 01/02/2024 . | eeveneeiiiiiieeeeeiiiineees i e 2,859 [eiiiiinns 2,859 [.....oeeenns 2,859 [...oocennnnns . 151 S R R R R R 51 O RN 1 |. 05/15/2029 . [3.A PL ....
Patriot Growth Insurance Svcs Term Ln Nt 1 Redemption 100.0000
.. 70344E-AD-9 [10.969% 10/16/28 .......cevvvvnnniiiiinnnniiniinnnn | unnens . 03/28/2024 .| .ueeiiiiiiiiieieieiiiiineees | e 3,495 | 3,495 [....iieeenns 3,495 [...oiiiennnns 3,495 [ fooiiiiis s L i o R T S T T T 97 |. 10/16/2028 . |4.A PL ....
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Pegasus Global Enterprise Hlds Incremental Redemption 100.0000
..705598-AE-6 [Term Ln Nt 1 11.209% 05/29/25 ........evcvvvees | unnnnns L 03/28/2024 . | .eveniiiiiiiieeeeeiiiineees i e 2,254 | T N 2,164 |oeeennnnnns 2 R R 7 R FO k<7 FO R F P T O R R 63 |. 05/29/2025 . |3.A PL ....
Pegasus Global Enterprise Hlds 2nd Amendment Redemption 100.0000
..705598-AF-3 |[Incre DD TL Nt 1 11.059% 05/29/25 ............ | .eenens L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 1,06 |oeeeennnnnns 1,046 |ooeveennnnnns 1,046 |ooeeennnnnnns I O N N AR (RN L O Y R 29 . 05/29/2025 . [3.A PL ....
PerkinElmer US LLC Term Ln Nt 1 12.077% Redenption 100.0000
L T1404#-AA-T [ 03/13/29 v s . 03/28/2024 . | .. O R N 3,718 [ooeiiiinnnnns 3,718 | 3,718 | O O ) AN LT T O O N AR 120 |. 03/13/2029 . |3.A PL ....
Redemption 100.0000
..71579%-AE-2 [Pestco LLC Term Ln A Nt 1 11.313% 02/17/28 |....... L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 2,974 oo 2,974 |oooooiiinnnns PR T 2 7 S R R R R R 2,974 |oviiiiiiiiiis i v v 95 [. 02/17/2028 . [3.B PL ....
Petroleum Servce Group LLC Delayed Draw Term Redempt ion 100.0000
L.71667%-AA-3 [Ln Nt 1 10.570% 07/23/25 .....evvvvvvvnneinees | nnnnns . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ 148 | 148 | L LY R 2T T AR LI PO AN L S AN LT O N N AR 2 |. 07/23/2025 . |3.B PL ....
Petroleun Servce Group LLC Term Ln Nt 1 Redempt ion 100.0000
. 71667*-AB-1 [ 10.816% 07/23/25 ....evvvvvviiniiiiiiiiiiiieieeins | s L 08/29/2024 . | .eeeniiiiiieeeeiiieeeees i e 7,440 |oeeeenne 7,440 | 7,20 | %% N PO F 1 O O, L1 R F ALV U RSP R R 211 |. 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC New DD Tern Ln Nt Redenption 100.0000
L T1667%-AD-7 |5 11.301% 07/23/25 ..oovvveiiiiiiieiiiiiiiiies | s L 01/03/2024 . | eevnneiiiiiiieeeeeiiiiieeeees i e 2K 513 [ 513 | £ O O R N (1K U R R RN . 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 [ 1 11.315% 07/23/25 ..ovvvveiiiiiiiiiiiiiiiiins | s . 03/29/2024 . |Various ........cceeeevevnnn foevvnnnnneninninns foveenneeennn 1080 [ 103 o108 |t 103 [ e e e e [ < O N R 2 |. 07/23/2025 .|5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |3 11.464% 07/23/25 .oovvvviiiiiiiiiiiiciciiis | s . 03/29/2024 . | .. . 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |6 11.475% 07/23/25 ..oovvveiiiiiiiiiiiiiiiniies | s L 08/29/2024 . | .eenniiiiiiieeeeeieieeeees i e 1090 [ 109 109 | 109 [ [ e e e [ L O N R 2 |. 07/23/2025 .|5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |4 11.481% 07/23/25 ..oovvveiiiiiiiiiiiiiciinies | s . 08/29/2024 . | .eenniiiiiiieieeieiineees i o880 B5 [ B8 [ 8D [ [ e [ [ e (61 O R RN 1. 07/23/2025 . [5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |2 11.580% 07/23/25 ..oovvveeiiiiiiiiiiiiiiniies | s L 01/02/2024 . | eeeeneeeiiiiieeeeeiiiieeeees i e [C15 T O 663 |.....oovnnnns 663 |....covvnnnnnns L1 O R N (G155 O O R . 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC New Term Ln Nt 1
L T1667%-AE-5 [ 11.334% 07/23/25 ...oovvvviniiiiiiiiiieieiiiiiies | s . 01/03/2024 . |Various ........cceeeevrevee Joevvnnnnneennnnnns Jovvennennnns 1,824 [oooooeniins 1,824 | 1,824 | R O O N N AR (RN R O O R . 07/23/2025 . |5.B GI ....
Petrus Buyer Inc Term Ln Nt 1 11.584% Redenption 100.0000
L T1684#-AA-8 [ 10/17/29 evvveiiiiiiiiiiiiiiiiiencciiieeeinn | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeees i e 6,300 [.ooiiiinnnns 6,300 |..ceeunnnnns 6,300 |eevunnnnnns L O PO R AN [CI 00 I O Y R AR 198 |. 10/17/2029 .|3.B PL ....
Wood Mackenzie Term Ln Nt 1 12.063% 02/01/30 Redemption 100.0000
.. 727068-AA-2 | ... [ U . 02/09/2024 . | .evenieiiiiiiieeeeeiniieeeees i [0n.. 22,974,537 (....... 22,974,537 |.......22,285,301 |.......22,363,794 |.ccooiiiiiiinns o 610,743 |oiiiiiiiiiies [ 610,743 [ [t 22,974,537 |ooveeiiiiiiinns o e e 1,242,228 |. 02/01/2030 . |4.A PL ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance
.. T2753R-AD-0 [Term Ln Nt~ 9.330% 12/15/25 .....ccovvvnnvrininn | unnnns . 08/29/2024 . | eeeeniiiiiiieeeeiiiieeeees e el 1131 L1131 01,086 | 1108 [ o8 [ 8 [ e T3 [ o o [ 45 . 12/15/2025 . [5.A FE ....
Blade Holdings Inc Term Ln Nt 1 11.430%
L T4016%-AA-5 [ 08/31/27 evvveiiiiiiiiiiiiiiiiiiiinncvinieeeenn | s . 03/28/2024 . |Various ........cceeeeveenns Joevvnninnnenevnnnnns foveennnnnn2,599 [ 2,599 i 2,628 | 2,550 [ 50 [ 80 e e P O R R 99 |. 08/31/2027 . [4.CPL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1
.. 74016%-AB-3 [ 11.430% 08/31/27 .eevvvriiiiiiniiiiiiiiiiiiieieiins | s L 03/28/2024 . | eeveneiiiiiieeeeieiiieeeees i e 783 [ TB3 [ TB8 [l T3 [ [ e e e [ 783 [ oo [ 22 |. 08/31/2027 . [4.CPL ....
Blade Holdings Inc New Term Ln Nt 1 11.430%
L 74016%-AC-1 [08/31/27 evvveiiiiiiiiiiiiiiiiiiiccecveiineeeien | s L 03/28/2024 . | .eeeniiiiiiiieeeeeeiiiieeeees i fereeen 2080 208 [ 208 208 [ [ e e e [ VX R R R RN 6 |. 08/31/2027 .|4.CPL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
L T4140#-AA-0 [ 13.080% 04/23/27 ..oovvvnniiiiiniiiiiiiiniiineees | s . 03/28/2024 . | .eveeieiiiiiieeeeeeiieeeees i e 5,402 [ 5,402 [ 5,240 5,806 [ 96 s 98 [ e 5,402 [ [ [ [ 163 |. 04/23/2027 .|3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
..74140#-AB-8 [Ln Nt 2 13.080% 04/23/27 .... N IR . 03/28/2024 . . 04/23/2027 .|3.CPL ....
Command Alkon (Potter Buyer) Incremental DD
..74140%-AD-4 [Term Ln Nt 1 13.080% 04/23/27 ......cevvvvvnnnn | unnnns L 03/28/2024 . | eeveneeiiiiieeeeeeiiieeeees i e 382 o382 [ BT 379 [ e e e [ [ L7/ R R R R, 12 |. 04/23/2027 . |3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. TA276U-AC-9 [12.077% 09/19/28 ...ovvviiiiiiiiiiiiiiiiiiieneeins | s . 03/29/2024 . | .eeeeieiiiiieeieeeiiieeeees i [eeee3,0000 3,000 [ 2,933 |0 2,886 [ e 114 L e T4 [ e B 000 O O N A 96 |. 09/19/2028 . |4.A Z .....
Pueblo Mechanical & Controls 1st Lien Term Ln Redemption 100.0000
.. 74501#-AA-3 [Nt 1 11.322% 08/23/28 ......oevvvvvinnnniiiinnn | unnnnns . 03/29/2024 .| .. . 08/23/2028 . |3.APL ....
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Pueblo Mechanical & Controls Delayed Draw Redempt ion 100.0000
.. 74501#-AB-1 [Term Ln Nt 7 11.330% 08/23/28 ......ceevvvvvnnn | uunnnns . 03/28/2024 . | .eeeeiiiiiiiieeeeeeiieeeees i e 22 226 |oooiiiiiinns 226 |.ooiiiiiins 2 O R N 22 0 R R N RN 7 | 08/23/2028 . |3.APL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 [Term Ln Nt 6 11.330% 08/23/28 ......cceevvvvnnn | uunnnns . 01/09/2024 . | Tax Free Exchange ....... |oeeevvrviriiinnnns Jovunnnnns 130,527 |........... 130,527 |oovveiennns 130,527 |oovvvrennns - O O R RO G U2 A O R A NN 4,133 |. 08/23/2028 . [3.A PL ....
Pueblo Mechanical & Controls Delayed Draw Redempt ion 100.0000
.. 74501#-AB-1 [Term Ln Nt 1 11.341% 08/23/28 ......coeevvvvnnn | uunnnns L 03/28/2024 .| .eveniiiiiiieeeeieiineees i e 1,658 [ooiiiiinnnns 1,558 |oeeeninnns 1,558 |oeeiiinnnns 1 O N N AR (RN L1151 ) ) R E N 46 |. 08/23/2028 . |3.A PL ....
Pyramid BNC Intermediate LLC Senior Secured Redenption 100.0000
L T4713*-AA-1 [ Term Ln Nt 1 13.318% 01/19/27 ..oovvvvvinnnins | nnnnns L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 3,718 [ooeiiiinnnnns 3,718 | 3,718 | O O ) AN LT T O O N AR 119 |. 01/19/2027 . |3.A PL ....
Quai | Buyer Inc Term Ln Nt 1 10.721% Redemption 100.0000
L TATA3*-AA-5 [ 10/01/27 e | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 9,130 [eeiriinne 9,130 |iiiiinnnnns 9,130 |veivinnnnns L O O R AN LT O O O R 248 |. 10/01/2027 .|3.CPL ....
RB Holdings Interco Term Ln Nt 1 6.150% Redenption 100.0000
.. TA935M-AD-8 [05/04/28 ....ovvvviiiiiiiiiiiiiiieeeeciiineeeees | s . 08/29/2024 . | .eeeniiiiiiieeeeiiiieeees i e 5,871 [ 5,871 ....5,871 ....5,871 5,87 . 05/04/2028 . |2.A PL ....
Radwel| Parent LLC 1st Amendment Term Ln Nt 1 Redenption 100.0000
..750638-AA-2 [ 12.059% 04/01/29 ....oevvvnviiiiiniiiiiiiiiiiiieees | s L 08/29/2024 . | .eeeniiiiiiieeeeeieieeeees i e 4,561 [oeeeiiinns 4,561 | 4,561 |ooeeeennnnnns 3 O O R AN L O O R 139 |. 04/01/2029 . |4.B PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754458-AA-1 [ 11.700% 12/31/26 ..evvvriiiiiiiiiiiiiiiiieeeeeinn | s . 03/29/2024 . |Various ........cceeeevrenen Joevvnnnnnnnnnnninns Jovvennennnns 3,000 fooiiiiiinnnns 3,000 |ieeeunnnnns 2,918 |t 2,951 [ [ 1 O O, L1 R F R 000 O O N A 88 |. 12/31/2026 .|3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term Redempt ion 100.0000
.. 754450-AB-9 [Ln Nt 1 11.709% 12/31/26 ....ovvvvvirnniiiiiinn | nnnnns . 03/29/2024 . | .eeniiiiiiieeeeeiiieeeees i [ 830 fooeiiiiiiiinnnns 830 |..ociivnnnnns 827 |ovviiiiis - R KR, /2 PO RN /2 PO RN 0 ) AR 24 . 12/31/2026 . [3.B PL ....
Reddy Ice Holdings Inc Term Ln Nt 16 10.479% Redenption 100.0000
.. 757348-AB-9 [07/01/25 ..evvvriiiiiiiiiiiiiiiiiiininiciiinneeeien | s L 03/28/2024 . | .eeniiiiiieeieeiiiieeeees e [ 9 [ [ T O O O ) N L O O R . 07/01/2025 . |3.CPL ....
Reddy lce Holdings Inc Term Ln Nt 1 11.480% Redenption 100.0000
.. 757348-AB-9 [07/01/25 ..evvviiiiiiiiiiiiiiiiiiinieciiiineeeien | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 3,536 [eeiiiiinne 3,536 [.....ceennnnn 3,430 [ooeiiinnnnnn 1 R R B O O, FC N R F B O O R, 100 |. 07/01/2025 . [3.C PL ....
Reddy Ice Holdings Inc Term Ln Nt 1 11.480%
.. 757348-AB-9 [07/01/25 ..evvviiiiiiiiiiiiiiiiiiinieccininneeeien | s . 01/08/2024 . | Tax Free Exchange ....... |oeevevvriiriinnnns Jovennnnnnns 3,512 [ 3,545 [ooiiiiiinnnns 3,439 [.oooiiinnnnns B 7 O O R AN 3512 | o s e 107 |. 07/01/2025 . [3.C PL ....
Reddy Ice Holdings Inc Delayed Draw Term Ln Redempt ion 100.0000
..757348-AC-7 [Nt 14 10.479% 07/01/25 ...ovvvvvviinnniiiiinnnn | nnnnns . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ 455 | 455 [oiiiiiiiiiinns M8 | 15TV R /2 PO RN /2 PO RN 15T R N R R, 13 |. 07/01/2025 . |3.CPL ....
Reddy Ice Holdings Inc Delayed Draw Term Ln
.. 757348-AC-7 [Nt 2 10.479% 07/01/25 ..oevvvviiviniiniiiiiinnn | s . 01/08/2024 . | Tax Free Exchange ....... |occcvevririiiininnns foveniiininnnns 452 o 455 [oiiiiiiiiiinns M8 | 7/ S (S R R R 157/ R Y R R, 14 |. 07/01/2025 . |3.CPL ....
Reddy Ice Holdings Inc Term Ln D Delayed Draw Redempt ion 100.0000
..757348-AC-7 [TL Nt 2 10.494% 07/01/25 ..evvvvvviiininiienes | nnnnns . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ 7 R (-7 FO 162 |oveeeeeniieens 72 P P O R AN 72 O N 1. 07/01/2025 . |3.CPL ....
Reddy Ice Holdings Inc Term Ln D Delayed Draw
..757348-AC-7 [TL Nt 1 10.494% 07/01/25 ....oivvvvrnniiiiiinn | nnnnns . 01/08/2024 . | Tax Free Exchange .. . 07/01/2025 . |3.CPL ....
Reddy Ice Holdings Inc Amendment #7 Term Ln Redempt ion 100.
.. 757348-AF-0 [Nt 2 10.479% 07/01/25 ...oevvvvviiiniiiiiiiiinn | eennns . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ 1[0 I 101 [ L O O O O R RN L O S A . 07/01/2025 . |4.A Z .....
Reddy Ice Holdings Inc Amendment #7 Term Ln Redempt ion 100.0000
.. 757348-AF-0 [Nt 1 11.429% 07/01/25 ..oovvvvviiviniiiiiiiiinn | eennns . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ 1[0 I 101 [ 101 [ O (S R S R (L O O N R 1 .07/01/2025 . |4.A Z .....
Reddy Ice Holdings Inc Amendment #7 Term Ln
.. 757348-AF-0 [Nt 1 11.429% 07/01/25 ..oovvvviiiinniiiiiiiinn | eennns . 01/08/2024 . | Tax Free Exchange ....... |occovovririiinninnns foveeniininnnns 1[0 I 101 [ 101 [ O (S R S R (L O O N R 1 [.07/01/2025 . |4.A Z .....
Redwood Services LLC 3rd Amendment DD Term Ln Redenption 100.0000
..75807*-AE-7 [Nt 1 11.930% 11/30/29 ...oevviviiiiniiiiiiiiinnn | eennns L 03/28/2024 . | eevnneiiiiiieeeeeiiieeeees i ferieenn 857 [ 80T [ BB 857 [ [ e e e [ L O O A 35 [. 11/30/2029 . [3.A PL ....
Repairify Inc Term Ln Nt 1 10.309% 06/14/27
L 760288-AA-4 [ .oeeei e | s L 08/29/2024 . | .eeeniiiiiiiieeeeeiiieeeees e e 3,0000 3,000 [ 2,940 | 2,961 [ e Bt O O, it R FR R 000 O O N A 78 |. 06/14/2027 . |1.G PL ....
Retail Services WIS Corp Intial Term Ln Nt 1
.. 76134#-AA-3 [ 12.059% 05/20/25 ......cevvvvnviviiinnnniniiinnnns | s . 03/28/2024 . | .. . 05/20/2025 . |4.B ........
Lincoln Property Company Term Ln B Nt 1
..78065L-AD-3 [10.580% 02/02/29 .......ovvvvivnnnniiiiiinnninnnns | nnns . 03/28/2024 . | .eeeeiiiiiiiiieeeeiiiieeees i feeeen6,2500 [0 6,250 [ 6,125 | 6,139 [ e T s e T [ i 8,250 [ e [ 163 |. 02/02/2029 . |4.A Z .....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1
L. 784318-AA-1 [ 10.309% 12/15/25 ooovvvvnniiiiiiiiieeecciieeees | s L 08/29/2024 . | .eeenieiiiiiiieeeiieieeeees i e 52,1200 [nnnlll52,1200 sl 51,486 el B1,890 [ [ TV R E TV R E [0 R R S R, 546 |. 12/16/2025 .|3.C Z .....
Eyesouth LLC 1st Lien Term Ln B Nt 1 11.168% Redenption 100.0000
.. 78448%-AA-4 [10/05/29 ...euuniiiiiiiiiiiiiiiiiiiiciiinneees | eeees . 08/29/2024 | .eeeniiiiiiiieeeeiiiiieeeens i 3,139 [ 30139 3,099 30104 s e 35 | v 35 | e 3,139 | fovvviiiiins v v 91 |. 10/05/2029 . |3.B PL ....
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Eyesouth LLC 1st Lien Dalayed Draw Nt 3 Redemption 100.0000
.. 78448%-AB-2 [ 11.172% 10/05/29 .....evvvvviiiiiiiiiiiiiiieneeinn | s . 03/29/2024 . | .eeeniiiiiieeeeeiiieeees i [ 10 | (U PO (U1 PO O O O N L O O S N . 10/05/2029 . |3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 4 Redenption 100.0000
.. 78448%-AB-2 [ 11.177% 10/05/29 ....oovvivinniiiiiiiiienieiiinnn | s L 08/29/2024 . | eeeeniieiiiieeeiiieeees i [ L I PO L1 I o1 I O O PO R RN L O O RN 3 |. 10/05/2029 . |3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 1 Redenption 100.0000
.. 78448%-AB-2 [ 11.180% 10/05/29 ......eevvvvvnniiiiiiiniiniiiiinnn | s . 03/29/2024 . | .. U Y AN 200 e 200 [ 289 | 1o R E R LI PO AN L S AN 200 [oooiiiiiiiiene o e e 9 |. 10/05/2029 . |3.B PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln Redenption 100.0000
..785008-AA-7 [Nt 2 12.623% 12/06/27 ...oovvvnvvviiinnniiiniinn | nennns L 08/29/2024 . | .eennieiiiieeeeienieneees i o5 BT BT BT i [ [ [ e e L3 O O RN 2 |. 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 5 12.658% 12/06/27 ...oevvvvvvvvnnniiiiiiinnnn | nnnnns L 03/28/2024 . | eeneieiiiiieieeieiieneees | o820 [ B2 [ B2 [l BT [ [ [ [ e e 67 O O RN 2 |. 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 1 12.659% 12/06/27 ...oevvvvvivinniniiiiiinn | ennnns L 03/28/2024 . | eeenneeiiiieeeeeeeiieeeees i e 369 369 [ 889 389 [ [ e e e [ FC L1 R N R R, 22 |. 12/06/2027 . [2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 2 12.665% 12/06/27 ...oevvvvvvvinnniiiiiiinnnn | nnnnns L 03/29/2024 . | eeenniiiiiieeeeiinieeeees i [ 266 [ 266 [ 266 258 [ [ e e e [ (T O A 17 |. 12/06/2027 . |2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 4 12.679% 12/06/27 ..oovvvvvvvvinniniiiiinnn | nnnnns IOVt V(12 O R e 1~ e - O 1 R (1 T O O O A R /22 O O N AR 7 | 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 3 12.683% 12/06/27 ...oevvvvvvvvnnniiieiiinnnn | nnnnns L 03/29/2024 . | eeenniiiiiiieeeiinieeees i e T84 T8 T8 |l TTO [ [ e e e [ £ O O ) AR 27 | 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 3 12.691% 12/06/27 ...ovvvvvvvvinniiiiiiiinn | nnnnns . 03/29/2024 . . 12/06/2027 .|2.CPL ....
Safe Home Security Inc Term Ln Nt 1 12.695%
.. 786424-AA-4 [08/04/24 ..ovvvniiiiiiiiiiiiiiiiicieeen | s L 01/02/2024 . | eeenneeiiiiiieeeeeiiiieeeees i 2,529 [0 2,520 [ 20479 | 2519 [ e 10 s e LU O N P72 R AR R N . 08/04/2024 . |2.CPL ....
Safe Home Security Inc Delayed Draw Term Ln
..786424-AB-2 [Nt 1 12.695% 08/04/24 .....oevvvvvvvininiiiiinnn | nnnnns L 01/02/2024 . | eevnneeeiiiieeeeeieieeeees i e 1980 [ 198 [ 198 198 [ [ e e e [ L O S A . 08/04/2024 . |2.CPL ....
SageSure Holdings LLC Term Ln Nt 1 11.342%
.. 78669#-AA-2 [01/28/28 ...eevivviiiiiiiiiiiiiiiinenciinieeeien | s . 03/28/2024 . | .. . 01/28/2028 . |2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt
L.78669#-AB-0 |1 11.321% 01/28/28 .....oovvvvvnniiiiiiiinieeees | s L 03/28/2024 . | eeveneiiiiieeeeeeiiieneees i e 107 [ 107 107 107 [ [ e e e [ O N NN 32 [.01/28/2028 . 2.B PL ....
Selectquote Inc Initial Term Ln Nt 1 13.430%
L.816307-A8-1 [10/31/24 .oovveeiiiiiiiiiiiiiieieeen | s . 03/28/2024 . | eeveneeiiiiiieieeieiieeees e e 215,532 |..oeeeenns 215,532 |oennn 212,495 |o..oeennnn. 213,533 [oeiiiiiiinis e 890 |ovveiiriiiiiinn e 890 |ovviriiiiiins o 215,532 [ooviiviiiiiinnns oo [ s 6,998 |. 10/31/2024 .|3.CPL ....
Selectquote Inc Initial Term Ln Nt 1 13.430%
L.816307-A8-1 [10/31/24 oovveeiiiiiiiiiiiiiiiecieeen | s . 03/28/2024 . | Tax Free Exchange ....... |ocevevrviiiinnnnns founen 11,025,764 |....... 11,059,028 |....... 10,908,550 |....... 10,930,621 [ovveviiiiiinns fovennnns 12,300 [oooviiiiiniinns [ 12,300 [ooeeeiiviiiiiens fonnnns 7T O R RN R 434,657 |. 10/31/2024 . |3.CPL ....
Service Logic Incremental Term Ln Nt 1 Redempt ion 100.0000
..81761#-AA-3 [ 10.813% 10/29/27 ...evvvviiiiiiiiiiiiiiiiiiiiiieeinn | s L 02/16/2024 . | .evenniiiiiiiieeeeeiieeees i e 1,586,136 |........ 1,586,136 |........ 1,586,136 |........ 1,686,136 [oeeivviiinins oo o [ e 1,686,136 |ovvevveiivnnns foieniiiiiiins oo oo 51,737 |. 10/29/2027 . |3.B PL ....
Service Logic Incremental Term Ln Nt 1
..81761#-AA-3 [ 10.813% 10/29/27 ...evvviiiiiiiiiiiiiiiiiieieeinn | s . 01/31/2024 . | Tax Free Exchange ....... |oeevvriiriiininns Jonnennnns 4,016 [....ccevnnnns 4,016 |.ceevnnnnnns 4,016 |oeevennnnnns L O O R AN L3V [ O O N AR 112 |. 10/29/2027 . |3.B PL ....
Service Logic Incremental Term Ln Nt 1 Redempt ion 100.0000
..81761#-AA-3 [ 10.830% 10/29/27 ...oevvvviiiiniiiiiiiiiiiiiieeeinn | s L 02/16/2024 . | .eeenieiiiiieeeeeieiieeees i [ 4,016 [....ccevnnnns 4,016 |.ceevnnnnnns L O N S R RN LV O N A 19 |. 10/29/2027 . |3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment Redemption 100.0000
..82419%-AB-9 [Term Ln Nt 1 10.830% 06/05/26 ..........c0eves | aunnnns L 01/02/2024 . | eeveniieiiiieeeeeiiiieeees i e 2,324 | 2,324 |oooooiiinnnns 2,324 |oooeviinnnnns /¢ 7. S N R R R R P O AU AR N, . 06/05/2026 . |3.B PL ....
Shermco Intermediate Hids Inc 3rd Amendment Redemption 100.0000
..82419%-AC-7 DD Term Ln Nt 1 9.824% 06/05/26 ..........ce. | eunnnns L 01/02/2024 . | eeeeneeiiiiiiieeeeieiiieeeees i e 71 | 171 [oeeiiinens 171 [ L S S S R R R 7 O R A AR . 06/05/2026 . |3.B PL ....
Silk Holdings |11 Corp 1st Lien Term Ln Nt 1 Redenption 100.0000
..82709#-AA-6 [ 13.056% 05/01/29 ...oevvvniiiiinniiiiiiiiiiiinenes | s L 08/29/2024 . | .eeeniiiiiieeeeiiieneees i e 3,608 [...oceennnnns 3,608 |....cccenn. 3,608 |...cuunnnnn. 10 O O R AN R 102 T O N N AR 118 . 05/01/2029 . (2.B PL ....
SimpliSafe Inc Term Ln Nt 1 11.572% 05/02/28 Redemption 100.0000
L B82890%-AA-9 [ .oeii e | s L 03/28/2024 .| .eveniiiiiiiieeeeeeiiiineees i e 3,333 | 3,333 [oiiiiinnnns 3,333 [ooiiiiinnnnn R Y R R R R R 3,333 [oeviiiiiiiiiiis o e 100 |. 05/02/2028 . |5.A Z .....
SimpliSafe Inc Delayed Draw Term Ln Nt 1 Redenption 100.0000
..82890*-AB-7 [ 11.575% 05/02/28 ...eevvvniiiiiinnnniiiiiiiiiiinns | nnnnns . 03/28/2024 .| .ueeiiiiiiiiiieieiiiiiieeeees | e M [ LN LA T i oo oo oo oo s L P APy FETTTTUUPPPI 4 |. 05/02/2028 . [5.A 7 .....
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Spirit RR Holdings Inc Term Ln Nt 1 11.829% Redemption 100.0000
..848638-AA-6 [09/13/28 ...evvnniiiiiiiiiiiiiieen | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 3,816 [...ccevnnnns 3,816 |..evuennnns 3,816 |.eevunnnnnns R [ O O R AN LR [T O Y R AR 103 |. 09/13/2028 . |3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1 Redemption 100.0000
..84967#-AA-9 [ 11.980% 11/24/25 ...oovvvviiiiiiiiiiiiiiiiiieeees | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 2,250 [oeeiiiinnns 2,250 foooiiiiinnnns 2,205 [.oeiiiinnnnns P | R AR, (VN R R, PV R F <1V R R R RN 71 | 11/24/2025 . |3.A PL ...
Spring Insurance Solutions LLC Delayed Draw Redemption 100.0000
..84967#-AB-7 [Term Ln Nt 1 11.980% 11/24/25 .......ccovvvvvnn | unnnns . 03/28/2024 . | .. U Y AN KL N 383 | 382 | 72 O O R N FCL X R R R R, 12 | 11/24/2025 . |3.A PL ....
Stealth Holding LLC Term Ln Nt 1 12.173% Redemption 100.0000
..85789#-AA-2 [03/02/26 ...evvvviiiiiiiiiiiiiiieeeceiieeeeen | s L 01/02/2024 . | eevnneeieiiiieeeeeiiiiieeeees e e 1,454 [ 1,454 [ 1425 | 1839 [ e 1D [ e LS PO AR L R E N 46 |. 03/02/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 2
..85789#-AB-0 [9.000% 03/01/26 .....vvvvvvnnniiiiiiiiiiinieccinnnn | s DOV 022 (0 O O 1 L O O O S N L O O RN 2 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5
..85789#-AB-0 [12.052% 03/01/26 ....evvvniiiiinnniiiiiiniiiinnnes | s L 01/02/2024 . | eevnneeiiiieeeeciiieeeees i e 264 [ 264 [ 288 283 [ [ e e e [ < R R N RN 5 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 8
..85789#-AB-0 [12.221% 03/01/26 ....ovvvniiiiiiniiiiiiiiiniiiennes | s IV V07212 S O RN A c B R B - N RN < N N N N O N L R O RN . 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 1
..85789#-AB-0 [ 12.074% 03/02/26 ....ovvvviviiinnniiiiiiniiinnees | s L 01/02/2024 . | eevnneeiiiiieeeeeeiieeees i e 185 185 184 1B [ [ e e e [ L O S N . 03/02/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |7 12.051% 03/01/26 ....ovvvvvvnniiiiiinniiennes | nennns DRV (0 O A . A O O S N L e O RN . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |13 12.208% 03/01/26 .. [T [ . 01/02/2024 . . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [15 12.209% 03/01/26 ...ovvvvvviiiriiieiiiinins | nnnens L 01/02/2024 . | eevnneieiiiieeeeeinieeeees i e 236 236 [ 286 236 [ [ e e e [ < J R R R N . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [6 12.210% 03/01/26 ....coevvvvvnnniiiiiiniiiieees | eennns L 01/02/2024 . | eevnneeeiiiieeeeeieieeeees i e 1980 [ 198 [ 198 198 [ [ e e e [ L O S A . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [4 12.229% 03/01/26 ......oevvvvvvvvinniiiiiiinnn | nennns . 01/02/2024 . | .. . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [4 12.229% 03/01/26 ......oevvvvvivvinniiiiiiinnnn | nnnnns L 08/29/2024 . | .eenniiiiiiieeeeeeiieneees i 58 B8 B8 BB [ [ e e e e £ O RN 2 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |14 12.230% 03/01/26 ..eevvvvvvviiiniieiiiinins | nenens L 01/02/2024 . | eevnneeeiiiieeeeeeiieeeees i e 1720 [ 172 T2 172 [ [ e e e [ 72 O O S A . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [ 11 12.231% 03/01/26 ...evvvivvinniiiiiiiiiinnes | s L 01/02/2024 . | eeenneeeiiiieeeeeieieeeees e e 1500 [ 180 [ 180 [t 180 [ [ e e e [ L O S A . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 [ 11 12.231% 03/01/26 ...evvvrvvvinniiiiiiiininnes | s . 02/22/2024 . | Tax Free Exchange ....... |occoeerirviivnninnns fooennnenns 59,747 |eereennnnnn 59,747 |.oovvinnnnns 59,747 |.oovvvnnnnns L1 O O R F (SIS R R R RN 2,892 |. 03/01/2026 . [4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000
..85789#-AC-8 [3 12.243% 03/01/26 ......ovvvvvvvivinniiiiiiinnnn | nenens L 01/02/2024 . | eeveneeeiiiieeeeeinieeeees i e 1400 [ 140 [ 140 | 0 [ [ e e e [ O S N . 03/01/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |12 12.217% 03/02/26 .. [ [ . 01/02/2024 . | .. . 03/02/2026 .|3.C Z .....
Stealth Holding LLC Incremental DD Term Ln Nt
..85789#-AC-8 |1 12.231% 03/02/26 ...oevvvvivviinnniiiiiininns | neenns L 01/02/2024 . | eeveneeiiiiieeeeienieeeees i e 206 o206 [ 206 256 [ [ e e e [ T2 R R O RN 1 |. 03/02/2026 . |3.C Z .....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1
..86738*-AA-6 [ 11.200% 10/31/24 . .oovvveiiiiiiiiiiiiiiiiiiieeees | s L 08/29/2024 . | .eeenieiiiiiieeeeiiiiieeeees i e 11,244 [ 11,244 11,019 | 11,208 [ [l 8T [ e [/ P L. O N ) RN 316 |. 10/31/2024 . |3.A Z .....
THG Acquisition LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..87300%-AD-6 | 11.580% 12/02/26 ......oeevvvvveieiiiiiiiiieieiinn | s . 03/29/2024 . | .. F R N 1,125 [oooiiinnnens 1,125 s 1,007 |oeiinnnne 1,109 |oveiiiiiiiiies foeieeiiinnns )T O R L7 R AN L1 R FO R R RN 31 |. 12/02/2026 . |3.A PL ....
THG Acquisition LLC 1st Lien DD Term Ln Nt 1 Redenption 100.0000
..87300%-AE-4 [ 11.180% 12/02/26 ......ccevvvveniiiiiiininniniinnnn | s L 08/29/2024 . | .eeeniiiiiiieeeeeiiieneees i e 1,875 s 1,875 | 1,866 [....ccovnnnns 1,869 |ouvveieiiiiiiis Joneiiiinnnnn [ PO RN (I P F 1,875 [ooeeeiiiiiiiines oo o [ 52 . 12/02/2026 . [3.A PL ....
TCP Hawker Intermediate LLC Seventh Amendment Redenption 100.0000
..873048-AD-0 [Inc TL Nt 1 11.459% 08/30/26 ........ccoeeeees |uunnnns . 08/29/2024 | .eeiiiiiiiiiieeiiiiiieeees | e 659 |ioeiiiiiiin. 659 [t 659 [t 659 [iiiiiiiniins v i i fovviiiiins o 659 [ Lo L 23 |. 08/30/2026 . [3.B PL ....
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TCP Hawker Intermediate LLC Term Ln Nt 1 Redemption 100.0000
..873048-AE-8 [ 11.459% 08/30/26 ....evvvvivviinnniiiiiiniiineens | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i [ 1,462 [oooieiiennnns 1,462 |oeeeeennnnnns 1,462 |oeeennns 2 O O N N AR (RN 72 O R N 42 . 08/30/2026 . [3.B PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redemption 100.0000
..87326#-AA-8 [#2 Nt 1 11.341% 10/02/27 ....evvvvvinnniiiiinnn | ennnns L 01/02/2024 . | eeeeneeeiiiiieeeeeiiiieeeees i e L7720 872 |oiviiiiinns 867 |oveeniiiiiinnnns 1o R [T PO RN LT PO RN =722 R R ) RN . 10/02/2027 . |3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redemption 100.0000
..87326#-AA-8 [#2 Nt 6 11.434% 10/02/27 ..ovvvvvvviinnnnennen | nnnnns . 01/02/2024 . | .. F R N 1,879 |oeens 1,879 | 1,879 | LR 74° O FOR Y AN R AR (RN LR 74 O A U R, . 10/02/2027 . |3.A PL ....
lieal th Enhance Group LLC 5th Amendment DD Nt Redenption 100.0000
L.87326#-AB-6 |1 11.341% 10/02/27 ....evvvvvinnniiiiiiniiiienees | s L 01/02/2024 . | eevnneeiieiieeeeeiiieeeens i feennn 5260 [ 526 [ 523 524 | [ 2 [ e /2 PO RN 72 J R R R N . 10/02/2027 . |3.A PL ....
3 Step Sports Term Ln Nt 1 11.830% 10/23/29
L.B85838-AF-5 | ..eeeeiiiii e | s . 08/29/2024 . | .eeeniiiiiiieeeeiiieeeees e el 1,878 [ 1878 [ 1878 | BT [ [ [ e e [ 1,878 [ooeeeeiiiiiiines oo o [ 64 (. 10/23/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 1
..885838-AG-3 [ 11.990% 10/02/29 .....evvvviviiinnniiiiiinininenns | enens IOV V(12 [ O O £ O N £ R < N O O O S N 11T ) ) R RN 2 |. 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 3
..885838-AG-3 [13.233% 10/02/29 ......cevvvniiiiiiiiininiiiniies | s L 08/28/2024 . | eeenneieiiieeeeeieieeeees e e 11T LT LT T i e e e e [ L1 P AR AR AR 4 . 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 2
..885838-AG-3 [13.327% 10/02/29 ...covvvvniiiiiiiiiiiiiiiiiineees | s L 03/28/2024 . | eeenieiiiiiieeeeieiieneees v o890 89 89 89 [ [ e e [ e L1 O A RN 3 [. 10/02/2029 . [4.A Z .....
Playon Sports Inc Term Ln Nt 1 11.809%
..90230#-AA-7 [03/14/29 . .eovvvniiiiiiiiiiiiiii s s L 01/31/2024 . | eeeeeeeeiieeeeiieeeees i e 5,9120 [ 05,912 5,912 05,912 [ [ [ e e e LR R R R RN 62 |. 03/14/2029 .|4.C Z .....
Playon Sports Inc Delayed Draw Term Ln Nt 1
..90230#-AC-3 [ 11.809% 03/14/29 ......evvvivviininiiiiiiiiininnees | s . 01/31/2024 . .1,372 .. . 03/14/2029 . |4.C Z .....
Axalta Coating Systems Term Ln B-5 Nt 1
..90347B-AK-4 [8.330% 12/20/29 ....ccevvvniiiiiiiiiiiniiiiiieenes | s L 03/27/2024 . | eeeeeeeiiiiieeeeeiiieeeees i e 231,000 |........... 231,000 |...ceeeenns 230,379 |...ceveennn 230,386 [....ccovvnninien forriiiiinnnn [ PO R [ PO R 231,000 . 12/20/2029 . |3.A FE ...
Ultimus Group Midco LLC New 1st Lien Term Ln
..903858-AA-2 [Nt 1 10.159% 02/01/26 .....oeevvvvnnniiviiinnnnns | nnnnns . 03/07/2024 . |Various ........cceeeevvenns foovennnnnnnneinnnnns Jovienns 820,196 |........... 820,196 |........... 820,196 |........... L 20 1 O P O N IR £ {0 1 ) ) ) M 15,639 |. 02/01/2026 . |4.A Z .....
Ultimate Software Group Inc New Incremental Redempt ion 100.0000
..90385K-AK-7 [Term Ln Nt 1 8.580% 05/03/26 ..........cevvus | uunnnns . 03/28/2024 . | .eveeieeiiiiieeeeiiiieeees | e 298,096 |........... 298,09 |........... 299,214 |o..oeennnn. AT KT R RN ({23 D) PO ({23 D) PO a1 R R RN A 17,660 |. 05/03/2026 . [4.C FE ....
Ultimate Software Group Inc New Incremental
..90385K-AK-7 [Term Ln Nt 1 8.580% 05/03/26 .........ccvvvnns | uunnnns . 03/28/2024 . | Tax Free Exchange ....... |oeeeevrviiiiinnnns Jovunnnnns 997,451 |..ooveeens 995,528 |.....ennnn. 999,262 |........... 997,668 |....ovoiviiiiinn Joevininnnns (2101 R R (2101 R R 997,451 [oovieiiiiiiiins oo [ s 42,221 |. 05/03/2026 . [4.C FE ....
Ultimus Group Midco LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..90385P-AC-4 [ 10.159% 02/01/26 ...evvvvvvivniiiiiiiiiiiieeeeinn | s . 03/07/2024 . | .evenneeieiiiiiieeeeeeiieeees i e 1,363,158 |........ 1,363,158 |........ 1,363,158 |...venn 1,363,158 [oeeniiiiiiiins oo oo o [ [ 1,363,158 |.. . 02/01/2026 . |4.B Z .....
United Digestive LLC Term Ln Nt 1 12.059%
..910238-AB-6 [03/30/29 ...eevvvnniiiiiiiiiiir s | s L 08/29/2024 . | .eeeniiiiiieeeeieieeees i e 2,856 [oeiiiennn 2,856 |iiiiinnns /5T T D - < o N AR N AN N U (RN P2 5T 0 R R R RN 87 |. 03/30/2029 . |3.B PL ....
V Global Hlds aka Vertellus Revolver Nt 11
..91823C-AB-3 [ 11.169% 12/22/25 ...covvvvniiiiiiiiiiiiiiiiiiiieees | s . 03/20/2024 . | .eenneieiiiieeeeeeiieeeees i e 73,895 |oeeeenn 73,895 |..ooeiinnnns TR R O O R R AN 73,895 [oovviiiiiiinnes oo s e 167 . 12/22/2025 . (4B Z .....
V Global Hids aka Vertellus Revolver Nt 5 Redenption 100.0000
..91823C-AB-3 [ 11.170% 12/22/25 ...ovvvviiviininiiiiiiiniiieneees | s L 03/28/2024 . | .eenneieiiiiieeeiiiieeeeees e e 68,605 |............ 68,605 |.....coe.nn. 68,605 |...euunnnnn. {0 R0 O O N ) AR (6210 ) R RN 873 |. 12/22/2025 . |4.B Z .....
V Global Hlds aka Vertellus Revolver Nt 10
..91823C-AB-3 [ 11.170% 12/22/25 ....ovvvviiviiniiiiiiiiniiieeees | s . 03/15/2024 . | Tax Free Exchange ....... |oeeevvrviiiiinnnns Jovunnnnns 189,474 |........... 189,474 |........... LGS O O N N AU RN LT R ) A NN 2,117 | 12/22/2025 . |4.B Z .....
V Global Hids aka Vertellus Revolver Nt 12 Redenption 100.0000
..91823C-AB-3 [ 11.177% 12/22/25 ...ovvvviviviiiiiiiiiiiniiieneeen | s L 03/2172024 . | eeeeeeeiiiieeeeiiiieeeeees e e 45,474 |....oeen.nl 45,474 |............ A5, 474 oo s s i e e e L R R N . 12/22/2025 . |4B Z .....
V Global Hlds aka Vertellus Initial Term Ln
..91823C-AC-1 [Nt 1 11.314% 12/22/27 .oovvveiiiiiiiiiiiiiiinn | s . 01/18/2024 . | Tax Free Exchange ....... |occoeeririiivnninnns fovenennnns 16,500 |[....covvnens 16,500 [o.....oe.e. 16,500 |............ 0 O S R (RN N (<100 O A R AR 370 |. 12/22/2027 .|2.CPL ....
Valcourt Holdings Il LLC 4th Amendment Term Redenption 100.0000
..91889%-AE-5 [Ln Nt 1 11.219% 11/20/29 ...oevvvvviiininnnnies | nnnnns L 03/28/2024 . | .eeeniiiiiieeeeeeiinineees i e 3,630 [oeiiriinnn 3,630 |iieiinnnns 3,630 |veeeinnnnns B O O R AN FCL XV U R R R 105 |. 11/20/2029 . |3.A PL ....
Visual Edge Technology Inc Last Out Term Ln B Redempt ion 100.0000
.. 928432-A#-0 [Nt 1 12.476% 12/31/25 ..oovvvvnviiiiiniiiiiiiinn | s L 08/29/2024 . | .eenniiiiiieeeeiiieeeees e e 20,597 |oeeeennnns 20,597 |[oooeiiinnnns 20,596 |....covnnnns 20,540 |oooviiiiiiininns e (<) 1 PO RN (<) 1 PO N ARSI U R R R 601 |. 12/31/2025 . |5.B PL ....
Discovery Life Sciences LLC Term Ln Nt 1 Redenption 100.0000
.. 92974*-AA-7 [ 11.709% 03/30/28 ...evviiiiivninniiiiiiiiiiiiiiiins | nnnens . 08/29/2024 . | .eeeiiiiiiiiiieiiiiiiieees | e 1,620 |oeeennnnns 1,620 oot 1,688 |oeiiinns 1,600 [ it 20 | e 20 oo e I S T T T 49 |. 03/30/2028 . [3.B PL ....
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Discovery Life Sciences LLC Delayed Draw Term Redemption 100.0000
..92074%-AB-5 [Ln Nt 1 11.709% 03/30/28 .......ccvvvvvvrrninnn | uunnnns L 03/28/2024 . | .eveniiiiiiiieeeeeiiiineees i e 1,013 s 1,018 |oeeienns 1,007 [ooeeveinnnnns 1,009 |oeeeiiiiiiinies Joieeeieinnns L R AN L R F 1013 [ o o [ 30 |. 03/30/2028 .|3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3
..92974%-AC-3 [ 11.709% 03/30/28 ....evvvviiivniiiiiiiiiiiieieeins | s . 03/29/2024 . |Various ........cceeevvvvinn Joevnnnneniinininnns foveneneniinnns 925 | 72 O [ R/ R LoV B R [ PO RN [T PO RN [ R R R R, 28 |. 03/30/2028 .|3.B PL ....
lieal th Enhance Group LLC Term Ln Nt 1 Redenption 100.0000
..920758-AA-4 [ 11.609% 10/02/27 ....ovvvvvrnniieiiinniineeiinnnn | s L 01/02/2024 . | eeveneeiiiiieeeeeiiiieeees i e 2,567 |oeeeiiiinns 2,567 |oiiiinns 2,528 |[..cooiinnnnnn 2,584 oo [ P T R P T FO FR 2 O O R . 10/02/2027 . |3.A PL ....
Wealth Enhance Group LLC Delayed Draw Term Ln Redemption 100.0000
..92075@-AB-2 [Nt 1 11.609% 10/02/27 ......covvvvvvvvriinnnnnns | unnnns L 01/02/2024 . | eeveniieiiiieeeeeiiiieeees i e 1,683 [ooiiiiinnnns 1,583 e 1,573 | LR/ T PO AN /2 PR RN [/ PP F 1T R R R R . 10/02/2027 . |3.A PL ....
Redemption 100.0000
..930048-AA-7 [Bio X Cell Term Ln Nt 1 11.540% 11/06/29 ... |....... L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 3,555 |.iieeiiis 3,585 [ooiiiiiinnnns 3,585 [ooiiiiinnnnns BT T S R R R R R [T J R (R R 45 . 11/06/2029 . [3.B PL ....
Walnut Parent Inc Term Ln Nt 1 10.959% Redenption 100.0000
L. 93279#-AA-3 [ 11/09/27 eevveiiiiiiiiiiiiiiiiiinenciiiinneeeien | s . 02/29/2024 . | .eeeniiiii e .3,000 |.. . 11/09/2027 .|3.CPL ....
Walnut Paren
..93279#-AB-1 [10.980% 11/09/27 ...eevivvirinniiiiiiiniieieiinnnn | s . 02/29/2024 . |Various ........cceeeeevenes fovvvvnnnnneiinnnnns foveenn 4,165 [, 4,165 |oeeieennnnns 4,165 |oeevennnnnns 1 O O R AN L (1 O O RN 79 | 11/09/2027 .|4.CPL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1 Redemption 100.0000
.. 93279#-AC-9 [10.959% 11/09/27 ..oovvvvniiiiiiiiiiiiiiiiiiiineees | s . 02/29/2024 . | eeeeniiiiiieeeeeieeeees i e 1,993 [ 1,998 [.oooiiiennns 1,993 [.oooiiiinnnns R R O O R R R, RIS R EO R R RN 38 |. 11/09/2027 .|3.CPL ....
Wiash Encore Holdings LLC Term Ln Nt 1 Redenption 100.0000
L 93711%-AA-3 [ 11.067% 07/30/27 ...covvvvviiiiiiiiiieecceiiis | s L 01/02/2024 . | eevenieiiiiieeeeeiiiineees i e 2,111 [ 2,111 | 2,069 |ieevennnnnns 2,083 |oeiiiiiiiiiiinn v 2 I R A I R F R 2 1 O O . 07/30/2027 . |3.A PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln Redempt ion 100.0000
LO3711*-AB-1 [Nt 1 11.074% 07/30/27 ...oovvvvveiiiiiiieeees | s L 01/02/2024 . | eeeeneeiiiiiiieeeeiiiieeeees i e 768 fooeeiiiiiiiinnns 768 |oveeeneiiiinnns 768 |oveeneiiiinnnnns (1 O O N S Y /3T R FO ) R RO . 07/30/2027 . |3.A PL ....
Wildcat Buyer Co Inc Term Ln Nt 1 11.200% Redenption 100.0000
L96811%-AA-5 [02/27/26 .evvvniiiiiiiiiiiiicivieeecviieeeen | s . 03/29/2024 . | .eeeniiiiiieeeeiiieneees i [ A P 755 | LV R, L2 T R K /2 PR RN [/ PO RN 795 [ooviiiiiiiiines oo [ [ 21 |. 02/27/2026 . |2.C PL ....
Wildcat Buyer Co Inc Delayed Draw Term Ln Nt Redenption 100.0000
L.96811%-AB-3 |1 11.200% 02/27/26 .....ovvvvvvniieiiiiiinnnees | s . 03/29/2024 . | .eeniiiiiiieeeeeiiieeeees i [ 3% | 396 |.oiiiiiiinns LT P RIS R LI PO AN L S AN 1L R R R R, 11 ). 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc Incremental Term Ln Nt 1
..96811%-AD-9 [ 11.200% 02/27/26 ...oovvvniviiiniiiiiiiiniiiienes | s . 03/28/2024 . |Various ........cceeeevreens foevvnninniiniinnnns Jovvinnennnns 1,06 |oeeeennnnnns 1,046 |ooeveennnnnns 1,046 |ooeeennnnnnns I O N U AR (RN I O Y R 29 . 02/27/2026 . [2.CPL ....
Wildcat Buyer Co Inc 1st Amend Incre DD TL Nt Redenption 100.0000
L96811%-AF-4 [1 11.059% 02/27/26 ....evvvvvvvinniiiiiiiiniinees | s . 03/28/2024 . | .. U Y AN 369 | 369 | 369 | 1 O O R N RIS R R R R, 10 |. 02/27/2026 . |2.CPL ....
Wildcat Buyer Co Inc 2nd Incremental DD Term Redenption 100.0000
..96811%-AG-2 [Ln Nt1 11.071% 02/27/26 ......ccovvvnnvvviiinnnn | unnnns . 03/29/2024 . | .eeniiiiiiieeeeeiiieeeees i [ 468 .ooeiiiiininnns 468 |.....oovvnnnnnns 468 |....oovvnnnnnnns L O O O R N L O O AR 13 |. 02/27/2026 . |2.CPL ....
Wiildcat Buyer Co Inc 3rd Amendment Incre TL Redenption 100.0000
L.96811%-AH-0 [Nt 1 11.059% 11/07/30 ...coevvvvnniiiiiiiiinees | nenens . 03/28/2024 . | .eeeeiiiiiiiieeeieeiiieeeees e [ 10 450 fooiiiiiiinns 450 |ooiiiiiiins T O O R N T R Y R R, 20 |. 11/07/2030 . |4.A Z .....
Wildcat Buyer Co Inc 3rd Amendment Inc DD TL Redenption 100.0000
..96811%-AJ-6 [Nt 1 11.091% 11/07/30 ...oevvvveniiiiiiiiiieees | ennnns . 03/28/2024 . | .eeeiiiiiiiiieieeeiniieeees v [ (<1 T 68 | (61 O PO R RN O N N 3 [ 11/07/2030 . [4.A Z .....
Winebow Holdings Inc Term Ln Nt 1 11.680% Redenption 100.0000
L.97383*-AA-1 [07/01/25 ovveeiiiiiiiiiiiiiiiiicciieeeen | s L 08/29/2024 . | .eeeniiiiiieeeeiiieneees i e 3,000 fooiiiiiinnnns 3,000 |ieeeunnnnns 2,955 [ooiiiiiinnnns 2,981 | e LS O AN LS PO A R 000 O O N A 89 |. 07/01/2025 .|3.CPL ....
Wior Idwide Produce Acquisition Term Ln Nt 1 Redenption 100.0000
..98160*-AA-8 [ 11.817% 01/18/29 ....covvvveiiiiiiiiiieiiciiins | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 2,341 oo 2,341 [enns 2,341 [oooiiiiinnnns 203 [ s e [ e /% I R R R AN 68 |. 01/18/2029 .|3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln A Nt Redenption 100.0000
..98160*-AC-4 [1 11.5509% 01/18/29 ....evvvviiviniiiiiiiiiiinees | s . 03/28/2024 . | .eeeeiiiiiiiieeeeeeiieeeees i e 459 o 151 O 151 1 S S R R R, 15T R R R R, 15 |. 01/18/2029 . |3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln B-1 Redenption 100.0000
..98160*-AD-2 Nt 1 11.559% 01/18/29 N [ . 03/28/2024 . | eeeniiiiiie e . 01/18/2029 . |3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln B-1 Redenption 100.0000
..98160*-AD-2 [Nt 2 11.567% 01/18/29 ....vvvvviiiniiiiiiiinns | ennnns . 03/28/2024 . | .eeeeiiiiiiiieeeeeeiieeeees i e 322 | K772 PN 7272 O O R RN 2 R R R N . 01/18/2029 . |3.B PL ....
..98415D-B#-0 [Xifin Term Ln Nt 1 11.059% 02/06/26 ......... |....... . 03/28/2024 . |Various .......cceeeueeeeeen Joemmmninneeeennninns Joineeeens 3,918 [ 3,918 |t 3,918 |t KT T FOUUUUPRP FFUPRRRRUUPURT IOPPRRRRUURR FSUTRRRPURTR ISUPTRRRPUUPR ISP 3,918 | o e s 110 |. 02/06/2026 . [3.B PL ...
Youth Enrichment Brands LLC Incremental Term Redemption 100.0000
..98538#-AA-9 [Ln Nt 1 11.059% 10/18/27 ...ceevvrriiieeeenns | s L 03/28/2024 .| .eveniiiiiiiiiiiieiiiinineens e e 3,816 [..cceennnnnn 3,816 |coeeunnnnns 3,816 |.eeevennnnnns R (I FOUPPP FFUPPRRRUUPPPT IOPPRRRRRUUPPPE FSUTORRPPURTR ISUPTRRRPUUPRT FOPPN 3,816 |oeveeeeeeniis Joeeneeeeeenees o e 113 |. 10/18/2027 . |3.A PL ....
Youth Enrichment Brands LLC 2023 Incremental Redemption 100.0000
..98538#-AB-7 [Term Ln Nt 1 11.180% 10/18/27 ...covvvuieveeenn |uunnnns . 03/28/2024 .| eiiiiiiiiiiiniiiiiiiininns |ernineneeeeninnes feeeeeaeeeennas 830 [ooiiiiiiiiinnnns 830 [.iicriiiiiiiens 830 [.ieeriinianns 830 [.iieervniiiiiens foorernnnineeeee foreerensnnneeee foreeennnnneeeeee [reerrensaaneeeee ereennnaaaeeees 830 |evvuiiieeennns orennnereernees Joreiineeeeennns Joeeaaeeeeeennnns 23 |. 10/18/2027 . [3.A PL ....
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Youth Enrichment Brands LLC 2023 Incremental Redemption 100.0000
..98538#-AB-7 [Term Ln Nt 1 11.180% 10/18/27 .....cevvvvvvvvnn | uunnnns L 01/02/2024 . | eeeeneeiiiiiiieeeeieiiieeeees i e 830 fooeiiiiiiiinnnns 830 |..ccvvennnnns 830 |.oovivinnnns O O R N 0 O ) R . 10/18/2027 . |4.A Z .....
Youth Enrichment Brands LLC Amendment #3 DD Redemption 100.0000
..98538#-AC-5 [Term Ln Nt 1 11.069% 10/18/27 .......ovvvvvvees | unnnns L 03/28/2024 . | eeennieeiiiieeeeeieieeees i e o1 T 9 [ L1 Y N MU [ ) M L ) N L O O RN 3 [ 10/18/2027 . [4.A Z .....
78 Holdings LLC Term Ln 2023-1 Nt 1 10.930% Redenption 100.0000
..98876%-AD-7 [02/09/28 ....evvriiiiiiiiiiiiiiiieeecniieeeen | s . 03/29/2024 . | .. F R N 1,580 |oeeeennnnns 1,680 |oeveeennnns 1,580 |oeeniinnnns 10 O N N R (RN <L O Y R 45 . 02/09/2028 . [3.B PL ....
Cority Software Inc Term Ln 2022-1 Nt 1 Redenption 100.0000
..03000#-AA-5 [ 11.330% 07/02/26 ....evvvvvvvinnneiiiiiiniieeeeins | s L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 3,969 [oeiiiinnns 3,969 [......ooennnn 3,969 [.....ccevnnnn FCRS 10T S R R R R R FC R (61 R R R R 110 . 07/02/2026 . (4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
..03000#-AB-3 [ 11.320% 07/02/25 ....ovvvviiviinnniiiiiinniinnnns | s L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 1,289 [ooiiiinnnnns 1,280 |oeveeinnns 1,289 |oiiinnns 0 O O N N AR (RN L1 R E ) R E N 38 |. 07/02/2025 . |4.BPL ....
Cority Software Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..03000#-AB-3 [ 11.331% 07/02/26 .....evvvvvvvnniiiiiiiiiiiieeeinn | s L 08/29/2024 . | .eeeniiiiiieeeieeieeeees i e 1,454 |.......oeees 1,454 [..ooooeeeens 1,454 |...oooeneeens T O R R F L R E N 42 [.07/02/2026 . [4.B PL ....
JHICRN Holdings Inc Term Ln Nt 1 11.930% Redenption 100.0000
..048688-AA-6 [ 11/25/25 ..oevvvveiiiiiiiiiiiiiiii s s L 01/02/2024 . | eeveneeiiiiieeeeeieiieeees i e 1,544 [.........eee 1,544 [...oeeeins 1,629 [ LR I O AN /220 PO AN L5 PO R R O R . 11/25/2025 . |3.B PL ....
Opta Inc 1st Lien Term Ln Nt 1 12.334% Redenption 100.0000
..06983#-AA-9 [ 11/08/29 .....eviiviiiiiiiiiiiiiiiiiiniciiineeiinn | s L 03/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i [ 2,813 [eeiiiine 2,813 | 2,707 |oveeeinnns P (01 I FOR E [ O RN [ R (RN 2,813 | o e e 135 | 11/08/2029 . |4.A Z .....
Opta Inc 1st Lien DD Term Ln Nt 1 12.341% Redenption 100.0000
..06983#-AB-7 [11/08/29 ....evviiviiiiiiiiiiiiiiiiiiiiiiiieneeeeinn | s L 03/28/2024 . | eeeeiiiiiieeeeieeiieeeees | [ 500 fooeiiiiiiiinnnns 500 [.oiiiiiiinnns 500 |..oeeivinnnnns £ O R N L O O A 20 |. 11/08/2029 . |4.A Z .....
Trimaster Manufacturing Inc Term Ln Nt 1
..09196*-AA-0 [ 11.430% 08/31/27 .evvvvriiviiiiiiiiiiiiiiiiieieeinn | s . 03/28/2024 . |Various ........cceeevvvvinn Joevnnnnniniinininnns fovenneeninnnns [S7£:T 678 |oereiiiiiinns 659 |..oiiiiiins (SIS R R, LT PO AN LT PO R (57T R R R AU 19 |. 08/31/2027 . |4.CPL ....
UCIT Online Security Inc CAD Term Ln Nt 1
..09300#-AA-9 [ 12.173% 03/02/26 ....evvvniiiiinnniiiiiiniiinenes | s L 01/02/2024 . | eeveniieiiiieeeeeiiiieeees i e 1,786 |oeveeennnnnns 1,786 [ooeiivinnnnns 1,750 |oeeeiinnnnns LA U R, LI O R L1 J5 R N 1,786 [oeeeeeeiiiiines [ o [l 56 |. 03/02/2026 . |4.A PL ....
Auxey Bidco Ltd Term Ln B Nt 1 11.321%
..G06748-AA-4 [06/29/27 .oevvviiiiiiiiiiiiiiiiineeeeeiieeeen | s L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 1,500 |oeevennnnns 1,500 |oeeeeennnns 1,425 | LR O RN (610 O O, [C1 R F < O Y R 47 ). 06/29/2027 . |4.A FE ....
Kobalt Music Group Term Ln Nt 1 11.820%
L.G5307*-AA-0 [ 02/25/27 ..cevvvveiiiiiiiiiiiiiiiiin s | s . 03/05/2024 . | .evenneeiiiiiiieeeeiiiieeees v e 1,615,196 |........ 1,615,196 |........ 1,615,196 |........ 1,613,717 [ooeeiiiiiiiins oo oo [ [ s 1,615,196 |ooveeviiiiiins Joveiniiiiiinns o Jovvnnnnns 123,388 |. 02/25/2027 .|5.A Z .....
Kobalt Music Group Term Ln Nt 2 12.468%
L.G5307*-AA-0 [ 02/25/27 ..cevvvvniiiiiiiiiiiiiiiiiieceiiees | s . 03/05/2024 . | .evenneeiiiiiiieeeeiiiieeees v e 1,615,196 |........ 1,615,196 |........ 1,615,196 |........ 1,613,717 [oeeiiiiiiiiies oo e [ [ s LCE T I O AU AR RN 77,592 |. 02/25/2027 .|5.A Z .....
Convera International Fin Incremental Term Ln
..L20124-AA-3 [Nt 1 11.400% 03/01/28 ....coovvvvvvnniiniiiinnnns | nnnnns L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 4,865 [.coeeeennn 4,865 |.ievnnnns 4,865 |oeevnnnnnnns 1 O O R AN 4,865 |.oovvvvninieens [ s [ 140 |. 03/01/2028 . |2.A PL ....
Surgical Specialists LLC Delayed Draw Term Ln
LL7574*-AA-6 [Nt 1 12.213% 01/31/28 ..ovevriiiiiiiiiiiiiiiiis | s . 03/29/2024 . | .eeeniiiiiiieeeeiiieeees i e 629,615 |........... 629,615 |........... 613,875 |......eent 618,803 |.eevvviiiiiiiinn oevinnnn 10,812 [ooeeivviiiienns o 10,812 [ooeeiiiiiiiiins o (5724 Y [ ) ) M, 19,785 |. 01/31/2028 . |4.C ........
Surgical Specialists LLC Term Ln Nt 1
L.L7574%-AB-4 [12.213% 01/31/28 ..oovvveiiiiiiiiiiiiiiiiiiiieeees | s . 03/29/2024 . | .eeeniiiiiiieeeeiiieeees i e 148,098 |........... 148,008 |....eenn... 144,396 |........... LTRSS O R T R RN AT R AR QI T0ECIC T R FORRR RN NN 4,673 |. 01/31/2028 . |4.C ........
Seal for Life Industries LLC Term Ln Nt 1
L N7844#-AA-4 [ 11.930% 07/23/25 .oovvvveniiiiiiiiiieiciiiiiineees | s L 03/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i [ 2,500 [ooeiiiinne 2,500 |iieiinnns 2,850 [ooviiiiiiiin 2476 i 28 | 28 e e 210V R N R RN 75 | 07/23/2025 . |4.A Z .....
. 000000-00-0 [Air Canada Term Ln Nt 1 9.087% 08/11/28 ... |A..... . 03/21/2024 . | .. ..2,462,500 |........ 2,462,500 |........ 2,461,875 |........2,462,078 |.cevvvvrriinnnn onninneennn 422 |oiiiiiiiiiiins Joieeeennn 422 e e 2,462,500 |.. . 08/11/2028 . |3.C FE ....
Open Text Corp Term Ln Nt 1 7.180% 05/30/25
LB83TIY-AJ-2 [ e A.... L 03/28/2024 . | .eenneeeiiiiiieeeeiiieeeees e e 14,792 |oeeeene 14,792 s 14,807 |...eeenne LI C T O F (3 PO RN (3 PO R (£ O R ) RN 269 |. 05/30/2025 . |2.C FE ....
Gateway Casinos 1st Lien Term Ln B Nt 1
..C3604M-AR-3 [13.466% 10/22/27 ....evvvnniiiiiininiiiiiiiiies A.... L 08/29/2024 . | .eeeniiiiiiieeeeeiiieeeees i e 3,647 |oeeeiiiinnn 3,647 | 3,573 [oeiiiinnnnns 3,584 [ooiiiiiiiiiins oo (S R R, (ST R F FC PN O R R R, 126 | 10/22/2027 .|4.C Z .....
Burger King Term B5 Loan Nt 1 7.580% Redenption 100.0000
..06901L-AJ-6 [09/21/30 ..vvveniiiiiiiiiiiiiiii e A.... . 03/28/2024 . | .. R N 4,750 oo 4,750 | 4,726 |oveerennnnnns L3 /7 A PO F P T R P T FOR FR LTV R N R RN 90 |. 09/21/2030 . |3.B FE ....
MISYS (Finastra) Revolving Loan Nt 2 12.571% Redenption 100.0000
. 000000-00-0 [09/13/29 ...eevvvnniiiiiiiiniiiiiii s C..... L 01/16/2024 . | eevnneeeeiiieeeeeenieeeees e e 97,948 |oeeeennnnnn 97,948 |............ 97,948 |.........en. LT O P R R [T R O R R, 953 |[. 09/13/2029 . [4.A Z .....
MISYS (Finastra) Revolving Loan Nt 1 12.571% Redenption 100.0000
. 000000-00-0 [09/13/29 ..iievvunniiiiiiiniiiiiiiiiiinieiiiaiis C..... L 01/31/2024 ] eeeeniiiiiiiieieeiiieees i et 119,714 |[........... 119,714 |........... 118,843 |............ 42,681 | it 851 oiiiiiiiiiiis s 851 |oeeiiiiiiiinns o 19,714 |oveiiiiiiiiies Jovveiiniiiiiiins Jovieniiiiiiiinns Joviiiniiiinnnnns 842 |. 09/13/2029 . |4.A Z .....
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MISYS (Finastra) Revolving Loan Nt 3 12.571% Redenption 100.0000
. 000000-00-0 [09/13/29 ...evvvvnniiiiiiiiiiiiiiir s C..... L 08/29/2024 . | .eeeneiiiiieeeeeiiieeeees e e 21,766 |............ 21,766 |ooeeeennnnns /4 (<1 U R R (R RN (RN RN 4 (<1 T ) FO R R RN 122 | 09/13/2029 . |4.A Z .....
MISYS (Finastra) Revolving Loan Nt 2 12.571%
. 000000-00-0 [09/13/29 ...evvvvnniiiiiiiiiiieiiii s C..... . 01/16/2024 . | Tax Free Exchange ....... |occoeerirvrivininnns fovenennnns 76,182 [............ 76,182 |oeeeennnnns 76,182 |oveeennnnnns (72 O O O N ) AR T 725 ) ) R RN 907 |. 09/13/2029 . |4.A Z .....
Ardonagh Midco 3 PLC Term Ln B5 Nt 1 12.582% Redenption 100.0000
..039854-B*-4 [07/14/26 ...ovvviiviiiiiiiiiiiie e D..... . 02/29/2024 . | eeeeniiiiiieeeeeiieeees i e 967,347 |........... 967,347 |........... 967,347 |.....oennnn L R O O R R LS. A O ) M 77,930 |. 07/14/2026 . |4.A PL
Ardonagh Midco 3 PLC Term Ln B5 Nt 2 12.621% Redenption 100.0000
..039854-B*-4 [07/14/26 ...oevvviviiiiiiiiiiiie D..... L 02/29/2024 . | eeeeniiiiiiieieeiiieeees i e 967,347 |........... 967,347 |........... L O O O R R LS . O ) A, 16,937 |. 07/14/2026 . |4.A PL
Desarrol ladora Energetica SA Term Loan Redemption 62.7368
. 000000-00-0 [2.500% 06/30/24 ...eevvvriiiiiinnnniiiiiiiiinines D..... . 03/08/2024 . | uuuiiiiiiiiiiieiiiiiiiiieees i et 661,380 |........ 1,054,213 |........... 703,582 |........... 703,582 [...vviiiiins foeennn (42,202) |.ooeeeeeeeeeeees e, (42,202) |.ooeeeeeeieeiees v, 661,380 |ooeeviiiinnnnns foveeniniiiiiinns foonniiiiiiiinn foeniiiins (71,902) |. 06/30/2024 . 16. * .......
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 84,422,988 84,268,601 82,707,226 80,462,596 789,760 789,760 83,777,872 645,116 645,116 3,272,020 XXX XXX
2509999997. Total - Bonds - Part 4 1,554,684,004 1,567,707,505 1,568,707,010 1,517,857,717 186,233 1,930,593 (14,052) 2,129,878 (10,759) | 1,564,066,947 7,972 (9,509,003) | (9,501,031) 28,012,816 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1,554,684,004 1,567,707,505 1,568,707,010 1,517,857,717 186,233 1,930,593 (14,052) 2,129,878 (10,759) | 1,564,066,947 7,972 (9,509,003) | (9,501,031) 28,012,816 XXX XXX
Kasikornbank PCL HK Jr Nt Fix to Float
. 000000-00-0 |4.000% Perpet. . D..... . 02/29/2024 . |Direct .... . |--.1,000,000.000 |......... 916,250 .. 0.00 .... 865,000 |...........884,747 |....... (19,747) |.. .. (19,747) |... ... 865,000 |.. 51,250 |.... ..|3.BFE ....
Bank Negara Indonesia Jr
. 000000-00-0 |3/24/27  4.300% Perpet. .......cevvvvvvvvnnnnnns D..... . 03/20/2024 . |Direct ..coovvviiiinniinnns oo 990,000.000 |......... 910,800 |..............0.00 |o..ooeeeens 862,563 |........... 875,536 |....... [QVICT£) ) PO RPN RN (QFR7K) ] RO RO 862,563 |.....ooeeiiiiins |eeeenns 48,237 |......... 48,237 |..ocovvennns 21,049 [.ooooeen s 3.CFE ...
Emirates NBD Bank PJSC Jr Sub Nt Fix to Var
. 000000-00-0 |6.125% Perpet. . D..... . 01/25/2024 . |Direct .... R . 778,000.000 |......... 774,266 779,945 |...........774,539 |..........4,900 |.. ...4,85 |... .779,3% |.. .. (5,128) |........ (5,128) 1.6 FE ...
Banco do Brasil (Cayman
. 000000-00-0 [Float  6.250% Perpet. .......ccovvvvrivnnnnennns D..... . 03/14/2024 . |Direct ...oooevvvvnnnnnnnns ...1,000,000.000 |......... 999,000 |..............0.00 |[.......... 865,000 |........... 980,754 |...... (115, 754) [ | s [RRCIVETIN U 865,000 |..eoevvriiiiiens fovnnns 134,000 |....... 134,000 [oeunrreenne 26,563 |...ccenn s 4.CFE ...
Rizal Commercial Banking Jr Nt Fix to Float
. 000000-00-0 |6.500% Perpet. ......eoevivviimnnniiiiiiiniiniennnns D..... . 03/20/2024 . |Direct ..oooovriirninnnnnns ...1,450,000.000 |....... 1,428,250 [oveenrenenne 0.00 |....... 1,445,106 |........ 1,378,812 |......... 66,294 |ooviiiiiiiiiis e e 66,204 |...oiiiiiiinn oeeennnn 1,445,106 |..oooeeeeeeeeens |oeenns (16,856) |....... (16,856) [..evveeenees 53,670 [..cceven ennnnns 4.AFE ...
Banco Mercantil De Norte Jr Sub Nt  6.875%
. 000000-00-0 [Perpet. ....ceuuvvvrririmnniiiriiiiieeeeeriieeeees D..... . 01/24/2024 . |Direct ...ocovvvvvnnnnennens ...1,037,000.000 |......... 862,560 [.............. 0.00 |eerennns 858,118 |.......... 880,874 |....... (22570 1 PR RO RN (V720570 RUUTU U 858,118 |ooeeveeeeiiiiees i 4,443 |.......... 4,443 |............ 17,274 |oeeeees oo 3.CFE ...
Banco Bilbao Vizcaya Arg Jr Sub Nt Fix to
..05946K-AG-6 [Float  6.500% Perpet. .....cccoovviiiinnniiininnns D..... . 01/11/2024 . |Direct ..ooovvvvvnnnnnnnnns ...1,000,000.000 |......... 975,000 [....cceeeennns 0.00 |ieerrunnns 939,250 [.vvvreenns 977,274 |....... [R:- 0222 FOR FORR RN (RN 172 R 939,250 [ovvvvvvvrrninnnn fonnnnnns 35,750 |......... 35,750 |[.....cevvnnns 7,403 |oeeeiins e 3.BFE ...
..F1233\1-E3-2 [BNP Paribas Sub Nt Perp  5.727% Perpet. ..... D..... . 03/28/2024 . | Call 100.0000 ..... ...5,000,000.000 |...... 5,000,000 [ieeerennnnns 0.00 |.eeeens 4,310,500 |........ 4,958,035 |...... (647,535) |- evvneneeeennnn Joemnnnnnneeeennn Jeennns (647,535) |-eevvvnmnnnnaene Joeeennns 4,310,500 |eevveiiiiiiennn foeeenes 689,500 |....... 689,500 |........... 150,098 [oeovees wevennns 2.BFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 11,866, 126 XXX 10,925,482 11,710,571 (785,59) (45) (785,641) 10,924,931 941,196 941,196 325,198 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 11,866, 126 XXX 10,925,482 11,710,571 (785,596) (45) (785,641) 10,924,931 941,196 941,196 325,198 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 11,866, 126 10,925,482 11,710,571 (785,596) (45) (785,641) 10,924,931 941,196 941,196 325,198 XXX XXX
..26922B-74-1 [Nationwide Risk Managed Small Cap ETF .........|....... . 02/26/2024 . |Direct .... i 590,000.000 |..... 11,197,153 11,389,124 |....... 11,362,810 [.........26,314 |ooooeiiiiiiiies foiieeeeieiees [oeeeen26,314 [ [t 11,389,124 |ooeeeeeeeiiis oo (191,971) |...... (191,971)
..26922B-75-8 [Nationwide Risk Managed Large Cap ETF . |- 02/26/2024 . |Direct .....covvenviiiiinnnn founnn 600,000.000 12,877,426 .15,000,000 |. 12,612,000 |. . 15,000,000 ... (2,122,574) |... (2,122,574) |..
..26922B-76-6 [Nationwide Risk Managed S&P Large Cap ETF ... |....... . 02/26/2024 . |Direct .... T 600,000.000 {..... 13,299,983 14,982,000 |....... 12,889,740 |.....2,092,260 |...eoeeevvnnnnns foonnnnreecennnes [2022.2,002,260 [ooiiiiiiiiiins foennns 14,982,000 |.. .. (1,682,017) ... (1,682,017)
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 37,374,562 XXX 41,371,124 36,864,550 4,506,574 4,506,574 41,371,124 (3,996,562) |  (3,996,562) 215,619 XXX XXX
..313404-00-1 [Federal Home Loan Bank Cincinnati Com CI B .. [....... [. 0272072004 . [Direct ... ) 5,100 [.. RN P O P O e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 5,100 XXX 5,100 5,100 XXX XXX
5989999997. Total - Common Stocks - Part 4 37,379,662 XXX 41,376,224 36,869,650 4,506,574 4,506,574 41,376,224 (3,996,562) [ (3,996,562) 215,619 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 37,379,662 XXX 41,376,224 36,869,650 4,506,574 4,506,574 41,376,224 (3,996,562) [ (3,996,562) 215,619 XXX XXX
5999999999. Total - Preferred and Common Stocks 49,245,788 XXX 52,301,706 48,580,221 3,720,978 (45) 3,720,933 52,301,155 (3,055,366) |  (83,055,366) 540,817 XXX XXX
6009999999 - Totals 1,603,929,792 XXX 1,621,008,716 1,566,437,938 3,906,211 1,930,548 (14,052) 5,850,811 (10,759) | 1,616,368,102 7,972 | (12,564,369) | (12,556,397) 28,553,633 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXT09 |.07/05/2023 [. 06/28/2024 |....... 207,409 |...... 33,992,205(........... 163.89 [......... TR AR IR RN 175,873 [eneeeenns | 2,317,774 | | [ [RECHIR:13)) R .
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXT09 |. 07/05/2023 |. 06/28/2024 |......... 22,261 | 3,648,359 ... 163,89 [ 77,914 | [ [ 19,206 | e [ 248,765 [ [ [ (QICIR:(510)) A AR [N [0 R
JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... |Protection Plan ....... N/A coooeeeeo | Index ...l Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 07/05/2023 |. 06/28/2024 |..........8,769 [........ 1,437,006 L (7,443)..
SEP 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A s Index .oooves [ eevemniiiiis BATYDEB6GKMZ0031MB27  |. 10/02/2023 |. 09/30/2024 |..........6,577 |........ 1,055,698 (........... 160.51.......... P28 72 FUR (P R, 1,243 [ o J[UE TRV IO KRN R (EST- 721 R FRRN (R, [0 R
SEP 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A s Index .ooooves [eevemmiiiiis BATYDEB6GKMZ0031MB27  |. 10/02/2023 |. 09/30/2024 |....... 245,634 |...... 39,426,644 |........... 160.51......... 862,174 [ e e 433,469 | .oeevvvnnnn feunnnn LVZE T 7L P KRR R (VAL R TN [, [0 R
SEP 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A s Index .ooooves [ eevmmmiiiiis BATYDEB6GKMZ0031MB27  |. 10/02/2023 |. 09/30/2024 |......... 16,456 |........ 2,641,304 )........... 160.51.......... (1T PO RN R A IR I R 074 1 PO R R (QTI(C1<)) R RN [N [0 R
DEC 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A s Index .ooooves [ eevmmmiiiiis BATYDEB6GKMZ0031MB27  |. 01/02/2024 |. 12/31/2024 |.......... 7,300 |........ 1,213,928 1............ (G178 O R 25,11 [ s 19,006 [.eveeeeeens |oevinnnnns 95,085 |uevnveiiiiines foeveiiiiieeniiins fees [(T [Z) R AR [N [0 R
DEC 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A s Index .ooooves [ eevmmmiiiiis BATYDEB6GKMZ0031MB27  |. 01/02/2024 |. 12/31/2024 |....... 309,047 |...... 51,394,509 |............ L [CICTR< 3 AR RN 1,081,664 |..oovvnnnvniinnnnn [ 818,718 |.oeeeeenns | 4,025,626 |...eneeeieinnnnns foervinniinneiiens feens (262,946)]...cvvvneeevinnnns forreiiiiiii | e [0 R
DEC 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A s Index .ooooves [eevemmiiiiis BATYDEB6GKMZ0031MB27 | 01/02/2024 |. 12/31/2024 |......... 23,944 1........ 3,981,854 |..........u. (G178 O R 84,761 [cooviiviiinnnins | 64,156 [..oeeeeens oo 311,890 [ e o [PZLUNCI01<)) R AR [N [0 R
VAGLB: Life Income Equity /

APR 24 ABGAVL Call .. |Builder ......ccccoeenn. N/A s Index ........ UBS AG ..oovvnnnnnnnns BFM8TB1CT2L1QCEMIKS0 | 03/13/2024 |. 04/10/2024 |.......... 2,042 |oeennnnnn 698,081]........... 341.87 |eeveennnn P24 0 155 O RN RN -7 [ LTSN R FPPPRRR RN [QII: ) Y ERUTN (Y [0 R
VAGLB: Life Income Equity /

FEB 25 ABGAVL Call .. |Builder ......ccccoeeenn. N/A s Index ........ UBS AG ..ovvvnnnnnnns BFM8TB1CT2L1QCEMIKS0 |. 03/13/2024 |. 02/10/2025 |.......... 7,301 |........ 2,560,758 ........... 350.72 |.eevunnnn ST 2 U (PP R, 48,333 | .oeeeiiin [ A o | e (2555} R EUN (R, [0 R
VAGLB: Life Income Equity /

JAN 25 ABGAVL Call .. |Builder .......cccoeenn. N/A s Index ........ UBS AG ..oovvnnnnnnns BFM8TE1CT2L1QCEMIKS0  |. 03/13/2024 |. 01/10/2025 |.......... 147 s 492,343 (........... 347 44 |.......... L2 (0728 R F PR RN 10,848 [.eneeeeiis | 10,544 [ i [ [(G1555)) R RN [N [0 R
VAGLB: Life Income Equity /

JUL 24 ABGAVL Call .. |Builder ......ccccoeennn. N/A s Index ........ UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0 | 03/13/2024 |. 07/10/2024 |......... 21,645 |........ 7,426,283 |........... 343.09 [.........226 410 |.eeuunnrrrinnnnnns foorevinninniinn [ 84,593 | | 186,702 [ [ [ [RRIR-1V)) R RN [N [0 R
VAGLB: Life Income Equity /

MAY 24 ABGAVL Call .. |Builder ......ccccoeeen. N/A s Index ........ UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0  |. 03/13/2024 |. 05/10/2024 |.......... 1,087 |oovenennnn 373,387 [ 343,54 | 10,499 [ e foreee 1443 | 0 8L325 | [ (1)) P RN (R [0 R
VAGLB: Life Income Equity /

MAR 25 ABGAVL Call .. |Builder ......ccccoeeenns N/A Lot Index ........ UBS AG ..oevvvnnnnnnns BFM8T61CT2L1QCEMIKS0 |. 03/21/2024 |. 03/10/2025 |.......... 8,817 ........ 3,093,592 B77 | foviiiiiniiiins oo (1,376)]coevvveenniiins foiiiiiiiinnnns
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 2,087,421 1,260,335 1,771,868 | XXX 11,877,680 (754,409) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,087,421 1,260,335 1,771,868 | XXX 11,877,680 (754,409) XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 2,087,421 1,260,335 1,771,868 | XXX 11,877,680 (754,409) XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 2,087,421 1,260,335 1,771,868 | XXX 11,877,680 (754,409) XXX XXX

JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo

Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 07/05/2023 |. 06/28/2024 |........ccevvvvn feoeerriiinnnnnnnnns Jovvvinnnnnns L N RPN AU RPN RN U R (40,208)]...neeeevvnnnens Joevrnnnnnnneiinnn [ e [ [0 R

JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo

Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 07/05/2023 |. 06/28/2024 |.........ccevvvve founnnnvinvimnnnnnns fooviiinnnns LG X2 R AR R R [ AN [R1G1<)) R ) R ) RN RN [0 R

JUN 24 1P S&P 5% VAGLB: Individual Equity / Wells Fargo

Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 07/05/2023 |. 06/28/2024 |........ccovvvve [ounnnivinvinnnnnnns fooveiinnnns LR 724 R IR RN RN U (G152 R FOPPRRPORR KRR R KRR [0 R

SEP 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA

Control Spre .......... Protection Plan ....... N/A s Index .ooooves [ eevemniiiiiis BATYDEB6GKMZ0031MB27  |. 10/02/2023 . 09/30/2024 |....evvvvvvvinnn fooeiriiiiiiiiiiiis v 7415 [oniieies e [ e [ (29,214). v oo e [ e | [0 R

SEP 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA

Control Spre .......... Protection Plan ....... N/A s Index ........ ... BATYDEB6GKMZ0031MB27 |. 10/02/2023 |. 09/30/2024 |......vvvvvvvne foovviiiinnninniiins Jovvvnnnnnns 17736 [ e [ o
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
SEP 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A s Index ........ BATYDEB6GKMZ0031MB27  |. 10/02/2023 . 09/30/2024 |....evvvvvvvvnnn fooeeriiiiiiiiiiiis e 182,98 [cvvniiiiiiiienes Joevvninieeeiinen [ e [ (11,458)]..eeeeeviieees Jovvennieeeeienns [ s [ | [0 R
DEC 24 1P S&P 5% VAGLB: Individual Equity /
Control Spre .......... |Protection Plan ....... N/A . .| Index ........ . BATYDEB6GKMZO031MB27 |. 01/02/2024 |. 12/31/2024 |.... ... (19,617))...
DEC 24 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index .ooooves [ eevmmmiiiiis BATYDEB6GKMZO031MB27 | 01/02/2024 (. 12/31/2024 |..oevvvvvvivinnn fooeiiiiiiiiiiiiiis v LKL R AU RN RPN UUUURRI [CIUNCY)) R KPR TR PR R U [0 R
DEC 24 |1P S&P 5% VAGLB: Individual Equity / Bank of America NA
Control Spre .......... Protection Plan ....... N/A Lot IndeX wooooons [eoviiniiiiiiiiiis BATYDEB6GKMZ0031MB27 ). 01/02/2024 . 12/31/2024 |....evvvvvivvnnn fooviiiiiiiiinniins Jovvvnnnnnns 189.58 |.ueniivivinnens fvvvvninineiiinns foonnniin e [ | (9,941 evveniiiiinnnns foovvviniiinniiiins oo v foii | e 03 i
0519999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Put Options XXX (1,205, 166) XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX (1,205, 166) XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX (1,205, 166) XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX (1,205, 166) XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.84 USD (4.48
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 03/13/2013 |. 04/17/2028 |.....eeeeeeveeen feunnnn 29,840,000 [GBP)  |ieeeeeiiieeeeenen fereeeeeeennieees feeeeeanns 80,298 |...... 4,594,000 |....covnnns fennnnn 4,801,932 |oueeeeeeeeiiees oeeeeee 216,000 [.eeeeeenieeeeen Joreeeeeeeeenies foeeeennes 300,234 | .......... 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond . . |Currency .... [Corp ... BATYDEB6GKMZ0031MB27  |. 11/21/2013 |. 01/02/2025 |.... P 16,000,000 |(XSONTAON)  [vvvvvvvnvnnnnnnns Joeeeeeeeeeeeeeeees [oennnnnn(21,884)000, 3,469,796 | ..cevvvnnnn feunnnn 3,267,292 |... .. 107,206 |.... .[100 7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond ........cc.eceveeeees D-1 s Currency .... |COIP weveuveeernnnnns BATYDEB6GKMZ0031MB27  |. 11/21/2013 . 01/02/2025 |.eevveeeeeeennn [ 9,000,000 |(XSONTAON)  [eeeeeeeemeenees Joeeemmmeeeeeenns foeeees (12,310)f...... 1,951,760 [..oevevnnn |oeeee 1,837,852 [ceeeeeeeeeeee Joeeennnnns 60,303 |..eeeeeeeenees Joeeeeeee e [ 39,202 | ....oee 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond ..........coceveeens D-1 s Currency .... |COrP wevvunvrvvinnnnns BATYDEB6GKMZO031MB27  |. 11/21/2013 |. 01/02/2025 |......evvvvvvven feunnns 40,000,000 [(XSONTAON)  Jevvvenrreimnnnnns foorevnnneeeeenns foeeenns (54,710)f...... 8,674,490 [..oeeveeenn [onnnns 8,168,231 [..ooevvneniiins [ L VNI R IR R 174,230 | coveeennns 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America (| 1 | 5.59 USD
Cross Currency Swap . |Bond ........ccceeeeeees D-1 s Currency .... |COP weveueeeeennnnns BATYDEB6GKMZO031MB27  |. 11/21/2013 . 01/02/2025 |.eevveeneeeennn [ 9,000,000 |(XSONTAON)  [eeeeeeeemmenees Joeemmmmeeeeeenns foeeees (12,310)f...... 1,951,760 [..ovveennn |oeeee 1,837,852 [ceeeeeeeeeeee Joeeeninnns 60,303 |..eeeeeeeenees e [ 39,202 | ....oee 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.89 USD (4.51
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 04/10/2014 |. 06/15/2029 |.......eevvvvven founnns 15,093,000 [GBP)  eeeeeeeeiriinees foereeiis e 56,440 |...... 3,732,300 | .eevvvnnnnn feunnnn 3,919,868 .....cevvvvninnns [evinnnnns LST(1[V N R EPPPPR AR 172,268 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign JPhlorgan Chase & Co .4.55 USD (6.28
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s [T 11T N 7HBGLXDRUGQFUS7RNES7  |. 06/11/2014 |. 08/14/2029 |......eeueeveeen feunnnn 20,636,000 [AUD) e foeeeeeneeeeeeen [ 26,614 |...... 6,289,800 [....coceee fonnnen 5,209,280 [.eneeeeennieees Joeeennnnd 640,200 [.oeeeeenieeeeen Joeeeee e foeeeenens 239,221 .ooeeeen 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign JPlorgan Chase & Co .4.62 USD (3.11
Currency Swap ......... Bond ....oooeiviiiinins D-1 s [V 11T N 7HBGLXDRUGQFUSTRNES7  |. 06/25/2014 |. 07/24/2024 |.......evvvvvven feunnns 14,993,000 EUR) e foereeeieenn [ 237,865 |...... 3,124,000 [..eunneens fonnnns 3,088,226 [....oeevvvnnnnnnes fovrnnnnns PRIV [V FRR KR RN 2,079 .o 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 5.08 USD
Cross Currency Swap . |Bond . .|Currency .... [Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |. 06/27/2014 |. 06/29/2029 |......eeueeveeen feunnns 12,047,437 [(XSONIAON) 67,953 |...... 3,112,372 | e [ 2,777,148 |... . 16,447 ... 138,012 .[100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (3.63
Currency Swap ......... Bond .....oooeviiiinnns D1 s Currency .... |Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 09/16/2014 |. 12/16/2024 |..........c.cee. |oeeee 24,321,000 fGBP)  fiiiieiieniiiiens foeeeeiiiiis feeeeianns 73,112]...... 5,386,500 [...ooeeeenn fonnnns 5,342,093 |..covveiiiiiiinn foens 162,000 [.oovveveeninninnn foveeenniiiiiiienns foevennnn 102,634 [ .......... 100 /7 QL ......
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1 2 4 5 6 7 8 9 11 13 14 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Initial Cost Credit Hedge
Hedged, of Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's of at Inception
Income of Maturity | Number Premium Current Adjusted Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Value B./A.C.V. | Accretion Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .4.57 USD (4.07
Currency Swap ......... Bond ..o Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 10/08/2014 |. 12/20/2029 |......eeveveees |onnnne 19,284,000 [GBP)  feeeeeeiieieee [ [ 66,354 |...... 4,136,400 |..ooeeeeenn fonnenn 4,397,080 [ [ 129,600 |- o et 280,725 | .ooeennnee 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.89 USD (3.43
Currency Swap .. . |Bond . . |Currency .... |NA ... ... THBGLXDRUGQFUS7RNES7  |. 06/25/2015 |. 09/23/2025 |.........cccovnn [ounnee 15,750,000 [GBP) 45,712 ... 3,127,000 |... .. 108,000 |.... -[100 7 QL ......
Pay Fixed DKK Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.94 USD (2.35
Currency Swap ......... Bond ..o Currency ... [NA ....ccooiieiiiiis THBGLXDRUGQFUS7RNES7 [ 06/09/2015 |. 08/27/2025 |......eevveeees |onnne 24,858,757 KK) [ 107,268 |......... 985,848 | ...uvvvees |oeeeeen 779,857 | o 558,867 |...ooeeiiiiieees [ [ 147,497 | .......... 100 / QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.98 USD (0.86
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/24/2015 |. 12/11/2025 |...cevvveeeees |oennne 24,801,777 (CHF) [ 186,004 |.....(3,142,858)( ... [orrnn (3,394,457 )i | 977,749 | i oo 160,254 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.96 USD (2.05
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/24/2015 |. 12/11/2025 |....eeveeeeeeans |oennne 15,954,000 EUR)  feeeeiieee [ [ 75,222 |....... (231,000)] +evvveeees Joeeennn (187,259)]. e o 378,500 |-iiieeeeees foeeiieeee e oo 103,965 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.43 USD (1.84
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  [. 01/15/2016 |. 03/30/2026 |........ceveeenn |onnnne 49,230,000 [ER) [ (193,707)f........ 675,000 [....ceenns fornne 528,875 [ | 1,120,500 [.eeeeeeiiiiieene [ e K7V 7( N 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.5 USD (1.69
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........oeeeers |onnnne 11,413,000 ER) e o e 54,372 |......... 486,001 [..oevveees [oeeeennd93,225 | | 252,159 |- e o 82,560 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.5USD (1.69
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........coeeeeen |onnne 10,000,000 [EUR)  feeeeieiieieene [ [ 47,641 |......... 425,910 |.eveeeeeis o 482,160 [ [ 220,94 |ooeeiiiiiieee [ | 72,339 [ ceeeeennn 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign . 3.34 USD (2.52
Currency Swap .. . |Bond . . |Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeveeernn |onnnne 25,000,000 [SEK) e eeeereeeeeees Jeeieeeee e [oeeeee... 85,956 [l 5,179,952 | ... ..1,151,024 |.... 200,492 .[100 7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eeeveeen |onnnne 25,000,000 [SEK)  feeeeeeeeiieens fore e 85,956 |...... 5,179,962 [..oooeiiis [ 4,738,363 |oeiece | 1,151,024 | s s 200,492 | .oeeennn. 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |....eevvveeeeas |onene 25,166,250 [EUR)  |eeeeeeieeeeees [ e 124,636 |........ 888,750 [....ooovuns founenn 1,054,186 [ooeeeeiiiiiiis [ 560,250 |..eeeieeeeeees Joeeiieeeee e oo 287,99 ..o 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |...ccvvvveneens foeennne 8,388,750 ELR) [ [ e HN.545)......... 296,250 186,750 |..evvveeeeeiinens forneeeieeeiiiins foiiieeen 79,310 | .eees 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.72 USD (2.91
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 10/19/2016 |. 11/10/2031 |...eeveeeeees e 14,760,000 BBP) | o e 27,603 |....... (387,600)(....cevvee ferneeeee85,718 | [ 129,600 |- o el 203,672 ..veeennn 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.76 USD (3.02
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 11/01/2016 |. 05/18/2027 |.....evvvvveeen |oonene 21,996,000 [6BP)  feeeiiiieieeen [ [ 36,027 |....... (725,400)] +-evvveeas |oeennnn (387, 643)) i e 194,400 [.eoveeeiiiiiinne [ | 194,621 .......... 100 /7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of AmericaNA (L 4.11 USD
Cross Currency Swap . [Bond ............cccc... CUPTency ... [eeveeeeeriiiiinennenns BATYDEB6GKMZO031MB27 [ 11/01/2016 |. 12/31/2029 |.....oeeveerns e 6,518,795 |(XSONTAON)  [eeeeeee e e e 113,784 |....... (200,685)] ...vvvveees |oeennn (809,129) i o 57,491 [eoeeeeiiiie e e 78,199 .......... 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of AmericaNA [ 4.11 U
Cross Currency Swap . [Bond ............ccc.... Currency ... . BATYDEBGGKMZO031MB27  |. 11/01/2016 |. 12/31/2029 |.....ccevvvevers feueennne 6,518,795 |(XSONIAON)  [ovveeeeeeiiiiees e e 113,784 |....... (200,685)] ...evveeee |oeeennn (809,129)] i o 57,491 [coveeeniiien e e 78,199 -[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.03 USD (2.31
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/01/2016 |. 02/20/2025 |.......ooeerecen |oenennen 7,330,200 16BP) [ e e 12,332 ....... (243,600)] -.vvvvveees |oeeenn (210,277)) s o 64,800 |-..eeeeeeeeiiiins o o 34,638 ... 100 / QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 0] | 4.32 USD
Cross Currency Swap . [Bond .............cc.... Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eevvveeen |onee 17,991,100 [(EUROOBM)  |oeeeeeieeeiiiins fooenieeeeeeiiins o (45,287)f....... (351,900)] ---evvveees |oeenn (1,899,021)) e e 423,300 |- feeiiieeeeeeins o 196,181 .......... 100 / QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 1 | 4.32 USD
Cross Currency Swap . [Bond ..................... Currency .... [BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 11/18/2016 |. 12/31/2028 |........cceenn. |...... 31,219,850 [(EUROOBM)  |...eeeeeeeen. (78,586)|....... (610,680)[....covvee fooe.(2,948,301)) e |, 734,550 | | |, 340,431 .......... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.7 USD (2.12
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 03/01/2017 |. 08/05/2024 |......eevveeees |onnnne 22,131,000 GBP) [ [ [ 85,177 |....... [GEURAV)) IR R (506,335)]-....evveeeeeees Joeeiis 194,400 .o oo e 65,272 .vveennnn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap .. . |Bond . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/07/2017 |. 06/27/2027 |.... s 13,515,600 [ELR) 567,600 | ... ....675,8%4 |... 1..208,800 [..eoveeiiiiiiin [ [ 121,661 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/07/2017 |. 06/27/2027 |....eevvvveeees |onnne 13,515,600 EUR) [ [ [ 70,854 |........ 567,600 [.....couv ferrennne 675,89 |t | 298,800 [..eeeeeeiiieeees feeeeeeiiieeeee foeee 121,661 ... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |....evvvvvveees |oennne 13,280,000 [GBP)  |eeeeeeeeeiiiens foreeeeeeeiien foee 40,550 |........ 657,000 [..ocoeennns fernnnnne 992,728 |vvvveeeeeiiiies forneeens 108,000 |-ooeevieeeeeeis [ oo 125,745 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ..o D-1 s Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |....eveeveaeees e 29,216,000 [BBP) e [ [ 89,210 |...... 1,445,400 |...coeeen |nnene 2,183,991 | o 237,600 [..eoeeeiiiiiaes [ [ 276,639 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |...cvevvvveeeees [oeennne 6,640,000 GBP) | feireeeeeeens [ 20,275 |......... 328,500 [.couvveees | 496,362 |-.ooonnriieeeeees [oeeeins 54,000 [cooeeeeiiiniienns e e 62,873 .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/18/2017 |. 10/30/2024 |......eevveeeens |onnnne 17,664,000 EUR) [ o o 106,381 |...... 1,479,000 [..cevvveees |oennne 1,488,766 |...oooooeeeeeees [ 378,500 |-eeeirieeeeees foeeeiieeeeees oo 67,469 .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.67 USD (1.4
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/18/2017 |. 10/30/2024 |......evvvveeenn |onnne 17,664,000 ER) e o foeee 106,381 |...... 1,479,000 [.ccevvveee |oeene 1,488,766 [....oooovnnnnenns [ 373,500 |-eeeeiiiiiieeeins [ oo 67,469 .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.89 USD (1.81
Currency Swap .. . |Bond . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/18/2017 |. 10/30/2027 |.... s 29,440,000 [EUR) X ...166,365 [...... 2,465,000 |..eeeeeees fouenen 2,789,605 |... ...622,500 |.... .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.9 USD (2.69
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/27/2017 |. 11/15/2082 |....evvvvveeeen |onne 47,131,200 [GBP) [ [ [ 154,674 |...... 1,688,400 [........... foeees 3,686,004 |....evveeeneeis | 388,800 [...eeveeieriienns ferreeiiiiiiien [ 692,399 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/02/2017 |. 12/15/2024 |.....ooeeeeeiis |oeneins 5,827,500 EUR) [ e e 35,749 |......... 432,500 | .eveeeeeis e 442,691 | | 124,500 .o [ e 24,545 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.93 USD (1.6
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2024 |.....ovvvveeees |oennne 13,986,000 EUR) | forreeeien e 85,798 |...... 1,038,000 [...ccennns fennns 1,062,459 |...cvvvvveenenns foeinnns 298,800 ...eoveeveniieens ferrieiiiiiiienens e 58,907 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.18 USD (2.03
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TNEFATE  [. 11/02/2017 |. 12/15/2027 |..eeeveereeeas | 5,827,500 EUR) [ e e 33,572 |......... 432,500 |.eveeeiees e 515,200 |-ooooiiieeeeees Joees 124,500 .o [ e 56,120 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.18 USD (2.03
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/02/2017 |. 12/15/2027 |...cevvvvvneenn |oennne 18,648,000 EUR) e o o 107,430 |...... 1,384,000 [.ccuvveen |onne 1,648,639 |...couvvvieeeeeis | 398,400 |- | oo 179,583 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFA76  [. 01/25/2018 |. 03/14/2032 |....eeevveeeees [eennne 7,140,000 BP) e e e 30,315 |......... 828,500 [...cvvvees |onnne 1,301,678 [eeeeeiieeeee [ 54,000 [..eeeeeiiiiienes [ [ 100,715 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E5S70DZWZ7FF32TWEFAT6  [. 01/25/2018 |. 03/14/2082 |....ccvvvvveeees [oeennne 7,140,000 6BP) e feerreeeeeens [ 30,315 |......... 828,500 [..ccvvvens |onnne 1,301,678 [coooeeiiiieeeee [ 54,000 [ooeeveeeiiiiienns [ [ 100,715 -[100 7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.28 USD (4.42
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2028 |......eevveeecns |onnnne 20,638,800 JAUD) [ e e 27,924 |...... 2,380,000 |..eveeeees fouenen 2,152,699 [..oooiiiiiiieees [ 814,800 |...ooeoiiiiiiie [ [ 219,074 | ... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...cccvvvvveeee [oeennne 7,371,000 AD) e o forree 8,918 |........ 850,000 [...ceennns ferrnnne 807,600 |...evveeeeeeiinns fernaaens 291,000 [.eeveeeeiiniieens oo e 94,012 .eeeeens 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58

Currency Swap ......... Bond ...oeciieeeens D-1 . Currency .... [Citibank NA ........ E5700ZWZ7FF32TWEFA76 |. 06/27/2018 |. 10/01/2030 |.....eveeeeenn ... 11,056,500 AUD) e e [ 13,377 ...... 1,275,000 |.0vvveen ... 1,211,400 foooeeeeee e 436,500 ..o e e 141,018 .......... 100 /Q ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...eevveeeerics |oeenes 5,159,700 JAUD)  feeeeeeeieiees e [ 6,243 |......... 595,000 [..ovvveees |oernnnnn 565,320 |..oeiieeeeees Joees 203,700 [.eeeeeeiiiieees oo e 65,808 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Vel ls Fargo .4.27 USD (1.82
Currency Swap .. . |Bond . . |Currency .... [Securities LLC .... KB1H1DSPRFMYMCUFXTO9 [. 07/12/2018 |. 10/12/2028 |.... s 16,342,200 [ELR) ...107,082 |...... 1,236,200 [.couvveee |onne 1,723,123 ... -[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond ..o D-1 s Currency .... |Scotland ............ RR3QM ICINW [PCSBA4S074  [. 08/08/2018 |. 11/07/2028 |....eeeveveeeees [eennnne 7,720,200 [6BP) [ e e 29,983 |......... 146,400 [....ooovve foreennnne 525,152 [eveeeeeeiiiees feeeeeenne 64,800 |..eeveeeeeiiiins oo o 82,864 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.24 USD (2.75
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Scotland ............ RR3QM ICIW IPCSBA4S074 (. 08/08/2018 |. 11/07/2028 |....cevvvvveeees [oennne 5,146,800 16BP) [ [ e 19,989 |.......... 97,600 [..ooeeennns fernennne 350,101 [ooveeeeeiiiiiees e 43,200 [eveeeeeiiiienn [ e 55,243 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond ..o D-1 s Currency .... |Scotland ............ RR3QH I CIHN [PCSBA4S074  [. 08/08/2018 |. 11/07/2028 |......evvvveens |onnne 25,734,000 [GBP) [ [ [ 99,944 |........ 488,000 [.....conns founnns 1,750,505 |- Joes 216,000 [..ooeeeiiiiienes [ [ 276,213 | evveennn 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFAT6  [. 10/02/2018 |. 02/05/2039 |....ccevvvveeee [ovennne 7,196,000 [AD) e forreeeeeeee foreee 9,924 |........ 675,000 [..oooeennns fernnnnne 911,439 | | 291,000 [..evveeiiiiiienns [ [ 138,699 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 10/02/2018 |. 02/05/2039 |.....eevvveaeees foennne 7,196,000 [AD) e e o 9,924 |........ 675,000 [....covnns ferraennne 911,439 | o 291,000 [..ooeeeiiiiiines oo [ 138,699 | .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E5S70DZWZ7FF32TWEFAT6  [. 10/02/2018 |. 02/05/2039 |....ccevvvveeees [ovennne 7,196,000 [AD) e forreeeeeeeee foree 9,924 |........ 675,000 [..oooeennns fernnnnne 911,439 | | 291,000 [..oeeeeeiiiiienns [ [ 138,699 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 4.3 USD (0.64
Currency Swap .. . |Bond . . |Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6 . 10/11/2018 |. 11/19/2026 |.... J O 9,095,281 [JPY) e eeeeeeee s Jeereeeeeeeies oo 87,345 [ 2,346,684 |........... [eeeees 2,199,463 |... ...493,321 ... .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..4.3USD (0.64
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76  [. 10/11/2018 |. 11/19/2026 |......eevveeicnn |oennnnns 8,904,720 |PY) [ fo e 85,515 |...... 2,207,518 [.eeeeenis [t 2,153,381 v o 482,985 |- [ | 72,320 | cevveeennn 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.39 USD (2.96
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |.01/10/2029 |.....eevvveeecns |onnne 15,852,000 [GBP)  feeeeeeiieieee [ [ 61,771 ......... 704,400 [ ...ovvves |oenne 1,458,176 [.ooeeeeiiieees [ 129,600 |- o feieees 173,362 | weeeeennee 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.66 USD (3.21
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/11/2018 |.01/10/2034 |.......eeeveeees |onne 10,568,000 GBP)  |eeeeeeeeeiiiees forreeeeeeiien feeee 41,880 |......... 469,600 [...cevvvees |oennne 1,414,273 | o 86,400 |...evveenieiiiins o [ 165,300 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.26 USD (2.84
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |. 01/10/2029 |.....eevveeercns |onnne 18,508,000 [GBP)  |eeeeeeeeeiiiees foreeeeeeeiee e 71,196 |......... 835,800 [...cvvvees |onnne 1,698,279 |- oo 151,200 |- o feieees 202,398 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Scotland ............ RR3QW I IPCSBA4S074  [. 10/24/2018 |. 01/24/2029 |.....evvvvveeenn |onnne 17,106,000 ELR)  [eeeeeieeeeeee e s 115,088 |......... 921,000 [.convvvens |onnne 1,559,231 [oevveeeeiiiiee [ 373,500 |-eeiiiiiieieeis e s 187,814 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ..o D-1 s Currency .... |Scotland ............ RR3QM ICINW [PCSBA4S074  [. 10/24/2018 |. 01/24/2029 |...eevveveaeees [eennne 5,702,000 EUR) [ e e 38,363 [........ 307,000 [..oooeunnn feornannne 519,744 |ooceeiii | 124,500 .o [ e 62,605 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.17 USD (2.79
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Canada ............... ES7IP3USRHIGC71XBUTT  [. 02/15/2019 |. 03/19/2031 |....evvveeeees |onne 19,227,000 (GBP) [ [ [ 67,679 |......... 292,500 |.eveeeeeean o 1,486,568 ....oooovuvnneenns [ 162,000 |.evveeeeeeiiinns fornenineeiiiiiens foeeens 253,801 -[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ..o D-1 s Currency .... |Capital Service ... 17331LVCZKQKXST7XV54 |. 11/07/2019 |. 11/15/2029 |....eevvveeeecs |oennne 14,990,386 |PY) [ [ [ 95,722 |...... 4AT2,745 [ .o [t 3,060,131 |oiieeeees | 790,768 ..eeeeeeiiieees [ [ 177,845 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 [. 11/07/2019 |. 11/15/2029 |....cevvvvveees |oennne 14,990,386 |PY) [ e [ 95,722 |...... 472,745 [ .o [ 3,060,131 |ooooiiiieeeeees | UL O I N 177,845 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .3.07 USD (0.56
Currency Swap ......... Bond .....cooeeeeiiiinns D-1 .o Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2034 |................ |...... 29,980,773 |PY) e | | 200,682 |...... 8,345,490 [ ... [ 5,532,502 ......cceveeens |onne 1,681,635 |, | o 488,808 .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 13 14 15 16 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  |[. 11/27/2019 |. 12/04/2029 |.....eevvveeecns |onnnne 13,745,000 EUR) [ [ [ 78,934 |......... 257,500 [.cooevreees |oeenis 574,768 |..oooeeiiiiees [ 311,250 | oo s 163,822 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap .. . |Bond . . |Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/27/2019 |. 12/04/2029 |.....cevvvvveees [oennne 8,247,000 [ELR) ...154,500 | ... ....344,861 |... .. 186,750 |.... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 11/27/2019 |. 12/04/2029 |...cceeveveece ferennne 5,498,000 EUR) [ e e 31,574 103,000 |.vvveeeees founinens 229,907 |-eeeeiieeeeees Joees 124,500 .o [ e 65,529 [ ...ooeennn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Scotland ............ RR3QW ICIHN IPCS8A4S074  [. 12/10/2019 |. 12/19/2031 |..cevvveeeeean |onne 14,951,250 ER) | e [ 77,735 |......... 384,750 [....eees 781,020 [ooveeeeeiiiienns [ KXICT V) AU RPN RS 207,754 | evreennn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM ICINW [PCSBA4S074  [. 12/10/2019 |. 12/19/2031 |..oeeeeiieaees [eennne 7,198,750 EUR) [ e e 37,428 |......... 185,250 [..ooovunns fereennne 376,047 161,850 [ o et 100,030 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Scotland ............ RR3QW ICIW IPCSBA4S074  [. 12/10/2019 |. 12/19/2031 |...ccevvvveneees [oennene 1,107,500 ER) | e i 5,758 |.......... 28,500 [.eeeeeenns forneennne 748:5 ) I 24,900 [oveeeeeiiiiiien [ e 15,389 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM CHI [PCSBA4S074 . 12/10/2019 |. 12/19/2031 |..eeeeeeeieiiis | 4,430,000 EUR) [ e e 23,033 114,000 |.eveeeeens o 281,413 | [ 99,600 [..eeeeeeiiieees feereiiiiieieee [ 61,557 | ..oeeeee 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.19 USD (3.28
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/12/2020 |. 06/16/2040 |......vvvvveeen [onnne 17,635,180 JAUD) [ e [ 1,740 |......... 580,580 [..eeuveens |oennne 1,227,639 756,600 [...eoveeieviienns ferveiiiiiieinns [ 353,127 | weeeennne 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap .. . |Bond . . |Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2032 |.....eevvvveeens |onnne 15,260,700 |EUR) e eeeeeeeeeeees Jeeieeeee e [oeeeee... 55,069 [l 1,233,700 |... ....865,506 |... ...323,700 |.... 223,588 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2082 |.....evvvvveeen |onne 20,643,250 EUR) [ forreeeeien e 74,131 |...... 1,660,750 [..ocoennns fennns 1,165,105 [cooooeeiiiiiien [ XTIV N AU RPN RS 300,983 [ ....eeenn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2032 |.....eevvveeeens |onnne 15,260,700 EUR) | o e 55,069 |...... 1,233,700 [ .ovvveeens |oeenees 865,506 |........ocvvveee ferneennne 323,700 |-iieeeeeees Joeeieeeee e oo 223,588 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..2.9 USD (1.24
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/12/2021 |. 07/23/2031 |.....evvveveees |onee 16,571,520 ER) [ e [ 75,356 |...... 1,789,220 [.cevvneaes |oeene 1,738,880 [cooeveeiiiieeen [ 341,130 | [ e 224,100 [ .evveeennn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .2.91 USD (1.33
Currency Swap ......... Bond ..o Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 12/02/2021 |.03/02/2034 |........oceeeres |onnne 20,408,400 [ER)  feeeeeeieeeeee [ [ 85,275 [......... 986,400 |........... 987,671 [ceeeeeeiiieee [ 448,200 |- oo oo 321,489 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.49 USD (1.88
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 02/25/2022 |. 03/10/2029 |.....evvvvveeen |oennne 15,708,000 EUR) | forreeeien e 66,442 602,000 [....coeunn fernnnnne B47 436 |- | 348,600 ....ooevveviienn [ [ 174,656 | .......... 100 /7 QL ......
Pay Fixed NOK Receive
Fixed USD Cross Foreign Currency AFS Foreign . 4.13 USD (4.52
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 03/29/2022 |.01/09/2032 |...eevveveerin |oennes 7,540,603 NOK) [ e e 10,922 |...... 1,536,539 |.evveeeens o 1,217,502 |- o 385,775 |-eieeeeeees Joeeieeee e oo 105,169 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPOTAL - f 0 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |[MARKETS LLC ........ . 12/08/2022 |. 03/08/2035 |.......ccccvvves fouvennns 512,951[RY) e e [ 50,247 |......... 497,909 |... 429,371 |oeeeiiieeeeee | 338,000 |.oooiiiiieeeeis [ oo 84,732 -[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... [MARKETS LLC ........  eeeveeiiiiiiiieeccis . 12/08/2022 |. 03/08/2035 |......ccccvveer feuennnns 9,514,052 |PY) e e [ 9,315 |......... 924,689 |..eveeeeis e 797,408 627,881 [..eeeeeiiiiies [ [ 157,360 | ......o... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPPTAL - 0 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [MARKETS LLC ........ .eeieiieiiiiieeeis . 12/08/2022 . 03/08/2035 |........ccccuvne [ounnee 19,759,983 [PY) | e [ 193,809 |...... 1,920,508 [..cvvveees |oennne 1,656,146 [oooooovnniieenee [oennne 1,304,060 [..oooeeieniieenns [ e 326,824 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond .....cooeeeeiiiinns Currency .... [MARKETS LLC ........  eeeereiiiiiiiiniiiiinns . 12/08/2022 |. 03/08/2035 |........ccevves foueeees 7,318,501 10PY) e e e 71,781 ......... 711,29 | | 613,387 [c.oeeeeiiiiiee [ 482,985 ... | |, 121,046 | .......... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o D-1 s Currency .... [MARKETS LLC ........  eeeeviiiiiiiiieeceis . 12/08/2022 |. 03/08/2035 |......ccecvvver feuennnns 5,122,951 [PY) e e [ 50,247 |......... 497,909 |.evveeeeis e 429,371 |eeieeeeee | 338,000 |-iiieeeeees Joeeeiiieeeeees oo 84,732 .uveennn 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPPTAL - f 1 1 | 5.67 USD (2
Currency Swap .. . |Bond . . |Currency .... [MARKETS LLC ... . 12/08/2022 |.03/08/2035 |.... [ P 5,854,801 |JPY) ...569,039 | ... ....490,710 |... ...386,388 |.... -[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o D-1 s Currency .... [MARKETS LLC ........  eeeveiiiiiiiiieces . 12/08/2022 |.03/08/2035 |.......cceecuvnn [ounen 12,075,527 |PY) e e 118,439 |...... 1,173,644 | ...ovvees |- 1,012,089 [..ooooiiiiiees e 796,926 |- | oo 199,726 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPITAL {1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... [MARKETS LLC ........ eieiieiiiiieeeis . 12/08/2022 |. 03/08/2035 |.......ccccvvver fouvunnns 512,951[RY) e e [ 50,247 |......... 497,909 |.eveeeeees e 429,371 |oeeeiiieeeeee | 338,000 |.oooeeiiiieeeeen [ oo 84,732 .ueeees 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o D-1 s Currency .... [MARKETS LLC ........  eeeveiiiiiiiieieees . 12/08/2022 |. 03/08/2035 |......ccccvvver feuennnns 5,122,951 |PY) e e [ 50,247 |......... 497,909 |.eveeeeens e 429,371 |eeieeeeee | 338,000 |-iiieeeeees foeeeieeeeeeees oo 84,732 .ueeennn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... [COrp .....cooecvvnnnns 1VUV7VGFKU0QSJ21A208  |. 12/21/2022 |. 01/04/2032 |.....cccuvvveees fouees 26,462,500 ER) oo [ [ 71,513 [....... (512,500)[ «vvvvveee |oene (2,082,204))..ccccnviieenenns | 622,500 |- [ e 368,749 | ....oeeenn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.54 USD (5.48
Currency Swap ......... Bond ..o D-1 s Currency .... [COrp ..oocoovecuennnns 1VUV7VOFKUOQSJ21A208  |. 12/21/2022 |. 01/04/2082 |....ceevvveees feuees 10,585,000 EUR) | o e 28,605 |....... (205,000)] «.vvvveeees Joannnen (812,882)...ccceiieees [ 249,000 |.oeeiieeeeees Joeeieeeee e s 147,500 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.22 USD (4.22
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 02/16/2023 |. 05/18/2033 |......eevvveeen [|onnne 19,211,400 ER) [ e [ 47,826 |....... (210,600)( ....cvves foeenn (1,382,149 [ 448,200 |- | e 290,356 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .5.49 USD (5.57
Currency Swap .. . |Bond . . |Currency .... [MARKETS LLC ... . 03/15/2023 |. 03/31/2040 |.... s 23,459,186 |GBP) X ...(18,229).....(1,084,975) ........... |..... (1,771,545)|... ...209,99 [.... 469,344 .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/30/2023 |. 07/11/2033 |...cvvvveeeeees |oenene 13,816,926 |PY) [ e 151,273 |......... 602,522 | .uveeeeaen e 965,651 |...coevnieeeeees | 965,971 |- [ oo 210,509 | ...eeennn 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/30/2023 |. 07/11/2033 |....eevvveeeras |onene 13,816,926 |PY) [ e 151,273 |......... 602,522 |.vvveeeeen e 965,651 |- Joees 965,971 |- Joeeieeee e e 210,509 | ..vveennnn 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/30/2023 |. 07/11/2033 |...cvvvvvveenes |oennne 721,157 [PY) s e o 189,001 |......... 753,152 | cuveeeeaees o 1,207,064 [..oooooiniieneees [ 1,207,463 |- [ oo 263,136 | ..vveennn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573  |[. 06/29/2023 |.07/10/2030 |....eevveveeees foennnne 8,487 180 [ER) | e e 27,432 |...... 70,980 [ ..ooeeinns founens (200,886)...cceeeeeeeeees fereaennne 194,220 [ oo e 106,339 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/29/2023 |.07/10/2030 |....cevvvveeeen |onnne 16,321,500 ER) [ e [ 52,754 |......... 136,500 [..oooonnnn [oennnne (386,320)]..ccevvvieeeeeen | 373,500 |-eeeiiiieieeeis foeeiiieeeeeens oo 204,499 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.4 USD (0.77
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 08/24/2023 |. 09/06/2028 |.......eevveees [onnne 10,288,771 [PY) s e e 121,19% |......... 377,969 [..ovvveee |oeenes 555,083 |.eeveeeeeeiiies [eveeeens T2AT8 | | s 108,379 | ......e... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.4 USD (0.77
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 08/24/2023 |. 09/06/2028 |.......eevveeen [|onnne 19,205,707 |JPY) e e 226,230 |......... 705,541 [ .o o 1,036,062 [.....oovvveennens [oennne 1,352,359 [eevveeeeiiiiens o foee 202,307 -[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.66 USD (6.34
Currency Swap ......... Bond ..o D-1 s Currency .... |Bank of Montreal .. BATYDEBGGKMZOO31MB27 |. 10/12/2023 |. 12/12/2035 |.......eoeeeers |onnnne 12,230,000 [GBP) [ [ [ 3,855 |....... (393,000)] «.vvvveeees |oonenen (547 ,461)..eeeeees | 108,000 |-eeieeeeeees Joeeiieeee e oo 209,226 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Vel ls Fargo .6.62 USD (6.27
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 11/08/2023 |. 11/28/2084 |.......cceeves |onnne 22,096,800 [GBP)  feeeieeiieiieen [ [ 10,827 |....... [(CPZCV)) I R [WLTE-TE)) S R QTN PP IO RN 360,870 | .......... 100 / QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.88 USD (5.58

Currency Swap ......... Bond ...oeciieeeens D-1 . Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFA76 | 01/31/2024 |.07/31/2083 |...cvveeeeeennn | 9,705, 1141CAD)  foeeeeeeeiieee e | 4.622]......... 103,982 .. o 19,379 e o 108,982 [ | e 148,299 ... 100 /Q ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.88 USD (5.58
Currency Swap ......... Bond ....oceeeiiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 | 01/31/2024 |.07/31/2083 |..coevveneeeeen feunnnn 14,930,944 1CAD)  feeeeeeeeeeeeen [ [ 71 159,896 [..uvvevvenn foevennnnnn 29,814 [ | 159,896 |...eeeeeenneeee Joeemnnneeeeeenenn o 228,152 | .oooeeenn 100 / QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.88 USD (5.58
Currency Swap .. . |Bond . ..|Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 01/31/2024 |. 07/31/2033 |.... P PO 5,225,831 |CAD) ....55,963 |... ....55,963 |.... (100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .5.76 USD (4.09
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Securities LLC .... KB1H1DSPRFMYMCUFXTO9 [. 02/22/2024 |. 04/29/2034 |.......covveeees |oeenee 18,368,500 EUR) [ e e et 25,500 | .oevvvnnnns founnnnn (17,432)]- e |oeeeeinans 25,500 [-eeeeeeeeenieees Joeeemneeeeeennen o 291,662 [ ...oeunn.. 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76  |. 05/02/2017 . 05/11/2082 |..cevvvnnvviinn foeennns 9,982, 1751PY) [ i [ 80,299 |...... 2,582,109 | ..covvnnnnn [ennnnn 2,103,148 [..eveeiiiiineees e 540,944 |..coovvniiiiiinn [ e 142,205 | .......... 100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 05/02/2017 |.05/11/2082 |.eeeveeueveeennn feeees 9,982,175 |PY) [ e o 80,299 |...... 2,582,109 | ..ccvvnnnns feunnnn 2,103,148 |...oeeeeeneeeee Joeeeennns 540,944 |..coeeeieeeeeen [ e 142,205 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Bond ....oooeiiiiiinnns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 05/02/2017 . 05/11/2027 |..eevvvnnvvvinnn fonnns 4,991,087 [PY) e [ [ 39,213 ...... 1,291,084 [.oeeeeenns [ 1,116,935 [ e (VY 7 PO KR RN 4,06 | .......... 100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 05/02/2017 |. 05/11/2027 |eeeeveeueveeennn feeees 4,991,087 [PY) e feeeeee [ 39,213 |...... 1,291,054 [.ooveneee fonnnne 1,116,935 [ e 270,472 |.eeeeeeeeeeees e [ 4,06 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 05/02/2017 . 05/11/2027 |.eeevvvnnvvvinnn fonns 4,991,087 [PY) e [ e 39,213 ...... 1,291,084 [.oeveneenns [ 1,116,935 [ i (VY 7 PO KR RN 4,06 | .......... 100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap .. . |Bond . ... |D-1...........|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 |. 05/02/2017 |.05/11/2027 |.... T PPN 4,991,087 [JPY) A .39,213]...... 1,291,054 [.oovennenes fonnes 1,116,935 |... ...270,472 ... TR PP .. 44,026 .[100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 6,742,649 135,596,779 | XXX 129,651,662 43,560,024 18,602,774 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 6,742,649 135,596,779 | XXX 129,651,662 43,560,024 18,602,774 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Pay Fixed USD Receive
Floating USD Interest Interest Credit Agricole . SOFRRATE (5.31
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... (] 4 R 1VUV7VQFKUOQSJ21A208  |. 01/12/2024 |. 04/15/2024 |..eeevevvvnnnnn |onene 673,000,000 USD) [ i [ 57,783 [cunnnnnnn 12,865 [.eeeeeeens | 12,865 |.......... VRGN R AR KRR AR 682,157 | .......... 04 s
Pay Fixed USD Receive
Floating USD Interest Interest Credit Agricole . SOFRRATE (5.31
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... [0 R 1VUV7VQFKUOQSJ21A208  |. 01/12/2024 |. 04/16/2024 |....eeeeeennnnn |onnee 107,000,000 USD)  feeeeeeeeeeeeeeen [ [ 9,848 |........... 2,322 | | 2,322 e 2,822 e [ e e 112,013 .ooeeenens 04 o
Pay Fixed USD Receive
Floating USD Interest Interest Credit Agricole . SOFRRATE (5.32
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... (14 R 1VUV7VQFKUOQSJ21A208  |. 01/12/2024 |. 04/17/2024 |..eevervvvvnnnns |onne 223,000,000 USD) e foeereen [ 21,382 [ 5,395 |coeeiiiiin | 5,395 |.vuuinnnns 5,395 oiiiiiiniiiiinn [ e [ 240,632 | .......... 04 s
Pay Fixed USD Receive
Floating USD Interest Interest .. SOFRRATE (5.3
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Citibank NA ........ ES70DZWZ7FF32TWEFA76 |. 01/16/2024 |. 04/18/2024 |.......ceevevenn fennnn 121,000,000 USD) [ [ [ 8,410 [..eunneeee. 2 R N 2,257 |eernns 2,257 |eveeeeeeenenees foeeeemneeeeeenn [ e 134,352 ..o 04 o
Pay Fixed USD Receive
Floating USD Interest Interest . SOFRRATE (5.31
Rate Swap .... .... |Bond Portfolio Hedge |[D-1 ...........|Rate... . [Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |.01/17/2024 |. 04/19/2024 |.... P PP 43,000,000 (USD)
Pay Fixed USD Receive
Floating USD Interest Interest . SOFRRATE (5.32
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 01/18/2024 |. 04/22/2024 |.......ceevevenn fennnn 868,000,000 USD) [ e feeeeeeees 50,467 |.......... 17,546 [ .oeeeeiins | 17,546 |.......... 17,546 [ feeeeeeceeeees e s 1,065,503 | .......... 04 o
Pay Fixed USD Receive
Floating USD Interest Interest . SOFRRATE (5.32
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 01/19/2024 |. 04/23/2024 |.......eevvvven founnnn 99,000,000 USD) e e o 4,385 |..cunnnnnns 1,618 | | 1,618 |cveeennnns LCHECJ AR ST RPPPTU RN 124,258 | .......... 04 s
Pay Fixed USD Receive
Floating USD Interest Interest Toronto Dominion . SOFRRATE (5.32
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Bank New York ...... PT30B789TSUIDF371261 |. 01/22/2024 |. 04/24/2024 |.......ccevvvnen foenene 8,000,000 USD) [ e e feeeeeeeees 306 [.nneeeeennn 120 [ e 120 [oeieeenne 120 [ e e [ 10,257 | weenennens 04 i
Pay Fixed USD Receive
Floating USD Interest Interest Toronto Dominion . SOFRRATE (5.32
Rate Swap .............. Bond Portfolio Hedge |D-1........... Rate........... Bank New York ...... PT30B789TSUIDF371261 |. 01/23/2024 |. 04/25/2024 |.........ceeveen [onnns 292,000,000 USD) i Lo e 11,767 | 4,825 | e o 4,85]........... 4,825 |uveeiiiiiiiins Lo e | 382,099 .......... 04 s
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 166,447 47,564 XXX 47,564 47,564 2,800,324] XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1169999999. Subtotal - Swaps - Hedging Other 166,447 47,564 | XXX 47,564 47,564 2,800,324 XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 166,447 47,564 | XXX 47,564 47,564 2,800,324 XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 6,742,649 135,596,779 | XXX 129,651,662 43,560,024 18,602,774 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 6,909,095 135,644,343 | XXX 129,699,225 47,564 43,560,024 21,403,098 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,087,421 1,260,335 6,742,649 137,368,647 | XXX 140,324,176 43,560,024 (754,409) 18,602,774 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 166,447 47,564 XXX 47,564 47,564 2,800,324 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 2,087,421 1,260,335 6,909,095 137,416,211 XXX 140,371,740 47,564 43,560,024 (754,409) 21,403,098 | XXX XXX

Description of Hedged Risk(s)

(a) Code
. ... | REBALANCES PORTFOLIO DURATION

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

R E L

(b) Code

0100 .... .|Qualitative Approach for Assessing Hedge Effectiveness
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
S&P 500 E-Mini Index |VAGLB: Equity Indexed Equity /
= A 18 ... 4,672,936 | Future Jun 2024 ...... Annuity ..eeeeeeeeeee. NA oo Index ........ .06/21/2024 [CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/12/2024 .]...5,192.1506 |...5,308.5000 [........eeevvuuuunnne fooeeiiiiiiiiiiiiiinss |oeeeeens 104,714 |ooveeeiiiiiiiienn oo 104,714 |eeeeeiiiiiiiiiee oo o, 343,448 101 ..o [ 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 104,714 104,714 343,448 XXX XXX
1579999999. Subtotal - Long Futures 104,714 104,714 343,448 XXX XXX
S&P 500 E-Mini Index |VAGLB: Market Risk Equity /

ESM4 ...ooooe [ 4,636 |.... 1,206,208,268 |Future Jun 2024 ...... Hedge ....oovvvvviennnnns N/A s Index ........ .06/21/2024 [CVE .......evvvvnnnee SNZ20JLFKBMNNCLQOF39 . |.03/19/2024 .]...5,203.6595 |...5,308.5000 |.......eevvvemmmmnnne fooveeneiiiiiiiiiiiins fooriiiiiiiis fooviiiiiiiiiiiins e, ... (24,302,032)|... (24,302,032)|....... 88,457,054 |01 .ooooveiiiiiiis [ 50
S&P 400 E-Mini Index |VAGLB: Market Risk Equity /

FAMA .ooovees fevnnnnnns 1,419 |....... 423,681,509 |Future Jun 2024 ...... Hedge ....oovvvvviinnnnns N/A s Index ........ .06/21/2024 [CVE .......eevvvnnnee SNZ20JLFKBMNNCLQOF39 . |.03/19/2024 .|...2,985.7753 |...3,077.4000 |.......evvvememmnnnnn foovevniiiiiiiiiiiiins fooriiiiiiiiis fooviiiiiiiiiiiins e, ... (13,001,551)... (13,001,551)[....... 27,075,185 |01 .oooveeeiiiiiis [ 100
MSCI EAFE Mini Index |VAGLB: Market Risk Equity /

MFSM4 ... | 5,571 |....... 650,581,980 |Future Jun 2024 ...... Hedge ....oovvvvviinnnnns N/A s Index ........ .06/21/2024 [NYF ....ovvvnninnnnnee 5493004R83RILVX2IL36  |.03/19/2024 .|...2,335.6022 |...2,357.1000 [......eevvmmmmmmunnnn fooverviiiiiiiiiiiinns Jonnniiiiiiiiis o f s (5,988,225)[..... (5,988,225)|...... 106,297,292 |01 oo [ 50
Russel| 2000 Index
Mini Future Jun 2024 | VAGLB: Market Risk Equity /

RTYM4 ..o v 1,086 |....... 113,496,532 ..o Hedge ...oovvvvvvvvnnnnns NA v Index ........ .06/21/2024 [CVE .......evvvvenenes SNZ20JLFKBMNNCLQOF39 . 1.03/19/2024 .]...2,090.1571 |...2,1456.9000 |.......ovvvvvvvununnn foeeeeiiiiiiiiiiiiines Joveviiiiiiiiiins foviiiiiiiiiiiiies foviiiiiiiinnnn, ... (3,026,838)].... (3,026,838)|....... 20,721,389 101 .ooooiiiiiiieen [ 50
1609999999. Subtotal - Short Futures - Hedging Other (46,318,646)|  (46,318,646) 242,550,920 XXX XXX
1649999999. Subtotal - Short Futures (46,318,646)  (46,318.646)] 242,550,920 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 104,714 104,714 343,448 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (46,318,646) (46,318,646) 242,550,920 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 104,714 104,714 | (46,318,646)| (46,318,646) 242,894,368 XXX XXX

nning Cumulative Ending

Broker Name Cas Balance Cash Change Cash Balance

Total Net Cash Deposits

(a) Code

. [HEDGES THE EQUITY RISK OF A LIABILITY
HEDGES THE INTEREST RATE RISK OF A LIABILITY
... | REBALANCES PORTFOLIO CURRENCY EXPOSURE .....

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

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0100 weevveennees Qualitative Approach for Assessing Hedge Effectiveness ..
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 104,714 104,714 242,894,368 242,894,368
Bank of America NA .... ... BATYDEB6GKMZOO31MB27 . |..........Y. Y . 69,706,570 |.... .. 17,423,935 . (794,369)].... .. 22,843,244 .. (2,165,720)].... ... 687,951
Barclays Bank PLC G5GSEF7VJP5170UK5573 . Y. . 16,170,000 |[. 12,402,852 |.. | 15,616,336 (587,206)|. 1,974,457 |..
Bank of Montreal . NQQBHPCNCCUBTUTQYE16 . L e R N .. R P R N ..
BNP Paribas ROMUWSFPUBMPROBKSP8S . |.......... Y. . 37,090,000 |.... 11,292,250 . (1,173,150)|.... 13,750,590 ... (6,029,470)[.... .3,657,879
Citibank NA ... [ES70DZWZ7FF32TWEFATE . |..........Y. . 52,168,000 |.... 53,346,297 . (5,320,858)].... 53,961,218 .. (4,685,970)].... 7,226,422
Credit Suisse Internationl . E58DKGMJYYYJLNBC3868 . |. Y. B P SRR KPP PPPRRRRPPRPRRN P ES PSRN (PSPPSR TP APPSR e
Credit Agricole Corp .... 1VUV7VQFKUOQSJ21A208 . |. Y. . .. 20,582 |.. .(717,500)|. .. 20,582 (2,845,086)|. .1,551,050 |.. .. 854,133
Deutsche Bank AG ...... 7LTWFZY1CNSX8D621K86 . |. Y. 5,305,000 |. . 5,387,116 |.. | . 82,116 ..5,342,709 ) . 151,687 |.. .. 151,687
Goldman Sachs International . W22LROWP2HZNBBBKS528 . Y. 116,120,000 |. . . . .
HSBC Bank USA NA ......... 1IEBVN30JCEQV1H4R804 . ) U T S R A
JPMorgan Chase Bank NA .. THBGLXDRUGQFUS7RNES7 . Y. .21,781,000 |[. 13,526,648 |.. N 12,206,427 o) . 524,671 |.. .
Mizuho Capital Markets Corporation . 0V6W8S60X2D1J857QP30 . |. Y. .. 4,670,000 |[. . 7,290,818 |.. . (1,084,975)). .1,535,842 ..6,287,220 (1,771,545)). 1,710,064 |.. . 1,710,064
Morgan Stanley Capital Service ... . |7331LVCZKQKXST7XVS4 . |. Y. . 16,648,000 |[. 20,827,380 |.. N 4,179,380 16,049,844 A .1,075,223 |.. 1,075,223
Morgan Stanley & Co. Internationa 4PQUHN3JPFGFNF3BB653 . Y. . 42,216,000 |. ..
Nomura Global Financial Products ... 0Z3VO5H2G7GRS05BHJ91 . Y. .. 6,410,000 |[.
Royal Bank of Scotland .. RR3QIN 1 CIW 1PCSBA4S074 . Y. .. 6,640,000 |[. ..2,672,500 |.. . 6,151,067 1,049,467 |..
Royal Bank of Canada . . ES7IP3U3RHIGC71XBU11 . Y. .. 1,510,000 |. . 292,500 |.. . 1,486,568 . 263,801 |..
Societe General SA . 02RNE8BXP4ROTDBPU4T . |. Y. 006,610,000 [...eeeeeeeieeeeeeeiieeeeen e T RO PO PPN
UBS AG ...ovvennns BFM8TE1CT2L1QCEMIKS0 . |. Y. . 61,212,000 |. . 193,463 |.. N . 323,033 o)
Wells Fargo Securities LLC .. KB1H1DSPRFMYMCUFXT09 . Y. . 86,120,000 |. ..2,450,377 |.. )| ..5,328,258 (915,305)/. 1,148,068 |.. .
Toronto Dominion Bank New York . PT30B789TSUIDF371261 . LY. ....4,945 4,944 ... ....4,945 ... 392,356 .. 392,356
0299999999. Total NAIC 1 Designation 550,376,570 147,131,663 (9,715,452) 5,802,282 159,372,041 (19,000,302) 21,403,098 7,267,325
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)
0999999999 - Gross Totals 550,376,570 147,236,378 (9,715,452) 5,906,997 159,372,041 (19,000,302) 42,654 264,297,467 250,161,693
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 147,236,378 (9,715,452)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . |023135-BJ-4 ... Amazon.com Inc Sr Nt .6,975,424 |... ... 8,000,000 |... ....8,095,648 |....08/22/2047 ...|.

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 035242-AN-6 Anheuser-Busch Inbev Fin Sr Nt .9,408,230 .. 10,000,000 10,465,944 |....02/01/2046 ..

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security ... |038222-AL-9 ... Applied Materials Inc Sr Nt . 11,535,876 |... .. 12,000,000 |... ...11,995,455 |....04/01/2027 ...|.

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . | 17275R-AD-4 ... Cisco Sys Inc Nt .... . 13,054,284 |... .. 12,000,000 |... .. 11,266,018 |....02/15/2039 ...|.

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 20030N-BU-4 Comcast Corp Sr Nt .. .8,944,260 .. 12,000,000 .. 11,970,712 |....07/15/2046 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 254687-FX-9 Disney Walt Co Sr Nt .. .4,575,922 .5,200,000 .5,311,373 |....01/13/2031 ..

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security ... | 3128MJ-22-2 FHLMC Giant Pool #G08791 .8,374,650 |... .9,489,216 |... .9,613,610 |....12/15/2047 ...|.

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . | 3128MJ-31-0 ... FHLMC Gold Pool #G08803 . .8,434,224 |... .9,556,718 |... ....9,581,386 |....03/15/2048 ...|.

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3138WF-LC-8 FNVA Pool #AS5722 ... . 10,807,833 .. 11,809,839 .. 12,173,028 |....09/01/2045 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3140L0-AJ-9 FNVA Pool #BT1808 ... . 33,718,778 .. 40,585,671 41,939,655 |....06/25/2051 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 377373-AH-8 Glaxosmithkline Cap Inc Nt ... . 23,590,000 .. 25,000,000 .. 26,154,138 |....06/01/2029 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 459200-JZ-5 International Bus Machs Corp Sr Nt . .9,166,370 .9,500, 000 .9,686,012 |....05/15/2026 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 478160-CM-4 Johnson & Johnson Sr Nt Ser 30 YR . 14,321,304 .. 18,000,000 17,942,374 |....01/15/2048 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 594918-BT-0 Microsoft Corp Sr Nt ..... .5,958,967 7,000,000 .6,971,513 |....08/08/2046 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 66989H-AH-1 Novartis Capital Corp Nt . 16,110,045 .. 17,500,000 .. 18,030,759 |....05/06/2044 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 717081-CY-7 Pfizer Inc Sr Nt .... . 38,220,500 .. 31,700,000 .. 33,149,779 |....03/15/2039 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 89153V-AL-3 Total Capital Intl SA .4,997,220 .5,000,000 .5,000,346 |....04/10/2024 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 91324P-CD-2 UnitedHealth Group Inc Sr Nt .5,351,538 ...03/15/2043 ..

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . |91324P-DX-7 ... UnitedHeal th Group Inc Sr Nt ... .9,348,944 |... ...05/15/2030 ...|.

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. | Cash... Cash ..

Goldman Sachs International - OTC .. W22LROWP2HZNBB6K528 .. Cash ..

Credit Agricole Corp - 0TC 1VUV7VQFKU0QSJ21A208 .. Cash ..

Bank of Montreal - OTC ..... NQQBHPCNCCUBTUTQYE16 .. Cash

Mizuho Capital Markets Corporation - OTC .. 0V6118S6QX2D01J857QP30 .. Cash

Morgan Stanley & Co. International Plc - OTC 4PQUHN3JPFGFNF3BB653 .. Cash

Societe General SA - 0TC (02RNES IBXP4ROTDBPUAT .. Cash ..

UBS AG - OTC BFMBT61CT2L1QCEMIKS50 . Cash

Societe Generale - 0TC 02RNE8 IBXP4ROTDBPU4T .. | Security 532457-BT-4 Eli Lilly and Co . 195,134 ...03/15/2049

Societe Generale - 0TC 02RNE8IBXP4ROTDBPU4T .. | Security ... | 254687-DP-8 ... Walt Disney Co/The .. ... 627,307 |... ...04/30/2028 ...|.

Societe Generale - OTC (02RNE8|BXP4ROTDBPU41 .. | Security . |576360-AL-8 Mastercard Inc . .. 588,313 |... ...06/01/2049 ...|.

Societe Generale - OTC .. 02RNE8IBXP4ROTDBPU4T .. [ Security .. T47525-AU-7 QUALCOMM Inc . 628,357 ...05/20/2027 ..

Societe Generale - OTC .. 02RNE8IBXP4ROTDBPU4T .. [ Security .. 594918-BL-7 Microsoft Corp . 615,441 ...11/03/2045 ..

Societe Generale - OTC .. 02RNE8IBXP4ROTDBPU4T .. [ Security .. 666807-BP-6 Nor throp Grumman Corp . 588,637 ...10/15/2047 ..

Societe Generale - OTC .. 02RNE8|BXP4ROTDBPU41 .. | Security .. 976656-CG-1 Wisconsin Electric Power Co . ...06/01/2044 ..

Societe Generale - OTC .. 02RNE8IBXP4ROTDBPU4T .. [ Security .. 20030N-CT-6 Comcast Corp ......... ...10/15/2028 ..

Societe Generale - 0TC (02RNE8|BXP4ROTDBPU41 .. | Security . |494368-BV-4 ... Kimber ly-Clark Corp ...07/30/2046 ...|.

0199999999 - Total XXX

Collateral Pledged to Reporting Entity

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

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

Bank of America - 0TC
Barclays Bank PLC - OTC ...
BNP Paribas - 0TC ...
Citibank NA - OTC ...
Credit Suisse Intl - OTC ..
Deutsche Bank AG - 0TC

Goldman Sachs International = OTC .......cccccceiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii

. BATYDEBBGKMZ0031MB27 .
... GBGSEF7VJPSI70UKS573 ..
... ROMUWSFPUBMPROBKSP83 ..
.... [ES70DZWZ7FF32TWEFAT6 .

. ESBDKGMJYYYJLNBC3868 ..
TLTHFZY1CNSX8D621K86 .
W22LROWP2HZNBB6KS528 ..

...690,000 |...
. 16,170,000 |...
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Collateral Pledged to Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
JPMorgan Chase & Co = OTC ..oooeeiieiiiiiiiec e THBGLXDRUGQFUS7RNES7 .. 0ash ooeeiiiii e e 21,781,000
Morgan Stanley Capital Service - 0TC 17331LVCZKQKX5T7XV54 .. Cash . 16,648,000 |...
Morgan Stanley & Co. International Plc - OTC 4PQUHN3JPFGFNF3BB653 .. Cash . 42,216,000

Royal Bank of Scotland - 0TC
UBS AG - 0TC .........
VWells Fargo - OTC

. RR3QWICHWIPCSBA4S074 ..

BFMBT61CT2L 1QCEMIKS0 .

. KB1H1DSPRFMYMCUFXTO9 ..

.6,640,000
. 61,212,000
. 86,120,000

Royal Bank of Canada - 0TC ES71P3U3RHIGC71XBU11 .. Cash

Societe Generale - 0TC 02RNES |BXP4ROTD8PU41 .. Cash

Mizuho Capital Markets Corporation - OTC .. 0V61I8S60X2D1J857GP30 .. Cash ..

Nomura Global Financial Products-0TC ... 0Z3V05H2G7GRS05BHJ91 .. Cash .. o
Bank of America - OTC ... .... BATYDEBEGKMZOO31MB27 . | Security U S Treasury Nt ... ... 08/15/2029 ...[.
Bank of America - OTC ... .... BATYDEBG6GKMZOO31MB27 . | Security U S Treasury Nt ... ... 07/31/2025 ....[.
Bank of America - OTC ... .... BATYDEBEGKMZOO31MB27 . | Security U S Treasury Nt ... . 32,169, . 40,141, ... 08/15/2030 ... |.
Bank of America - OTC . BATYDEB6GKMZO031MB27 . |Security .. U S Treasury Nt ... . 36,236,678 .. 42,681,600 ... 05/15/2031 ..
Bank of America - OTC . 02RNE8IBXP4ROTD8PU41 .. | Security .. FRENCH REPUBLIC G 1.75 25JUN39 144A 159 180 ... 06/25/2039 ..
Bank of America - QTC . 02RNE8IBXP4ROTD8PU4T .. | Security .. . FRENCH REPUBLIC GO 6.0 250CT25 144A | ....10 ... 10/25/2025 ..
Bank of America - 0TC . O2RNE8IBXP4ROTD8PU41 .. | Security .. 91282C-N-2 4 3/8 NOTE AG 28 ... .4,959,835 .5,402,000 .. 11/30/2028 ..
0299999999 - Total 555,336,574 88,887,490 XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (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 XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
040120-AP-4 ......... Argent Securities Inc RMBS Ser 2006-M1 C 07/25/2036 .......
36829J-AA-9 . .| GE Capital Commercial Mortgage RMBS Ser ... .. 08/25/2036 ..
362334-B0-6 . .| GSAA Home Equity Tr RMBS Ser 2006-3 CI A .. .. 03/25/2036 .......
36829J-AA-9 ......... GE Capital Commercial Mortgage RMBS Ser ... 08/25/2036 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 298,854 298,854 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 298,854 298,854 XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities 298,854 298,854 XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds 298,854 298,854 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-000 ......... [ overnight Repos SEC LENDING ONLY [ [ 258,748,476 [o.vvrerrrrenens 258,748,476 |....... 04/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 258,748,476 258,748,476 XXX
9999999999 - Totals 259,047,330 259,047,330 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - ... (100,023,261)  Book/Adjusted Carrying Value $ - (100,023, 261)
2. Average balance for the year ~ Fair Value $ - 353,053,488  Book/Adjusted Carrying Value $ ... 353,953,488
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 259,047,330 NAIC2 $ .ovvviiie NAIC3 $ .o NAIC4 $ ..o NAIC5 $ .o NAIC 6 $ ..o
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(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))

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

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

American Savings Bank ........... Honolulu, HI oo [ e oo oo e, 398,240 |l 661,728 |............. 150,343
Bank of America .........ccc...... Charlotte, NC ..o [ oo Joeeeeeeeeeeeeeeee Jeeeeeeeeeeeeeeeeeeees e 174,146 | 733,893 |............... 260,693
Bank of New York Mellon ........ New York, NY oo oo e e e feevenn... 13,802,361 | 11,212,768 |............ 4,253,020
Citibank .....cocooveveverennes New York, NY oo foes e oo oo s oo 951,967 ol 19,967 |ooovveee 19,335
JP Morgan Chase .. C New York, NY oo [ e foeeeeees s e [ (138,927,163))..... (134,691,273)|...... (140,014 ,241)
Wachovia ........cccooveveveevenenne. Charlotte, NC .......ooooeeeveee foore oo oo Joeeeeeeeeeeeeeeeeee oo feeeen...962,991 | 1,682,090 |............ 1,603,343 |..
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 519,589 661,776 628,077
0199999. Totals - Open Depositories XXX | XXX (122,117,869) (119,719,051) (133,099,430)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX (122,117,869) (119,719,051) (133,099,430)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(122,117,869)

(119,719,051)

(133,099, 430)

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

...................... [BNY Mel 10 CaSh RESErVE ...eeeresreseesueseseseeseeseeseeeeeseseesessesessseeseesessesseoeeeseesseseesseeeseeseeeteesseeeseessssoeeeseessessesseseessensssesssesesssessessesss | ersnearsene Joeseneesees 03/20/2028 vvovvenee: eeeeeeereneneneeneen 2,661,305

8109999999. Subtotal - Sweep Accounts 27,661,305

381410-32-3 ....... Goldman Sachs Fin Sq Treas Oblig Fd ‘ ‘ ........... 03/28/2024 ......coev |ovvennniniiiiiniinneennn 5164 | [ 4,732,449 |..

825252-40-6 ........ S/T Investment Co Treasury Trust (AIM) .... . B PP 03/28/2024 ....eevvvn |eennnninneeeinniinneeeenennD 216 | i fere e 1,633,521 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 6,365,970

262006-82-8 ....... Dreyfus Cash Mgmt GOVT CM BOLD #6356 ‘ . ‘ ........... 03/28/2024 ....ccevvn |eennneeeeeeenniieeeeeenns 00057 i i [ 4,732,449 |..

825252-88-5 ........ S/T Investment Co Govt and Agency AIM [ T 03/27/2024 .....oovvv |ovvennninniiiininnnnnnnnnnn 5285 | i e 9,406,944 |.. 265,832

8309999999. Subtotal - All Other Money Market Mutual Funds 14,139,393 290,923

[Nationwide Cash I T [ [ [ e Y7 e ] T 1,257,517

Subtotal - Qualified Cash Pools Under SSAP No. 2R 378,677,518 1,257,517

8609999999 - Total Cash Equivalents 426,844, 186 96,939 1,649, 141
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