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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 21,819,532,193 [ [ 21,819,532,193 |.......... 21,303,198,211
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 33,374,546 | e 33,374,546 |.....cccun.. 32,192,443
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,516,719,440 |............... 208,844,015 |........... 1,307,875,425 |............ 1,184,814,780
3. Mortgage loans on real estate:
B FIISEHENS oot e 5,042,835,780 |..cvovvecieererirncecieine [ 5,042,835,780 |............ 4,839,834,377
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ .o
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($ ... 35,199,770 ), cash equivalents
[T 84,145,948 ) and short-term
investments ($ ..o 0 ) s o 119,345,718 oo [, 119,345,718 |..ocvvene. 345,190,575
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 22,043,772 .o o 22,043,772 |cvovee. 22,437,694
7. DEMVAHVES ...ttt [rrene s 264,523 | o 264,523 |.. ..5,028,591
8. Other iNVESIEd @SSELS ....c.eueuiuiiieieieicieiee e [oeeeeeneinneas 524,117,462 |.......cucvnee. 5,025,500 |......oonv... 519,091,962 |................ 535,699,443
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 37,589,481 |......oocovvne 2,231,607 |.cccoerinnnee 35,357,874 |..ocvevnnne 13,486,756
10. Securities lending reinvested collateral assets . ..679,573 |.. ..679,573 |.. ... 63,603,212
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (V1 1,774,102
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 29,116,502,487 |............... 216,101,122 |.......... 28,900,401,365 |.......... 28,347,260,184
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueururrrremiueieineneieieieiseeeseeeeeas [orereennienanns 227,597,149 |, 14,447 112 | 213,150,037 |.covercenee 200,052,447
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,191,524 | [ 1,191,524 |...ccooovnnnee. 1,506,981
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 16,657,121 oo o 16,657,121 | 17,636,258
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... [.......cccccoiiiiiiiiiin v
18.2 Net deferred tax asset ........ccccceccenne ..276,728,474 |.. 26,581,668 |..
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvevevevevererceccceeeieeieeeees Joererereeieeeeneens TT1,624 |
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ...............c.cccoceveveeverevees foovseeeiiieins 196,847 [..oveeeieeeeeicieeceeeeiees e 196,847 |....cvevee. 3,944,075
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.cccoorrriennes 25,014 [ 25,014 [ [V 0
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 32,758,095 ..o [V 32,758,095 |....ccvneee. 30,942,285
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 29,676,772,910 |........c....... 257,154,916 |.......... 29,419,617,994 |.......... 28,870,956,996
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 2,210,750,724 |...coviiiiiinncceine [ 2,210,750,724 |............ 2,067,455, 183
28. Total (Lines 26 and 27) 31,887,523,634 257,154,916 31,630,368,718 30,938,412,179
DETAILS OF WRITE-INS
1101. Receivables for collateral on derivatives ... s [ [ (U 1,774,102
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 1,774,102
2501. Admitted Disallowed IMR ..o [ 18,495,730 v oo 18,495,730 |ovvriene. 17,267,021
2502. GSV of company owned life iNSUFaNCe ..........cocooooioioioieeeiciccceeeeeeeeces o 14,262,365 |.veeeeeeeeeeeeeeeeeeeees e 14,262,365 |.......coc....... 13,675,264
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 32,758,095 0 32,758,095 30,942,285




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

24,082,723,274
Modco Reserve)

Aggregate reserve for life contracts $
(including $

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccoeee |oereeeeeeeeenenene 408,287 |...cooveeee 184,644
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ (35,093) on reallzed capltal gains (I0SSES) ....cvvirs forveerieinane 62,394,746 |................. 38, 198 249
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
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
22. Borrowed money $ .............. 115,059,400 and interest thereon $
23. Dividends to stockholders declared and unpaid
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 ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ...... ...145,147,342 |...
24.10 Payable for securities lending 377,137,908 |... 542 556,944
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 11,729,956 10,457,120
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 27,560,714 ,921 26,930,793,592
27. From Separate Accounts Statement 2,210,750,724 |............ 2,067,455,183
28. Total liabilities (Lines 26 and 27) 29,771,465,645 28,998,248,775
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,856,403,073 1,937,663,404
38. Totals of Lines 29, 30 and 37 1,858,903,073 1,940,163,404
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 31,630,368,718 30,938,412,179
DETAILS OF WRITE-INS
2501. Uncashed drafts and checks pending escheatment to the state 5,038,602
2502. Deferred fee income 3,461,930 |...
2503. Contingent liability reserve
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.veuiveviiiiiiicieieieeeeieeete et ssese bbb |ee e eneesaenes 699 671
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 11,729,956
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted Disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 18,495,730 17,267,021




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 1,162,045,252 |............ 1,599,706,957 |............ 7,007,772 ,686
2. Considerations for supplementary contracts with life Contingencies................ccceeeereveieeereeeeeeeeeee e 115,609 |- eoeeceeeeeeeerees e 196,334
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..370,685,663 |.. ..269,873,677 |.. ..1,245,746,754
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,843,168)]|.. ....(464,110)/.. ... (6,567,455)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reinsurance Ceded ...........ccoieeiieieeieeiieniienee e seeseesees [ e [ 0
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.evviueueueieiieieseseeiieesesesesesssssesese s ss st sssesssesess [eesesessscacesesnanas 265,540 |...oooiiicne 213,339 | 854,563
8.2 Charges and fees for depoSit-type CONTACES ...........c.ccciiiieieeeeeececeeeie ettt e eeaes 294 [ 336 | 1,319
8.3 Aggregate write-ins for miscellaneous income .. 674,098 560,611 1,992,220
9. Totals (LiNes 110 8.3) .o 1,530,943,288 8,249,996,421
10, DEAth DENETILS ... ee e e e eeeneeeeneee e 35,713,583 [ 37,524,335 [ 124,137,824
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 2,504,030
12, ANNUItY DENETILS ...ovieiiiicicicececeeee ettt se s s s sesssnnenenenesenesdeeneeneeeeeenes 107,294 493 | .. 140,952,611 ...l 589,551,362
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeevevcrevereieeeeens oo 399,455 | 434,809 |...oooieineee 1,669,230
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ...........ccooveiiiiiiiiniiiinneneneriii [ [ 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..2,276,959,649
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeevevevevereverceenenees oo 22, 142,489 [ 17,071,152 | 84,693,087
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ccceiieieveveieieecie e 639,286 |...ceveereeann 848,687 |.....cccvvee.. 2,798,060
19. Increase in aggregate reserves for life and accident and health contracts 502,773,825 811,310,644 4,183,815,509
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 1,280,789,970 |............ 1,621,460,748 |............ 7,266,128,751
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 29,323,254 | 27,894,733 |....cocoe.. 134,941,455
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 4,268,818 |...ccoeevet 7,090,220 |..ccooveenes 22,343,959
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 1,347,782 |..
26. Net transfers to or (from) Separate Accounts Net of FEINSUFANGCE ...........c.ccveeveveveeeeeeeeie e oo 95,566,989
27. Aggregate write-ins for deductions .... 7,317,084 6,418,281 31,472,495
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 1,446,331,520 1,835,494, 721 8,178,618,984
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 84,611,768 |................. 34,396,089 |....cceeenne 71,377,437
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 84,611,768 |.....ccccoeenv 34,396,089 |.....c.cooeeee 71,377,437
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 22,963,359 23,938,671 112,755,516
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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 61,648,409 |................ 10,457,418 |............... (41,378,079)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 2,315,535 (excluding taxes of §  ...cccoeeeencee (1,082,397)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 10,657,450 4,177,208 (21,226,640)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 72,305,859 14,634,626 (62,604,719)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,940, 163,404 1,777,222, 781 1,777,222, 781
37, NEtINCOME (LINE 35) .....ovveeeeeieeieeeeeeeeee ettt ettt s s st s et eseseasasss s ses e o eseaeanannaes 72,305,859 |.oovee. 14,634,626
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 11,181,873 ...52,675,645 |.. ...11,909,749 |..
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e .
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen ... 10,682,797 |.. ... 14,626,282 |..
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(25,342,031)|.. ... (5,007,229)]|..
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ..........c.coiieiieiiiiieiieicen e [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeevveeescfeviiiiiiiiiiiiiiiiiii i
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
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
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:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (81,260,331) (141,437,330) 162,940,623
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,858,903,073 1,635,785,451 1,940, 163,404
DETAILS OF WRITE-INS
08.301. Company OWNEd Life INSUFANCE ......cocoovoviverceeeieiiee ettt n s [ore et 587,102 .o 560,015 [ 1,872,935
08.302. MiSCEIIANBOUS TNCOME ......eoeeeeeeeeeeeee ettt e e e e s e e eaeeneenes et eaeeeeasenenneaoeseeeeaneseaeeeeaeanees 86,996 | 596 | 119,285
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 .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 674,098 560,611 1,992,220
2701. Securities Lending Interest Expense .. ..6,801,938 |.. 5,917,235 |. ...26,951,175
2702, PENSTON EXPENSE ..oeieieiiieectceceeeee ettt ettt ettt es s sttt s s s s st et 512,915 [ 497,462 |................... 1,989,849
2703. Change in Contingent Liahility RESEIVE ... e [0 0. 2,529,753
2798. Summary of remaining write-ins for Line 27 from overflow PAge ............ccceeveeieveveieveueeieeeeeeeeeeveesdfeeesee e 2,231 | 3,584 | 1,718
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 7,317,084 6,418,281 31,472,495
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 1,162,331,316 |............ 1,5699,427,196 |........... 7,009,479,639
2. NetiNVESIMENT INCOME ...ttt [ers e 355,924,947 |.....coeeee 263,452,686 |............ 1,201,965,204
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 352,831 214,271 975,167
4. TOtal (LINES 110 3) oottt 1,518,609,094 1,863,094, 153 8,212,420,010
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 779,617,881 |................ 808,957,647 |............ 3,087,131,695
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. foeeeercrereene 95,434,916 |................ 104,000,593 |........c..c..... 552,630,306
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 83,412,303 |..core 76,926,887 |...ccveenenee 329,485,113
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 75,084,816
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 958,465,100 989,885, 127 4,044,331,930
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 560,143,994 873,209,026 4.,168,088,080
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt .910,051,954 |.. ..812,362,839 |.. 2,647,335,247
12.2 Stocks .............. ...28,605,806 |.. ... 15,060,193 |.. ... 17,691,622
12.3 Mortgage loans ... ... 20,393,427 |.. ... 18,782,626 |. ..250,298,438
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 8,508,784 |.......ccvvnnne 3,014,606 |................. 20,217,029
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens (4,345) ] e 1,023,139 | 1,087,746
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 201,742,445 159,961,323 4,150,923
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,169,298,071 |............ 1,010,204,726 |............ 3,000,781,005
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 1,433,926,022 |............ 1,910,101,454 |............ 6,248,001,410
1312 STOCKS ..ottt |eeeinne s 62,356,855 |.....ccovveune 19,441,541 | 149,573,832
13.3 MOMGAGE [OBNS ......ueeirieiieiiieireie ettt ettt nniens[oeessinensnaes 223,067,016 |............... 234,994,554 |............ 1,330,214,924
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 8,622,642 |.....ccvvuunee. 23,381,803 |....ccvvnnne 63,588,258
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 22,747,089 5,507,272 21,729,594
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,750,619,624 2,193,426 ,624 7,813,108,018
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (393,922) (334,790) (912,201)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (580,927,631) (1,182,887,108) (4,811,414 ,812)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.ccueueueriieieieeeeeeeeceeeeeie e |reeeeseseseeneseneseereeeees (1) 0 |ooereiene 225,000,000
16.3 BOITOWED fUNGS ...t [resesineesnens 115,059,400 |.......covverrierriciricnnee (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 44,882,134 | 6,185,194 |............... 284,650,395
16.5 Dividends t0 SLOCKNOIAETS ..........cucuiuiieiicieee ettt [rnenennenenes 155,000,000 |............... 150,000,000 |............... 150,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (210,002,735) 123,099,571 105,536,860
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (205,061,220) (20,715,235) 465,187,255
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..... (225,844,857).............. (330,393,317)|-cecvvnnene (178,139,477)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieeeeieeeeteeeeeee ettt ettt s s s st sesesessnananens |oereeeseenenens 345,190,575 |..cccvvreneeee 523,330,053 |.cevreenne 523,330,053
19.2 End of period (Line 18 plus Line 19.1) 119,345,718 192,936,736 345,190,575
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Capital Contribution from The Western and Southern Life Insurance Company in the form of
COMMON STOCK ... [oenns st [ [ 50,000,000
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................. 55,949,636 |................ 53,121,748 |................215,726,779
................. 52,922,316 |....overerecerirnnnnn 0 el 0
............ 1,039,099,180 |............ 1,455,125,300 |...........6,177,156,817
................. 22,544,908 |................. 99,891,198 |...............648,219,135
................................. 0 [ 0 o0
................................. 0 [ el 0
................................. 0 [ 0 o0
............ 1,170,516,040 |............1,608,138,246 |...........7,041,102,731
............ 4,358,363,514 |............2,777,335,986 |.......... 11,091,360,289

5,528,879,554 4,385,474,232 18, 132,463,020
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NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of Western-Southern Life Assurance Company (the Company) are presented on the basis of accounting practices
prescribed or permitted by the Ohio Department of Insurance (the Department).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting
the financial condition and results of operations of an insurance company. The National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Department has the right to permit other specific practices that deviate from prescribed practices. There are no
differences between the Company’s net income and capital and surplus following NAIC SAP or practices prescribed and permitted by the
state of Ohio.

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

SSAP # Page Line # 2024 2023
NET INCOME
(1)  State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 72,305,859 (62,604,719)
(2)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX 72,305,859 (62,604,719)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX 1,858,903,073  1,940,163,404
(6)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7)  State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,858,903,073  1,940,163,404

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@
(6)

The Company has not reacquired any SVO Identified Bonds during the reporting period.

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for those which an other-than-temporary impairment has been
recognized, which use the prospective adjustment method to determine amortized cost.

D. Going Concern. Management has not raised any doubts about the entity's ability to continue as a going concern.

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2024.

A.

Business Combinations and Goodwill. No Change.
Discontinued Operations. No Change.

Investments

Mortgage Loans, including Mezzanine Real Estate Loans. No Change.

Debt Restructuring. None.

Reverse Mortgages. None.

Loan-Backed Securities

M

@

Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.

The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended March 31, 2024,
due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.
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(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
March 31, 2024, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

securities:
1 2 3 4 5 6 7
Book/Adjusted Amortized Cost
Carrying Value Recognized After Other-
Amortized Cost | Present Value of Other-Than- Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at Statement Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
Total XXX XXX — XXX XXX XXX

(4) The following is an aggregate total of all impaired loan-backed 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 as of March 31,

2024:

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

9,651,033
490,568,786

1,017,974,573
5,990,591,899

(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management
considers for each identified security include the following:

&

the length of time and the extent to which the fair value is below the book/adjusted carry value;

b.  the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

c.  for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;

d.  for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;

e.  for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;

f.  for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

If the decline is judged to be other-than-temporary, an impairment charge is recorded as a net realized capital loss in the period the

determination is made.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $382.2 million.

Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.

Repurchase Agreements Transactions Accounted for as a Sale. No Change.

Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

Real Estate. No Change.

Low Income Housing Tax Credit (LIHTC) Property Investments. No significant holdings. No Change.

Restricted Assets. No Change.

Working Capital Finance Investments. None.

Offsetting and Netting of Assets and Liabilities

Information related to the Company’s derivative instruments and the effects of offsetting on the balance sheet are as follows:

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 264,523 — 264,523
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument — — —

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1

7.1




10.

11.

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

0. 5% Securities. No Change.

~

Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

R. Reporting Entity's Share of Cash Pool by Asset type. None.

Joint Ventures, Partnerships and Limited Liability Companies. No Change.
Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes. No Change.

Information Concerning Parent, Subsidiaries and Affiliates.

In March 2024, the Company paid a $155.0 million ordinary dividend to its parent, The Western and Southern Life Insurance Company. The
dividend was in the form of cash.

Debt.
B. FHLB (Federal Home Loan Bank) Agreements.
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $4,800.0 million. The Company calculated this amount after
areview of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

(2) FHLB Capital Stock

a.  Aggregate Totals

Tota{ 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 81,018,248 81,018,248 —
(d) Excess Stock 53 53 —
(e) Aggregate Total (atb+c+d) 101,018,301 101,018,301 —
Actual or estimated Borrowing Capacity as
) Determined by the Insurer 4,800,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 74,137,154 74,137,154 —
(d) Excess Stock 586,747 586,747 —
(e) Aggregate Total (atb+tctd) 94,723,901 94,723,901 —
Actual or estimated Borrowing Capacity as
f) Determined by the Insurer 4,180,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(243+4+5+6) Redemption Months Year Than 3 Years 3to5 Years
Membership Stock
1.  Class A 20,000,000 20,000,000 — — — —

2. Class B — — — — — —

11B(2)bl Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)

7.2
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(3) Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1
Fair Value

2
Carrying Value

3
Aggregate Total
Borrowing

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

2. Current Year General Account Total Collateral Pledged

3. Current Year Separate Accounts Total Collateral Pledged

4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged

11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)

11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)

11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)

11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)

b.  Maximum Amount Pledged During Reporting Period

5,105,747,179
5,105,747,179

3,761,455,128

1

Fair Value

2
Carrying Value

5,340,244,394
5,340,244,394

3,949,496,657

3
Amount
Borrowed at Time
of Maximum
Collateral

1. Current Year Total General and Separate Accounts Maximum Collateral

Pledged (Lines 2+3)

2. Current Year General Account Maximum Collateral Pledged

3. Current Year Separate Accounts Maximum Collateral Pledged

4. Prior Year-end Total General and Separate Accounts Maximum

Collateral Pledged

(4) Borrowing from FHLB

a. Amount as of Reporting Date

1

5,063,626,283
5,063,626,283

3,739,242,526

2
General Account

5,340,547,370
5,340,547,370

4,074,641,563

3
Separate
Accounts

1,589,731,900
1,589,731,900

1,613,290,400

4
Funding
Agreements

Reserves
Established

1,804,345,500
1,804,345,500

1,654,932,300

Total 2+3
1. Current Year
(a) Debt 115,059,400
(b) Funding Agreements 1,689,286,100
(c) Other —

(d) Aggregate Total (a+b+c) 1,804,345,500

Prior Year-end
(a) Debt —

(b) Funding Agreements 1,654,932,300

(c) Other _

(d) Aggregate Total (atb+tc) 1,654,932,300

Maximum Amount During Reporting Period (Current Year)

115,059,400
1,689,286,100

1,804,345,500

1,654,932,300

1,654,932,300

— XXX
— 1,691,971,937
— XXX
— 1,691,971,937

— XXX
— 1,659,965,887
— XXX
— 1,659,965,887

1 2
General 3
Total 2+3 Account Separate Accounts
1. Debt 115,059,400 115,059,400 —
2. Funding Agreements 1,689,286,100 1,689,286,100 —
3. Other — — _
4. Aggregate Total (1+2+3) 1,804,345,500 1,804,345,500 —

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)al(d) (Columns 1, 2 and 3 respectively)

FHLB - Prepayment Obligations

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

1. Debt
2. Funding Agreements
3. Other

No
No
No

12.  Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

a.

Defined Benefit Plan

Components of net periodic benefit cost. Not applicable.

13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations.

D.

L.

In March 2024, the Company paid an ordinary dividend to The Western and Southern Life Insurance Company. Refer to note 10 for details.

The Company has $18.5 million in special surplus funds related to the admission of disallowed IMR in its general account.

7.3



14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

The sales of fixed income investments generating IMR losses comply with the Company's investment and liability management policies, and the
asset sales were not compelled by any liquidity pressures faced by the Company. The below table summarizes the disallowed IMR recognized by
the Company in its general accounts and insulated separate accounts, and the calculation of 10% of adjusted surplus used to determine the
maximum recognized disallowed IMR. In addition, the Company reviewed its estimated risk-based capital (RBC), with total adjusted capital
(TAC) adjusted for the current quarter value of the below adjustments to surplus, and determined it had greater than a 300% authorized control
level RBC after adjustment.

Calculation of Limitation
using Prior Quarter numbers | Current Reporting Period

(1) Capital & Surplus $ 1,940,163,404 XX
Less:

(2) Admitted Positive Goodwill $ — XX

(3) Admitted EDP Equipment & Operating System Software $ — XX

(4) Admitted Net Deferred Taxes $ 265,225,401 XX

(5) Recognized Disallowed IMR General Account $ 17,267,021 XX

(6) Recognized Disallowed IMR Separate Account $ — XX
(7) Adjusted Capital and Surplus (Line 1-2-3-4-5-6) $ 1,657,670,982 XX
(8) Limitation on amount of goodwill (adjusted capital and surplus times 10%
goodwill limitation [Line 7*10%]) $ 165,767,098 XX
(9) Current Period Disallowed IMR Recognized in General Account XX $ 18,495,730
(10) Current Period Disallowed IMR Recognized in Separate Account XX $ —
(11) Current Period Admitted Disallowed IMR Recognized as a % of Prior Period
Adjusted Capital and Surplus ((Line 9+Line 10)/Line 7) XX 1.1 %

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No Change
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B.  (2) Not applicable.
(4) Not applicable.

C. Wash Sales. No Change.
Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.

Fair Value Measurements

A.
(1) Fair Value Measurements at March 31, 2024
Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds: Bank loans — 248,100 — — 248,100
Bonds: CMBS — 6,976,217 — — 6,976,217
Bonds: RMBS — 504,735 — — 504,735
Bonds: Exchange traded funds 6,953,850 — — — 6,953,850
Common stock: Unaffiliated 1,089,295,308 — 341,945 —1,089,637,253
Common stock: Mutual funds 114,340,400 — — — | 114,340,400
Preferred stock — 33,374,546 — — | 33,374,546
Other invested assets: Residual tranche,
fixed income — — 9,467,186 — 9,467,186
Derivative assets: Interest rate swaps — 264,523 — — 264,523
Separate account assets * 41,125,274 81,410,250 — — | 122,535,524
Total assets at fair value 1,251,714,832 122,778,371 9,809,131 —1,384,302,334

*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.

7.4



B.

C.

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Quarter Ended at 03/31/2024

Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers | included (losses) Ending
Balance at into out of inNet |included in Balance at
Description 01/01/2024 | Level 3 | Level 3 Income Surplus | Purchases | Issuances Sales Settlements | 03/31/2024
a. Assets
Common stock:
Unaffiliated 341,945 — — — — — — — — 341,945
Other invested
assets: Residual
tranche, fixed
income 9,467,186 — — — — — — — — 9,467,186
Total Assets 9,809,131 — — — — — — — — 9,809,131

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.

(4) Investments in Level 2 include bank loans and below investment grade commercial and residential mortgage-backed securities initially
rated NAIC 6. The Company determined fair value as of the balance sheet date through the use of third-party pricing services utilizing
market observable inputs.

The fair value of preferred stock included in Level 2 has been determined by utilizing market observable inputs from third-party pricing
services.

The fair value of the fixed income residual tranche included in Level 3 has been determined by utilizing a client statement.

Derivative investments included in Level 2 consist of interest rate swaps. The fair values of these securities have been determined
through the use of third-party pricing services or models utilizing market observable inputs.

Assets held in Level 2 of the separate accounts carried at fair value include investment grade municipal, corporate bonds, and surplus
notes. The Company determined fair value of the bonds through the use of third-party pricing services utilizing market observable inputs.

Not applicable.

The carrying amounts and fair values of the Company’s significant financial instruments were as follows:

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds 20,984,068,904 21,819,532,193 60,798,981 19,875,482,028 1,047,787,895 — —
Common stock: Unaffiliated** 1,190,655,553 1,190,655,553 1,190,313,608 — 341,945 — —
Common stock: Mutual funds 114,340,400 114,340,400 114,340,400 — — —
Preferred stock 33,374,546 33,374,546 — 33,374,546 — — —
Mortgage loans 4,876,417,380 5,042,835,780 — — 4,876,417,380 — —
Cash, cash equivalents, & short-term

investments 119,341,595 119,345,717 119,341,595 — — — —
Other invested assets: Surplus notes 46,293,021 46,709,217 — 46,293,021 — — —
Other invested assets: Residual tranche,

fixed income 24,174,767 24,174,767 — — 24,174,767 — —
Securities lending reinvested collateral

assets 679,573 679,573 679,573 — — — —
Derivative assets 264,523 264,523 — 264,523 — — —
Separate account assets 2,166,994,230 2,210,750,724 81,165,967 2,047,704,527 38,123,736 — —
Life and annuity reserves for

investment-type contracts and deposit

fund liabilities (17,086,798,360)  (17,660,550,303) — — | (17,086,798,360) — —
Cash collateral payable (635,547) (635,547) — (635,547)| — — —
Separate account liabilities * (2,005,585,882) (2,077,478,441) — — (2,005,585,882) — —
Securities lending liability (377,137,908)| (377,137,908) — (377,137,908) — — —

*Variable annuity contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of this
disclosure.
**Includes FHLB common stock which is held at cost.

The following discussion describes the valuation methodologies utilized by the Company for assets and liabilities measured or disclosed at fair
value. Fair value estimates are made at a specific point in time, based on available market information and judgments about the financial
instrument, including discount rates, estimates of timing, amount of expected future cash flows and the credit standing of the issuer. Such
estimates do not consider the tax impact of the realization of unrealized gains or losses. For Level 3 investments, the fair value estimates cannot
be substantiated by comparison to independent markets. In addition, the disclosed fair value may not be realized in the immediate settlement of
the financial instrument. As described below, certain fair values are determined through the use of third-party pricing services. Management does
not adjust prices received from third-parties; however, we do analyze the third-party pricing services’ valuation methodologies and related inputs
and perform additional evaluation to determine the appropriate level within the fair value hierarchy. Care should be exercised in deriving
conclusions about the Company’s business, its value or financial position based on the fair value information of financial instruments presented
below.

Debt Securities, Surplus Notes, Residual Tranche, and Equity Securities

The fair values of actively traded debt securities, asset/mortgage-backed securities, and surplus notes have been determined through the use of
third-party pricing services utilizing market observable inputs. Less liquid private placement securities trading in less liquid or illiquid markets
with limited or no pricing information are valued using either broker quotes or by discounting the expected cash flows using current market-
consistent rates applicable to the yield, credit quality and maturity of each security.

The fair values of actively traded equity securities and exchange traded funds (including exchange traded funds with debt like characteristics)
have been determined utilizing publicly quoted prices obtained from third-party pricing services. The fair values of certain equity securities for
which no publicly quoted prices are available have been determined through the use of third-party pricing services utilizing market observable
inputs. Actively traded mutual funds are valued using the net asset values of the funds. The fair value of preferred stock included in Level 3 has
been determined by either broker quotes or by discounting the expected cash flows using current market-consistent rates applicable to the yield.
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21.

22.

23.

24.

D.

E.

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

Mortgage Loans

The fair values for mortgage loans, consisting principally of commercial real estate loans, are estimated using discounted cash flow analyses,
using interest rates currently being offered for similar loans collateralized by properties with similar investment risk. The fair values for mortgage
loans in default are established at the lower of the fair value of the underlying collateral less costs to sell or the carrying amount of the loan.

Derivative Instruments

The fair value of the interest rate swaps have been determined through the use of third-party pricing services utilizing market observable inputs.

Cash, Cash Equivalents and Short-Term Investments

The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.

Securities Lending Reinvested Collateral Assets

The fair value of securities lending reinvested collateral assets are from third-party sources utilizing publicly quoted prices.
Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, surplus notes and mutual funds. The fair values of these assets have been determined
using the same methodologies as similar assets held in the general account.

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities
The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of

policyholder withdrawals and the level of interest credited to contract balances.

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment
contracts are taken into consideration in the Company’s overall management of interest rate risk.

Cash Collateral Payable

The payable represents the obligation to return cash collateral the Company has received relating to derivative instruments. The fair value is
based upon the stated amount.

Securities Lending Liability

The liability represents the Company’s obligation to return collateral related to securities lending transactions. The liability is short-term in nature
and therefore, the fair value of the obligation approximates the carrying amount.

Separate Account Liabilities

Certain separate account liabilities are classified as investment contracts and are carried at an amount equal to the related separate account assets.
Carrying value is a reasonable estimate of the fair value as it represents the exit value as evidenced by withdrawal transactions between contract
holders and the Company.

Not applicable.

Not applicable.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
AMOUNT
a.  Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment —
3. Premium adjustments payable due to ACA Risk Adjustment —

Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment —

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) —
b.  Transitional ACA Reinsurance Program
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) —

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance —

Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance - not reported as ceded premium —

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance —
Operations (Revenue & Expense)

7. Ceded reinsurance premiums due to ACA Reinsurance —

8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments —
9. ACA Reinsurance contributions - not reported as ceded premium —
c.  Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors —

Liabilities

2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors —
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) —

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along
with the reasons for adjustments to prior year balance.

Accrued During the Prior
Year on Business Written
Before December 31 of
the Prior Year

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To
Bal:

Year

To Prior
Year
Balances

Prior

ances

Cumulative
Balance
from Prior
Years (Col
2-4+8)

Cumulative
Balance
from Prior
Years (Col
1-3+7)

1 2

3 4

5

6

7 8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

4. Liabilities for contributions
payable due to ACA
Reinsurance - not reported as
ceded premium

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

Prior Year
Accrued
Less
Payments
(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative

Prior Years
(Col 1-3+
7

Balance from

Cumulative
Balance from
Prior Years
(Col 2 -4+
8)

1 2

3 4

5

6 7

8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Receivable

Re

<

(Payable)

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Non-admitted
Amount

Net Admitte

Asset (4-95)

d

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1
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25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

Change in Incurred Losses and Loss Adjustment Expenses. No Change.
Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics. No Change.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics.No Change.
Premiums and Annuity Consideration Deferred and Uncollected. No Change.
Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

reporting entity? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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
Name of Entity

2
NAIC Company Code

3

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 [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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. ...........cccooceiiiiiiiiinnieiciienns

12/31/2022

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
[6 1Y SO TSRS P RPN

By what department or departments?
Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

04/12/2024

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccooieioiiiieveieiceceeeeeeeeeveciean
Fort Washington Investment Advisors, Inc. ....cccooveivieieiiviiiienennnn
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. ..o
Eagle Realty Capital Partners, LLC ...

Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio

|¥es...
oves.
VES..

.. YES....
.. YES....
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9.2
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9.3
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14.24
14.25
14.26
14.27
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16.

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e 72,200,000 S$.. .. 34,800,000
Preferred Stock .... S
Common Stock ... 5. .326,063,887
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other 304,030,836 3. 286,504,560
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 665,278,164 $. 647,368,447
$

Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s

Yes [ X] No[ ]

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

...382,172,172
...381,978,528
................ 377,137,908



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202
MORGAN STANLEY ... 1300 THAMES ST BALTIMORE MD 21231 ..o

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? ...... 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

FT WASHINGTON INVESTMENT ADVISORS

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 assets?.....

Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveeeceieneninnseceene 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
Securities Exchange
Commission ... DS....

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 SECUNMEIES? ............c.eeueuiiiriiieieieieieiee ettt e st et et ese e e e s s esesesese e e s sesesesenenens 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 SECUMHIES? ............ccooiiiiiiiiiiiii e Yes[ 1 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? ............cccccoeveiiiine Yes [ X] No[ ]

8.2



STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 71,274,136
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 4,924 ,839,324
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 4,996, 113,460

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 MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 17,090, 111

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 29,632,208
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 FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 29,632,208
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 $ 5,042,835,779

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 $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
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 Western-Southern Life Assurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 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 oo b e 148,749 L 10,862,245 ..o [ [ 11,010,994
2. AlASKA i AK o b . 16,969 [ 3,727,396 |eveeeeeeeeeeiceins o e 3,743,965
3. Arizona ..... .. AZ ..23,552,635 |. .24,054,753 |..
4. Arkansas .. .. AR ....4,311,164 |. ...4,377,979 |..
5. California .. CA 161,888,628 |. .. 165,638,326 |.. ..1,254,146
6. Colorado ...... .. CO .23,608,157 |.. ..302,561
7. Connecticut .. . CT .19,687,808 |.. 1,639,747
8. Delaware ............. .. DE ..5,913,832 |..
9. District of Columbia . . DC .. 1,794,448 |..
10. Florida .. .. FL .71,285,986 |..
11.  Georgia .. GA .26,116,904 |..
12.  Hawaii .. . HI ...3,611,214 |..
13. Idaho .... . ID .. 7,960,817 |..
14.  lllinois ... LIl .41,616,637 |..
15.  Indiana . . IN .20,278,981 |..
16. lowa ..... LA .. 6,689,665 |..
17. Kansas . .. KS .. 4,814, . .. 4,985,501 |..
18, KENLUCKY .. KY | b e 2,344 977 | 11 682,049 [..ooeoeiieeeies oo o 14,026,226
19, LOUISIANA ..veveieeeeeeieciieie e LA | b 1,039,074 . 8,011,406 [...oovoveeieeieeins orvieirieereeseinee foeeeieene 9,050,480
20. Maine ....... ..12,255,657 |. .12,261,204 |..
21.  Maryland . . ..22,059,686 |. .22,788,520 |.. ,
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA |l o 706,780 ... 59,658,753 60,365,533 |........... 3 348 457
23, MIChigan ......ccceoeeiiiiieiieee e Ml e b 2,191,829 | 32,833,915 | e e 35,025,744 |............ 1,613,196
24. Minnesota . .. MN ..23,367,080 |. .24,291,712 |..
25.  Mississippi .. MS ... 3,714,860 |. ...3,994,421 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |ooeeee b o 724,372 | 13,549,857 ..o [ [ 14,274,229
27, MONtANA ...ooveeeeeeeeieeieeieeeeeieeeeseeneeneeeee. MT e L 8,081 | 4,040,903 [...oovonieeeeieeens o e 4,049,484
28. Nebraska .. 2,484,940 .. 2,500,547 |..
29. Nevada ........ ...8,180,736 |. .. 8,445,113 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b i 8,976 o 12,996,826 13,005,802
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b o 974,362 . 41,344,905 ..o [ [ 42,319,357
32.  New Mexico . NM .6,867,846
33. New York ..... NY e Nen e 40,032 [ 233,604 [ o o 273,636 |..
34.  North Carolina .. NC .34,580,200 |..
35.  North Dakota ..ND ...1,396,525 |..
36. Ohio ..cccueenee .. OH 110,475,319
37. Oklahoma . o OK e L . 340,500 | 6,284,958 | [ e 6,625,458 |..
38. Oregon......... .. OR .16,341,731 |..
39. Pennsylvania ... . PA .54,599,300 |..
40. Rhode Island .... . RI ...2,619,107 |..
41.  South Carolina . sC .19,215,607 |.. . 1,280,970
42.  South Dakota ... .. SD .. 2,943,055 |.. 475,767
43. Tennessee ... .. TN .15,140,681 |.. ..366,452
44. Texas ....... TX .98,175,010 |.. . 3,887,3%
45.  Utah ..... . uUT .11,054,886 |.. ..190,880
46. Vermont . VT . , . ...2,291,789 |.. ..652,003
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b 238,233 .. 22 A71,900 [ v e 22,709,342 |.ccvvine 775,126
48.  Washington .........ccccereeieeneeneeeeceeeene WA o b 135,927 [ 32,085,312 | e s 32,200,839 |.....cevenee 727,893
49.  West Virginia ... 7,530,795 |. .. 8,249,269 |.. ..250,000
50. Wisconsin .... ..12,873,847 |. .13,220,200 |.. ..1,131,087
51, WYOMING .oovevenieieiereeeieeeeeeeeeesieeneeeneeeenes. WY i Lo i 4,864 [0 2,335,350 [ oo o 2,340,214 |
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT ..
59.  Subtotal .......ccceiiiiiiiiiiiiis e XXX 108,462,196 ..., 1,061,644,088 | O . 0]0...1,170, 106, 284 ... 4,358,363,514
90. Reporting entity contributions for employee benefits
PIANS. ... XXX e e o e [ [ [V A
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX e e o e [ [ [V
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees )0, ) O R AN (VN
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .
94.  Aggregate or other amounts not allocable by State. |. 0
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 108,871,952 |..... 1,061,644,088 |.........coovevvceeeeee 0 [ 0 [0 1,170,516, 040 |..... 4,358,363,514
96. Plus Reinsurance Assumed.............cccoceeeeiiiiinenen e XXX i i e v foeveeiiieeeeeeinin O
97  Totals (All Business).... . 108,871,952 |..... 1,061,644,088 |.........coovveveeen 0 o 0 s 1,170,516,040 |..... 4,358,363,514
98. Less Reinsurance Ceded...........cooervrvervrrerreeneensfoveees XKoo e 6,271,948 |............ 1,694,371 [ O o o 7,966,319 [ooviiiiiiieins
99. Totals (All Business) less Reinsurance Ceded XXX 102,600,004 1,059,949,717 0 0 1,162,549, 721 4,358,363,514
DETAILS OF WRITE-INS
58001. MEX Mexico ......
58002. ZZZ Other Alien ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 9,766 320 0 0 10,086 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6

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 Western-Southern Life Assurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER) 31-1334221
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER) 99937  31-1191427
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER) 74780  86-0214103
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER) 75264  16-0958252
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER) 70939  13-2611847
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER) 43-2081325
SUBSIDIARY - WESTERN & SOUTHERN INVESTMENT HOLDINGS, LLC, OH (NON-INSURER) 06-1804434
SUBSIDIARY - EAGLE REALTY GROUP, LLC, OH (NON-INSURER) 31-1018957
SUBSIDIARY - FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER) 31-1301863

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvveeeiiieiieiieieieieieieeees . Ownership.. .. 1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccceeee | oenes 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ownership.. .4.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oevvvvviviiiiiienes . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiiiiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvirennnns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMAL NEA e | e Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvviiiiiiiiiiiieiieieeeeeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd OH.....f.ees NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . Tt NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ JURN D U I NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvvvvveninnne WS CEH LLC et Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 99937 ....|31-1191427 .. Columbus Life Insurance Co ......eeeveeeeeeveeeene [ oo OHeeeis ] eoeeee PR [ oo OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-4569007 .. Concord HB K Clayton Holdings, LLC ............ WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC ... . |NP Cranberry Hotel Holdings, LLC .. . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. . . | Western-Southern Life Assurance Co . | Ownership.. .. |Western & Southern Mutual Holding Co . [....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-2681473 .. Day Hill Road Land LLC .....cceevveeeeeeeeeiieeenns . WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. OH.....fooeens NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC .........ccceereeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ . C0] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoeoiiiiiinnnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoceunn |.eee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccccoiiiiiiininnnnnnes The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....|Western & Southern Mutual Holding Co .
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..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|46-1383159 .. Emerging Markets LLC .....ccocovennnnniniiiinnnnne Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ...........ccccce. [oeees 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Integrity Life Insurance Co ........cccevvuneen Ownership . | Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooveveeeeeeeeeeeeennn . WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|93-3728576 .. ERG-CP MN7 Last Mile JV, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Ownership.. ..37.050 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Integrity Life Insurance Co ... .... | Ownership.. ..4.180 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [ nns 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ................... Ownership.. ..16.310 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeeen] ceee e e NTA e e Ownership.. .. 8.160 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . Western & Southern Financial Group, Inc. . |Ownership.. ..21.270 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestlc Fund LP
..|Western-Southern Group ........cooeeeeeers [nnn 000 Y A O B B Western & Southern Financial Group, Inc. . |OWNership.......ccccvvvvvvvvvvvuvenvnnnnnns ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestic Fund
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP LP e Ownership ..99.470 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... Ownership.. ..31.860 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co ... Ownership.. .6.120 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co ....... Ownership.. ..6.120 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .....ocooes [ oo OHeeis ] ee e e NTA e e OWNErship..coeeeeeeeeeeeeeee e . 1.630 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC ........... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..41.390 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC I1 ..o [ oo OHeuis] e e e NTA e oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..11.780 ....|Western & Southern Mutual Holding Co . |....NO......
Western & Southern Investment Holdings LLC
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..OH..o.]eooeee NIA o [ ooeeee Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ............... Fort Washington Capital Partners, LLC ..... Ownership.. .. 4.200 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ..oooooeeveeees [ OHeeeis ] et e N A e Ownership.. ..95.800 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IV LP Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IVLP ............... . Ownership.. ..44.420 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|81-1722824 .. Fort Washington PE Invest IX-B-LP .............. . FWPEI 1X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|81-1722824 .. Fort Washington PE Invest . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI 1X GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC . Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..[Western-Southern Group .........ccceeeeee. [.nnns 00000 .... | 811710716 .. | ..eeoeerrevees | eovrrrriiinnnnns Fort Washington PE Invest IX-LP ... [ OHo ] e NTA e e Ownership.. .. 2.680 .... |Western & Southern Mutual Holding Co . |....NO......
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..|Western-Southern Group ...
..|Western-Southern Group .

..|Western-Southern Group .

cel

..|Western-Southern Group .
..|Western-Southern Group ...
..|Western-Southern Group ....
..|Western-Southern Group .
..|Western-Southern Group ....
..|Western-Southern Group ...
..|Western-Southern Group .

2 3 4 13 14 15 16
Type If
of Control Control
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Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieeevvvvveees | eereieeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieevvvvvviies | eereereeeiiiinen | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.250 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
The lWestern

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3815473 .. Fort Washington PE Invest SM |I-B-LP ......... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co .
..... 00000 .... [87-3815473 .. . |Fort Washington PE Invest SM I1-B-LP .. .. OH.....] ......NIA....... [FUPEI X GP, Ounership ..0.500 .... [Western & Southern Mutual Holding Co .
..... 00000 ....|87-3835610 .. Fort Washington PE Invest SM II-K . |FWPEI X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... FWPEI V GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... e OHe] e NIA....... Ownership ..42.110 ....|Western & Southern Mutual Holding Co . |....NO......|eccee oin
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ... LOH ] NIA....... FWPEI VI GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NIA....... Ownership ..28.760 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
..| Western-Southern Group ........cccoveenn [unees 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP LOH] e NIA....... FWPEI VI GP, LLC Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP ............... L OH] s NIA....... Ownership ..28.790 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nnn
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP ........... LOH ] NIA....... FWPEI VIII GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins

The Western and Southern Life Insurance Co

..... 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP . Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .

..| Western-Southern Group ........ccccoveenn [unees 00000 .... |35-2485044 .. Fort Washington PE Invest VIII-LP ... FWPEI VIT1 GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 35-2485044 .. Fort Washington PE Invest VIII-LP .............. L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeee e ..25.250 ....|Western & Southern Mutual Holding Co . |....NO.....|eceee een
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
...|Western-Southern Group .........coeeeeeees [onnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
..| Western-Southern Group ........ccocoveenn [unees 00000 .... |87-3859143 .. Fort Washington PE Invest XI .......cccceenenns LOH] e NIA....... FWPEL X1 GP, LLC weeeereeeieeeieceee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859143 .. Fort Washington PE Invest XI .........ccccce... L OH] s NIA....... OWNErship..coeeeeeeeeeeeeeee e ..16.360 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP ... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .. |FWPEI XI GP, LLC . . | Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K . . |FWPEI XI GP, LLC . . | Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP .... FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. e OH ] e N A e Ownership . |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-1036934 .. Fort Washington PE Invest X-S ................... . FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .

..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [ 26-3806629 ..
..... 00000 .... [26-3806629 ..

Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ...
Fort Washington PE Investors V-VC, L.P. . .. |FWPEI V GP, LLC
Fort Washington PE Opp Fund II, L.P. ......... LOH ] NIA....... Fort Washington PE Invest VLP ...
Fort Washington PE Opp Fund II, L.P. .. L OH] s NIA....... Fort Washington PE Invest VI LP
Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP .

. |Fort Washington PE Invest V LP
FIPEI V GP, LLC

. | Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership
. | Ownership..

..|Western & Southern Mutual Holding Co .
.. |Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund I1, FWPEO 11 GP, LLC Ownership . |Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... L OH] s NEA e | e Ownership .. 9.630 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP ............ Ownership .. 3.750 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ LOH] e NIA....... Fort Washington PE Invest VIII LP .. . | Ownership .. 3.180 .... |Western & Southern Mutual Holding Co . |....NO.....|.ccee nen
..|Western-Southern Group .........cceeeeeee. fonnis 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L OH.LL NIA....... FWPEO 111 GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeee .....
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The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|90-0989164 .. | ..ceevvvvriies | eererreriininnen | e Fort Washington PE Opp Fund I11, L.P. ........ L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .2.200 .... |Western & Southern Mutual Holding Co . |....NO......].ccee ens
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 371736757 .| teeeeeeeveeies | eeveeeeiiiiiiien | i Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErship..ccoeeeeeeeeieieieieeeeeeeeeeee e 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee nns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 371736757 .| teeeeeeeveeees | eeveeeeieiiiinen | v Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ....[85-1483379 .. | coeeevvieene | reerireeniee [ e Fort Washington PE Opp Fund IV, L.P. ......... LOH] e NIA....... FWPED IV GP, LLC weeeereeeieeeeeeee e OWNErSNIP..ceereeereeeeeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1483379 .. | .ieeiiiiiiiiis | eerrieiiiiiiiien | e Fort Washington PE Opp Fund L OH] s NEA e | e OWNErship..cooeeeeeeeeeieeeeee e .3.020 .... |Western & Southern Mutual Holding Co . |....NO......].ccee enn
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-1503656 .. | ..cccevvvvvrer | eeveieriiiiiinen | e, Fort Washington PE Opp Fund LOH ] NIA....... FWPED 1V GP, LLC voeeeeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErship..cceeeeeeeeeieiieeeeeeeeeeeeeee e 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee nns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ...coo.|.. OHoou] et NTAL o Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0837 ...|Western-Southern Group .........ccccevenn | eeee 00001 ....|85-1521520 .. Fort Washington PE Opp Fund , L.P. . |FWPEO 1V GP, LLC .. . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... FWPEI SM Il GP, LLC . Ownership.. .. 2.000 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....] ...... NEA e | e Ownership.. ..26.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group ........cccoeeenn funeee 00000 .... |87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...|..OH.....]...... NIA....... FWPEI SM 11 GP, LLC .... Ounership.. .. 2.240 .... |Western & Southern Mutual Holding Co . |[...NO......].ccc oo
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|87-3834210 .. Fort Washington PE Small Market 11-B L.P. ... |..OH.....]...... NIA....... Ownership.. ..97.760 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC ................ LOH ] NIA....... WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|47-1922641 .. Frontage Lodge Investor Holdings, LLC ......... PR 0T I NIA....... WS Real Estate Holdings LLC ..........cccceeeet Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|81-1698272 .. FWPEL I1X GP, LLC ooeeeeeeeeeeeieeeeeeeeeeeeeee COHe] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC .... L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|87-3616440 .. FWPEI SM |1 GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|20-4844372 .. FWPEI V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073669 .. FWPEL VI GP, LLC «oeeeeeeeeeeieeeeeeeeeeeeeeeeee Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|27-1321253 .. FWPEL VIT GP, LLC ooeeeeeeieeiiieiieeeieieeeeees Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-0980611 .. FWPEI X GP, LLC ... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3656912 .. FWPEI XI GP, LLC .... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|26-3806561 .. FWPED 11 GP, LLC ooeeeeeeeeieieeeeeeeeeeees Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|46-2895522 .. FWPEO 111 GP, LLC .. |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|85-1463366 .. FWPEO IV GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC «oeeeeeeeeeieeeeeeeeeeeeeeeeeeee WS Real Estate Holdings LLC ..........ccceeeent Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cooennenniiiiiiinnene LOH ] NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company ........coeeeeeeees | oo NYouii ] eomeees P [ oo Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC ....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 88-3437673. Hampton Roads 0z Fund ................ .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC .. |WS Real Estate Holdings LLC Ownership.. .47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|92-1556010 .. Hunters Creek JV, LLC .......... . |WS Real Estate Holdings LLC ... Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|31-1328371 .. IFS Financial Services, Inc . Western-Southern Life Assurance Co .. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 74780 ....|86-0214103 .. Integrity Life Insurance Co .......ccccceeuunnnnee L OHe] s IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|34-1826874 .. IR Mall Associates LTD .....cceeeeeieiiiiiieeeeeens L] s NIA....... Ownership.. ..49.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|85-3569568 .. Jomax Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeees |eeeee 00000 ....|83-1797000 .. Keller Hicks Inv. Holdings, LLC ................ WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC . WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccoeeveeeees |oeeee 00000 ....|31-1705445 .. LaFrontera Holdings, LLC ... LT NIA....... WS Real Estate Holdings LLC ... Ownership.. ..74.250 ....|Western & Southern Mutual Holding Co .
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings,LLC ........... WSLR Holdings LLC . | Qunership ..|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|35-2123483 .. LLIA, Inc. .. | The Lafayette Life Insurance Co Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC ......cceeeeeens .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ........ .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .... ] WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1271007 .. L.P. e FWPEI Mauna Kea GP, LLC Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2984546 .. Nashville Hotel JV LLC ... . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co ... AN IA........ Integrity Life Insurance Co . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |02-0593144 .. North Pittsburg Hotel LLC PAcoo] e NIA....... WSALD NPH LLC Ounership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA.....[...... NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... .. | Integrity Life Insurance Co . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..........cvvvvvvnnnes . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund 11, LP NY.feenns NIA....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .. . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...[Western-Southern Group .......ccccevvvnnn | e 00000 ....|34-1998937 .. Queen City Square LLC OH..ove| e NIA....... Ownership ..|Western & Southern Mutual Holding Co . |...NO......|..cc. ...
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeent Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... | E NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP . Ownership .. [Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . W f...... NIA....... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC OH.....f.ees NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC .... KY...oofoonns NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee ...NIA....... | WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC .. INco] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ............... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC ............... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ......ccoeeennnnn WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .......covvvveeeeee WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings,LLC ............... WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|88-3631372 .. The Cincinnati Equity Fund [11, LLC ..ooooees [ oo OHuuis ] et e A oo Ownership . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co . .|Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. .. Western & Southern Financial Group, Inc. . |Ownership .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC .........ccceeeeees Ownership Western & Southern Mutual Holding Co .
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 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) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3418626 ..| ....cccvvvveee | eevrrrriiiiennns Timacuan Apt. Holdings,LLC FLo....f...... NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ....[93-4901861 .. | .covevcvvere | crreerireenns Timber lake JV, LLC L1 NIA....... WS Real Estate Holdings LLC ... ... | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 311394672 .. | .ioeviieviiiis | eeeeeeeeiiiiiiee | e, Touchstone Advisors, INC. ..coevvvvevvveiiieeennns OH.....f o DS........ IFS Financial Services, Inc. .......ccccuune. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1225804 ..| ...ccovvvvvees | eereriiieiienes Institution MA.....[...... NIA....... Ownership.. ..37.900 ....|Western & Southern Mutual Holding Co . |....YES.....|..... .....
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0849312 .. Touchstone Divindend Select ETF ................. . Ownership.. ..90.900 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|31-1710355 .. Touchstone High Yield-Inst ... . | Western-Southern Life Assurance Co . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-6046379 .. Touchstone Securities, Inc. .... .| IFS Financial Services, Inc. ....... . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|26-1450709 .. Touchstone Touchstone Snds Intl GR-R6 ........ Ownership ..42.000 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... Ownership.. ..95.200 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|88-3090843 .. Town Madison Holdings, LLC . . |WS Real Estate Holdings LLC ... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund 11-A, LP . . | Western-Southern Life Assurance Co .. | Ownership.. .6.300 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP . Ownership.. ..11.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .| Integrity Life Insurance Co ... . | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC . [National Integrity Life Insurance Co .. | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC .. The Lafayette Life Insurance Co .............. Ownership.. ..29.630 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC Western-Southern Life Assurance Co .. Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|36-4107014 .. Vinings Trace ......cceevvvvvvvnnnns .. |WS Real Estate Holdings LLC ... Ownership.. .99.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|82-1665321 .. W Apt. Investor Holdings, LLC . |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-0846576 .. W&S Brokerage Services, Inc. ...... .. OH... Western-Southern Life Assurance Co .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... L OH..... .| Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC ................ LV WSLR Holdings LLC ...covvvvveriiiiiiiiiiiieieeeees ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ OH.....f...... NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....]...... NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... LOH ] UIP....... Western & Southern Mutual Holding Co ....... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 92622 ....|31-1000236 .. Western-Southern Life Assurance Co ............ |..OHooo] et REeeeiiiis [ ool Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 ... | 20-2820067 .. WS CEH LLC WS Real Estate Holdings LLC ... ... | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1058916 .. WSALD NPH LLC WS Real Estate Holdings LLC ... Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
Asterisk Explanation |




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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? ...t NO
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

NO

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 and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
g 2 6 2 2 2 0 2 4 4 4 9 0
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Payable for Collateral on DEriValiVeS .......cccociiiiiiiiiieic ettt sttt ettt et e st se st enssaeneane [oreseseseseseaseseas 635,547 |.ciiin 2,660,000
2505. Interest Payable - Policy and Contract FUNAS ........ccoooiiiiiiiiieecce e [ereeesssseseseseaenens 64,124 |...cooven 77,335
2597.  Summary of remaining write-ins for Line 25 from overflow page 699,671 2,737,335
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.  MiSCEl1ANEOUS EXPENSE ......oeieeeeeeeeceecete ettt et s s seseseneas |oresesesesesessanansanaes 2,231 | 3,584 | 1,718
2797. Summary of remaining write-ins for Line 27 from overflow page 2,231 3,584 1,718
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 ............. | NG N . W ... . . B R EE - B s [ o

6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe

7. Deduct current year’s other than temporary impailiiient reCOlllized .. e ......... ... NS [OSORIIIIIIIIN ... |-.occoeeeeeeeeieeee e oreeie e

8.  Deduct CUITENt YEAI'S AEPIECIALION .......cc.iiiiieeiei ettt ettt et e et e e st e e st e e st e s e e be e s e e s e eneeeneeeneesaeesseenseeseanseanseannans [osesssensseiseeiseeseesesnseennes [oreenteesteesse e e e e e eaaeas

9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiiieeieeee e rieeieeies [oee e [oreeie e
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 4,839,834,382 |........... 3,760,559,228

2. Cost of acquired:

2.1 Actual cost at time of acquisition ettt ettt et e et e et et e e et e et e et e eeeee e e ees e et eeee e eereereeeeeeneene feeeeeeeeeaens 127,509,170 |............ 1,152,249 ,949
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 95,557,846 |................ 177,964,975

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

4. Accrual of discount ............ccccoeeiiiiinnn.

5. Unrealized valuation increase/(decrease) ..

6. Total gain (I0SS) ON GISPOSAIS ........cvoviuiuieereiiiieeieieteieteeeses ettt se st s s s s s s sss et et s s s s ses et s s snsss et e s ssssnsnsesesessssnsnsnsesanns [oesesseesenacacacenen (177,389) ... (3,303,443)

7. Deduct amounts reCeiVed ON AISPOSAIS ...........ccccoveveueveueeeeeeeeeeeeeeeeeeeeeee e ee e se e eeae e s e sesetesessssesesssssesessssanssssseseseseseanannnns |resseseeeeenenens 20,393,427 |................ 250,298,438

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

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEd ..............cciiiiiiiiiiiiiii s [ o 0
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. 5,042,835,789 |............ 4,839,834,382
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .

14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 5,042,835,789 4,839,834,382
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 PriOF YEAT ..........c.c.cueueueiiiieieteeeeeecee ettt eaeass s s s sessnnnas [eeeeeeeeneieiens 540,724,943 |.............. 468,656,612
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
2.2 Additional investment made after acquisition .

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

4. Accrual of discount

5. Unrealized valuation increase/(decrease) ..

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

7. Deduct amounts received on disposals .....

8. Deduct amortization of premium and depreciation ..

9. Total foreign exchange change in book/adjusted carrying value ..

10. Deduct current year's other than temporary impairment rECOGNIZEA ..........c.cocvoviviueueuiuiieeeeeieieeteseeeeee ettt ee s esens [eeeereeeieeeeree e [eeeeeeee e 61,677
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cceuiriiiieierereeeeceeeeeiee e [ 524,117,462 |............... 540,724,943
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 5,025,500 |..cooviiinnnee 5,025,500
13.  Statement value at end of current period (Line 11 minus Line 12) 519,091,962 535,699,443
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 22,717,886,684 |.......... 18,925,651,898

2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 1,496,282,877 |............ 6,547,575,242

3. Accrual of discount .... 24,423,357 |...cooe.. 77,043,480

4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 84,562,788 |............... 147,088,466

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 10,708,394 |................ (25,214,377)

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cvcveviuiuiiiieieeeeeeeeeeeeeeeee et ee et ssesesssesessanananans [oeereessesenens 938,701,563 |............ 2,820,951,312

7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 25,580,109 |............... 103,948,734

8. Total foreign exchange change in book/adjusted carrying value ..

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas [0 25,282,422
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....................................... (4,075,557)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccooererrreereriririeieeeeeeeesenens [eeeene 23,309,626,231 |l 22,717,886,684
12.  Deduct total NONAAMItEEd BMOUNES .......c.curviieiiiieieieiiceiei ettt senenennsenesesenensnns [ronnennnnnnens 200, 084,010 il 197,681,197
13. Statement value at end of current period (Line 11 minus Line 12) 23,160,782,216 22,520,205,487
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 bbbt b et b b s [ 12,572,927,770 |............ 1,010,642,293 |................ 789,123,732 | (76,551,375)|.......... 12,717,894,956 |.....oooiececeeeeiecccernes e [oeeeninens 12,572,927,770
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 6,802,637,296 |............ 3,994,373,568 |............ 3,912,065,328 |................ 105,074,507 |............ 6,990,020,043 ... [ [ 6,802,637,296
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 1,396,621,909 |......cooee. 47,210,366 |..cocvoeenee 38,110,996 |..covevnenene (38,142,488)|............ 1,367,578, 797 |.oieeeeeeccereieiies oo seseeniene [ 1,396,621,909
. INAIC 4 () ootttk e bt bt b e bt b s £ btttk et b et b et b et bttt eaese s e 628,116,485 |................. 26,641,854 |.....ccceeee 40,369,973 |....cooviviee (969,336) .....coccnvne. 613,419,030 |..cvvieeiieirienieiiens e o 628,116,485
5. NAIC B () ittt [ 109,983,401 |....cccovcvneeee 74,534,138 |....coovin 4,495,758 |...oooviinne 9,192,028 |......cc.c...... 189,213,809 |...oieieceeieeieecirernieins e [ 109,983,401
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 10,782,975 38,778 1,978,197 (1,081,665) 7,761,891 10,782,975
7. Total Bonds 21,521,069,836 5,153,440,997 4,786,143,984 (2,478,329) 21,885,888,520 0 0 21,521,069,836
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V 1 OO PP VTP 0
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 32,189,147 | (RSN [V 1,183,934 | 33,373,087 [o.eececiriceieirniies e [ 32,189,147
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V 1 OO PP VTP 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 e [t [ e 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 1 OO PP VTP 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 3,296 0 0 (1,831) 1,465 3,296
14, Total Preferred STOCK ..ot 32,192,443 0 0 1,182,103 33,374,546 0 0 32,192,443
15. Total Bonds and Preferred Stock 21,553,262,279 5,153,440,997 4,786,143,984 (1,296,226) 21,919,263,066 0 0 21,553,262,279
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 13,991,678 ; NAIC2 $ .cooovvvenneee 52,364,650 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .........ccvovoveveveeeeeeeeeeeeieeeteteeeaee ettt s et st esese s ss s sesesesens |esesesesasaneseseeeseneneneeaes (V1N SO 28,749,998

2. Cost of short-term investments acquired ... 46,125,471

3. ACCTURN OF GISCOUNL ...ttt ettt et esesse et ees e eseseseeee e e s eseseeee e e seseseeee e e s eseeee a2 e aeseseeee e s e aesee e e s s s e s eseseeesnansesesesesssanansens [rsnssacicesesensacacesesnnas [0 0

4. Unrealized valuation iNCrEASE/(AECIEASE) .......c.ieiuiiuiaiiiee ettt sttt bttt et st e saeesbeesbe e bt e bt eabeaaeeeasesheesseesbeesbeenbeanbesnneensesnnes [eaeeaeasneasesaaesanesaeeaes [0 0

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeIVEd ON GISPOSAIS ................cucuiueueuiiiieeititeteteseseeessestesetesesessss s ssesesesesesessss s et asasesesesesssssasssasesesesens [reseseeseseseseseneneeasasesenas (V1N S 74,875,469

7. Deduct amortization OF PrEMIUM .............c.cuouiueuiiieeeeeeetetetet e et et et e et s seasae s s et et ese s et essae s esssesesesesesess s esssssesesesessssasssssasesesesesnns [oeseseseseseseseneneeananeeeeas [0 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............eoouiiiiiiiiie i eee o [0 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieiieeeeece e [ [0 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0 0
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 1,194,487
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiie ettt et e e st et s e s e e s e e st et e st e st et et et et e b et enene Sabesbeasesssassareareaaeseeareanas
Unrealized Valuation INCIEASE/(AECTEASE) ..............ccuvueveeeeeeeeeeeseeeeseses s sas s saesee s s s e se s e s s s s s e s s s st s s s s s s e s s s s s s s et s e s s s s s e s s e s s e s s s sessssesansenans | oatsessssesnseesaseas (929,961)
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees (2,650,586)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes (2,650,586)
440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LINEs 14+2+3+4+5-8+T+8+9) .......ccceuoiuiuiuiieieieieieeeeeiieese et sese s s ssesesenens abessestsseesesasnenes 264,526

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 11)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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

SI05, SI06
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 ..ottt ts et ees et ees et es et ees e es et es s b s eas s ee s b e s b e s e e s b e st ens s ee st es e s e essesene . 264,523

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0

Total (LINE 1 PIUS LINE 2) ..ottt ettt a e et e e b e e b e e s b e e aeeeaeesaeeeneesneenseeseeneenesnnesnesnesnneneeneenee s

Part D, SECHON 1, COIUMN B .......iuiuiiiieiteietei ettt ettt e s 2 s e s s s e s e s s e s s e s e s s e s e s s s et s s s nsesensesensess febteebseesaseenses 264,523

Part D, SECHON 1, COIUMN 7 .....oiiiiieeieeeieeieeeeeee e eseeee e e e eseseee e e esesesesee e e s eseeeeee s e aeaesee a2 e e seseseseeee e seseeeses s nseaesesesasmansnsass  febbsssssssesssssasarareenanas 0

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiiie ettt sttt besnesnesneseeneesees s

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uuiuieiiitiectiecteiecteis et eeees e e easesease s e e s ee e see s et 2 e 2 ee s ee 2 et s e e s ee s e e s ee et es s ens b et ese febteebseesaseenses 264,523

Part B, SeCtioN 1, COIUMN T3 ... ..ot e e e h e b e e e e e R e s e e e e e e e e e e e R e s e e s ee s e e s b e s eeabeatees shesbessessessessesseaseeteaseaseas

Total (LINE 7 PIUS LINE B) ...ttt ettt et e st e e st e st e s e e s e e b e e e e enbeeneeeneesseenseebeeneenesnesnenneneenes s

Part D, SECHON 1, COIUMN O ......iiiiiiiiiieteeet ettt e st s s s e s et n s s s e s s e s s e s s s s s s s e s ensesensens febtiebseesnseenses 264,523

Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..cuiiiiiiiiii ittt sttt ettt st sttt nesnesnesneseesiees s
Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 4,567,006

Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et

Part D, SECHON 1, COIUMN 12 ...ttt s s e st sttt eie fessnbesnaesnees 4,567,006

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeeeee ettt nennenens i
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 PriOF YEAT ..........c.c.cveueueiieieieeeeeeeeeee ettt eseass s s s sesesesssnnas [ereseeseeenenens 278,662,392 |......cceenee 520,047,114
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 4,623,422,588 |.......... 20,055,266,654
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas (V1 1,116,924
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 4,817,939,031 |.......... 20,297,768,300
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 84,145,949 ... 278,662,392
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 84,145,949 278,662,392
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

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

000331534 .
000331542 .
000331560 ...
000331594 ...
000331642 ...

CLEVELAND ..
JACKSONVILLE .
PORT LAVACA ..
SHREVEPORT ...

. 08/30/2023 ..
. 08/30/2023 ..
. 08/30/2023 ..
. 08/30/2023 ..
. 08/30/2023 ..

. 60,000
302,244

... 200,000
.. 135,768

000325352 ... SOUTH HOLLAND . 05/02/2022 .. 0. ... 161,449
000325527 ... BLOOMFIELD HILLS ... . 05/02/2022 .. ) ... 405,200
000325565 .... Chicopee ... . 05/02/2022 .. 0. ... 288,997
000325714 ... BENSALEM ... . 05/02/2022 .. ) ... 317,400
000325773 ... SAGINAW .... . 05/02/2022 .. 0. ... 201,735
000325880 ... ARLINGTON .. . 05/02/2022 .. ) ... 267,064
000326337 ... BALL GROUND .. . 05/02/2022 .. 0. .. 501,346
000326579 . EASLEY .. . 05/02/2022 .. 0 357,374
000326584 . MARENGO . . 05/02/2022 .. 0 354,317
000331294 . ATTICA .. . 08/30/2023 .. 0 150,000
000331367 ... ROCKFORD ... . 08/30/2023 .. 0. ... 113,358
000331368 ... MC LEANSVILLE .. . 08/30/2023 .. ) ... 328,353
000331408 ... . 08/30/2023 .. 0. ... 532,000
000331426 ... . 08/30/2023 .. ) ... 308,000
000331431 ... . 08/30/2023 .. 0. ... 416,734
000331469 ... . 08/30/2023 .. ) ... 167,695
000331473 ... ALBUQUERQUE .. . 08/30/2023 .. 0. ... 436,907
000331474 ... MCK INNEY . 08/30/2023 .. ) .. 579,185
000331519 . MOUNT CLEMENS . 08/30/2023 .. 0 185,951
0
0

)

0.

)

L T PP PP PP P PP PPPPPPPPPRY

[AVE|

000331664 08/30/2023 0 170,000
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 0 6,992,579
000331578 ... SANDY ... . 08/30/2023 .. 0. ... 596,000
000331586 ... .. | TULSA ... . 08/30/2023 .. . 0)... ... 142,106
0399999. Mortgages in good standing - Residential mortgages-all other 0 738,106
1263 e WEST PALM BEACH ... eeeeeee e e e et e e ee s e e e e e e e e s e e e eenn e e e e eennnneeeeennn | ooeeeeeeennnneeeeennnas | RPN KU ISR 10/21/2021 0 140,509,500
BLOOMINGDALE . . 03/02/2022 .. 0. . 108,400,000
. 03/21/2022 .. 0.
. 07/26/2022 .. 0.
. 03/31/2022 .. 0. . .
FORT WORTH ... . 06/03/2022 .. 0. 12,186,153 |..
LEBANON .09/21/2023 .. 0. 922,494 |..
FOUNTAIN ... . 03/17/2023 .. 0. ... 15,006,348 |..
FT. MYERS . .08/31/2023 .. 0 14,931,448 |..
CINCINNATI . 11/02/2023 .. .0 8,718,748 |.. .. 36,120,000
WELLFOR . . 05/08/2023 .. 515,236 15,055,388 |.. 49,468,320

LEBANON . . 04/27/2023 .. .2,592,763 431, .. 34,313,410
IRVINE ... .01/26/2024 .. .. 82,000,000 . 141,500,000
CINCINNATI ... .01/31/2024 .. 17,985,000 |...

. . 11/02/2022 ..

1333 .. |LOUISVILLE ... .. o] . 03/15/2024 .. . . . .. . .
0599999. Mortgages in good standing - Commercial mortgages-all other 127,509, 170 95,127,479 1,110,261,090
0899999. Total Mortgages in good standing 127,509, 170 95,149,791 1,117,991,775
1699999. Total - Restructured Mortgages 0 0 0

000325341 .... PARISH ... . 05/02/2022 .. 0. .. 141,900

000325596 . GONZALES . 05/02/2022 .. 0 284,936

000325598 ... MOBERLY ... . 05/02/2022 .. 0.

000325611 ... VICTORVILLE .. . 05/02/2022 .. 0.

000325802 .... WORCESTER P o . 05/02/2022 .. 0.

000325852 DAL LA .. ettt t et ettt e eerrieeeeereeenaeeeernnnseteerernnateeernenaateerrrnnaasrernnrnnaaae 05/02/2022 0
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
000326042 .... CAROL STREAM ... . 05/02/2022 .. 0. ... 202,000
000326138 .... SICKLERVILLE ... . 05/02/2022 .. 0. ... 336,596
000326385 ... . 05/02/2022 .. 0. ... 152,290
000326558 .... COVENTRY ... . 05/02/2022 .. 0. ... 558,780
000326808 ... TEANECK . . 05/02/2022 .. 0. ... 609,282
000331403 ... AUBURN ... .08/30/2023 .. 0. ....393,959
000331428 .... SNELLVILLE ... . 08/30/2023 .. 0. .. 506,699
000331430 . RIVERDALE .. .08/30/2023 .. 0 252,699
000331466 . WONDER LAKE . 08/30/2023 .. 0 313,001
000331633 . PHARR . .08/30/2023 .. 0 149,107
000331682 . HOUSTON . 08/30/2023 .. .0)... . . 339,228
1899999 Mortgages with overdue interest over 90 days-Residential mortgages-insured or guaranteed 0 112 485 5 570,964
2499999. Total - Mortgages with overdue interest over 90 days 0 112,485 5,570,964
000325938 .... LANCASTER .. . 05/02/2022 .. 0. .55,102 |.. .. 282,717
000326065 . CARLSBAD ... . 05/02/2022 .. 0 ..6,073 .. 237,400
000326384 . BRANDYW INE . 05/02/2022 .. 0 616,777
000326407 ... . 05/02/2022 .. 0. ... 236,562
000326426 .... . 05/02/2022 .. 0. ... 215,635
000326461 ... DETROIT ... . 05/02/2022 .. 0. ... 120,000
000326482 .... SPRINGFIELD GARDENS . 05/02/2022 .. 0. ... 547,900
000326561 .... SOUTHBRIDGE o . 05/02/2022 .. 0. .. 284,499
000331681 BAY SHORE ... iieiuuuneeeeinnuuseeecnnnes s e e eennnaaseeennnneeernnnnaeeeennnnnaseennnnnnaneenrnnnnnes | nnseeesernnnnneeesennnnn P PP PP UUUUPPTTY FETTTTTTINY 08/30/2023 0 474,984
2699999. Mortgages in process of foreclosure-Residential mortgages-insured or guaranteed 0 295,570 3,016,524
3299999. Total - Mortgages in the process of foreclosure 0 295,570 3,016,524
3399999 - Totals 127,509,170 95,557,846 1,126,579,263
SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | 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
LORTON ... 09/28/2009 .....[oceeieiiiinn cevriiiees feeeeeenaan 5,402,055 |.... 0. 0. 0. 694,614 |. ... 694,614 |... ...0
PUYALLUP .. 02/24/2012 ..... 0. 0. 0. .. 263,583 |... ...0
09/18/2013 ..... 0. 0. 0. ...0
ROSEVILLE ... 11/20/2014 ..... 0. 0. 0. ...0
ROCKY RIVER . 02/10/2015 ..... 0. 0. 0. ...0
CINCINNATI .. .10/02/2015 .. ..18,954,544 | 0 0 .0 0
CINCINNATI .. .10/02/2015 .. 8,719,821 |. 0 0 .0 0
CINCINNATI .10/02/2015 .. ..36,247,523 |. 0 0 .0 0
09/21/2017 12,359,592 |.... 0. 0. 0. . . ...0
12/12/2017 0. 0. 0. .. 233,181 |... ...0
NEWPORT ... 12/19/2017 . . 0. 0. 0. ...0
KENNESAW ... 03/12/2018 ...l e [ 10,743,760 |.... 0. 0. 0. ....92,097 |. ...0
KENNESAW ... 03/12/2018 ..o foiiiiiiinn cevrieees foeeeeena 7,375,676 |.... .. 0. 0. 0. ...63,225 |. ...0
KENNESAI 03/12/2018 ... |eeeeeeeiiinn e [ 10,871,662 [.....ccvvvnniiinnns [ PPN [ P 0 0 i fooviiiiiinnnns 93,193 0
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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
LONGMONT .. 04/19/2018 48,542,185 |.... 0. 0. ... 260,211 |... ...0
LONGHOOD .. 07/12/2018 34,567,761 |.... 0. 0. .. 161,035 |... ...0
09/10/2018 31,697,650 |.... 0. 0. ...0
NORTHLAKE ... 09/18/2018 .. . 39,961,447 |. 0 0 0
COLUMBUS .09/26/2018 .. ..54,362,139 |. 0 0 0
KATY ... J12/21/2018 .. . 50,689,039 |. 0 0 0
CEDAR PARK .. 04/01/2019 38,300,817 |.... 0. 0. ... 182,559 |... ...0
SCOTTSDALE 05/14/2019 50,836,138 |.... 0. 0. ... 243,69 |... ...0
OKLAHOMA CITY . 07/30/2019 25,747,350 |.... 0. 0. ... 129,841 |... ...0
WASHINGTON 08/08/2019 26,370,494 |.... 0. 0. ... 121,886 |... ...0
LAND OLAKES ... 08/12/2019 42,809,521 |.... 0. 0. ... 210,529 |... ...0
CINCINNATI .. 09/20/2019 25,361,902 |.... 0. 0. ... 137,785 |... ...0
CALIFORNIA .. 12/20/2019 19,205,303 |.... 0. 0. ... 121,520 |... ...0
MURFREESBORO .. 03/06/2020 24,184,062 |.... 0. 0. .. 120,988 |... ...0
E. WICHITA .. .04/16/2020 .. . 30,209,716 |. 0 0 161,138 0
INDIANAPOL IS ... 06/10/2020 .. ..59,937,347 |. 0 0 285,173 0
FISHERS ... .06/15/2020 .. . 43,817,979 |. 0 0 . 207,702 0
ORLANDO ... 08/27/2020 43,271,718 |.... 0. 0. 211,448 |. 211,448 ... ...0
HUNTSVILLE .. 09/01/2020 47,493,909 |.... 0. 0. 231,052 |. ... 231,092 |... ...0
10/29/2020 45,423,513 |.... 0. 0. 230,656 |. ... 230,656 |... ...0
11/04/2020 35,692,247 |.... 0. 0. 174,228 |. ... 174,228 |... ...0
11/10/2020 23,714,856 |.... 0. 0. 106, 110 |. ... 106,110 |... ...0
11/10/2020 JUR N 1,997,041 |.... 0. e 0 i O [ O e e 8,936 |...covuunnnnnn 8,936 |... ...0
AUSTIN ... 11/10/2020 [ IO 15,726,694 |.... 0. 0. ... 70,368 |. ... 70,368 |... ...0
SOUTH PORTLAND 12/30/2020 Rl R 29,336,243 |.... 0. 0. 129,603 |. .. 129,603 |... ...0
BRANDENTON .. .12/30/2020 .. . 28,154,917 |. 0 0 124,384 124,384 0
CHARLESTON .. .12/30/2020 .. . 26,579,817 |. 0 0 117,426 117,426 0
ELLETTSVILLE .04/15/2021 .. . 33,491,267 |. 0 0 L2112 221,132 0
CENTERVILLE .03/29/2021 .. . 41,669,390 |. 0 0 .. 213,376 |. 213,376 0
CLARKSVILLES .04/13/2021 .. | . 30,598,872 |. 0 0 152,779 |. 152,779 0
07/15/2021 [ R 3,836,716 |.... 0. 0. ... 18,461 |. ... 18,461 |... ...0
STERLING . 07/21/2021 40,209,282 |.... 0. 0. 201,793 | ... 201,793 |... ...0
RAYMORE ... 12/14/2021 44,000,000 |.... 0. 0. 265,088 |. ... 265,088 |... ...0
SAN JOSE .. 05/05/2022 33,418,825 |.... 0. 0. 464,670 |. ... 464,670 |... ...0
PHOENIX ... 07/27/2022 49,069,660 |.... 0. 0. 196,395 |. ... 196,3% |... ...0
08/12/2022 59,336,429 |.... 0. 0. 241,193 |. . 241,193 |... ...0
PITTSBURGH .. .05/11/2023 .. . 35,738,194 |. 0 0 134,474 |. 134,474 0
WARRENSVILLE HEIGHTS .07/25/2023 .. . 15,186,032 |. 0 0 36,742 |. ..36,742 0
....... .07/25/2023 .. . 25,867,292 |. 0 0 .62,586 |. ..62,586 0
PITTSBURGH .07/25/2023 .. . 23,204,703 |. 0 0 56,144 |. .56, 144 0
ROCHESTER ... 1172972023 .. . 34,000,000 |. 0 0 .83,603 |. ..83,603 0
CINCINNATI .. 01/31/2024 ..... L0 ... 0. ...19,221 [ ...0
. 11/12/2021 .. (24,846)|... 0. T ...0
000325639 . .. | CARSONVILLE . 05/02/2022 0. 0. ...0
000325840 .... . | ROUND ROCK .. 05/02/2022 0. 0. ...0
000326631 .... 05/02/2022 0. 0. ...0
000326035 ... . 05/02/2022 0. 0. ...0
000326715 .... .. | WEST ALEXANDRIA .... 05/02/2022 0. 0. ...0
000325867 ... .. |RUTHER GLEN . 05/02/2022 0. 0. ...0
000325625 . .. | REDFORD ... .05/02/2022 .. 0 0 0
0003264083 ... . | OAK PARK ... 05/02/2022 .0, 0. ...0
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

000326565 ...

. | GLEN BURNIE ...

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
000325853 ... .. | ANDREWS ... 05/02/2022 T 0. 0 1,234 . 1,234 ... 0. ...0
000326492 .... . |EASLEY .... 05/02/2022 0. 0] L. 410 | 0. ...0
000325499 ... . 05/02/2022 0. 0 1,040 |. 0. ...0
000325708 . .. | PHILADELPHIA .05/02/2022 .. 0 0 0 0
000326632 . .. | NAUGATUCK ... .05/02/2022 .. 0 0 0 0
000326700 . .. | BARBOURSVILLE . .05/02/2022 .. 0 0 0 0
000326402 .... .. |HANOVER 05/02/2022 0. 0 0. ...0
000325938 .... .. |LANCASTER ... 05/02/2022 0. 0] 0. ...0
000326048 .... .. | SPRINGDALE .. 05/02/2022 0. 0 0. ...0
000326416 ... .. | SAGAMORE . 05/02/2022 0. 0] 0. ...0
000325300 ... .. [JOLIET ... 05/02/2022 0. 0 0. ...0
000326021 .... .. | DAYTONA BEACH ... 05/02/2022 0. 0. 0. ...0
000325854 .... .. [ WILLTAMSTONN 05/02/2022 0. 0 0. ...0
000326331 .... .. | POUGHQUAG 05/02/2022 0. 0] 0. ...0
000325637 . .. [MESA ... .05/02/2022 .. 0 0 0 0
000325921 . .. | CANTON ... .05/02/2022 .. 0 0 0 0
000325865 . .. [SOUTH BEND .. .05/02/2022 .. 0 0 0 0
000326047 .... .. | TOUNSHIP OF DEPTFORD . 05/02/2022 0. 0] 0. ...0
000325636 .... . |BURGETTSTOWN .. 05/02/2022 0. 0 0. ...0
000326359 ... 05/02/2022 0. 0] 0. ...0
000325326 .... 05/02/2022 0. 0 0. ...0
000325638 .... . 05/02/2022 0. 0] 0. ...0
000325498 .... .. [ COLUMBUS .. 05/02/2022 0. 0 0. ...0
000325484 .... .. | JACKSON ... 05/02/2022 0. 0] 0. ...0
000325409 ... .. | WALDORF ... 05/02/2022 0. 0 0. ...0
000326288 . .. |ROY ... .05/02/2022 .. 0 0 0 0
000325852 . .. [DALLAS .... .05/02/2022 .. 0 0 0 0
000326586 . .. | CROWN POINT . .05/02/2022 .. 0 0 0 0
000326116 . .. | ROANOKE ... .05/02/2022 .. 0 0 0 0
000325540 . .. [MAYS LANDING .05/02/2022 .. 0 0 0 0
000326414 .... . | NORTH LAS VEGAS .... 05/02/2022 0. 0 0. ...0
000325949 ... .. |BETHESDA ... 05/02/2022 0. 0] 0. ...0
000325691 .... . | VILLA PARK .. 05/02/2022 0. 0 0. ...0
000325616 ... ENGLAND ... 05/02/2022 0. 0] 0. ...0
000326566 ... MENTOR ... 05/02/2022 0. 0 0. ...0
000325844 .... .. | CHARLOTTE ... 05/02/2022 0. 0] 0. ...0
000326338 . .. |BALTIMORE .05/02/2022 .. 0 0 0 0
000326268 . .| SOUTHPORT .05/02/2022 .. 0 0 0 0
000325559 . .. | E GREENBUSH . .05/02/2022 .. 0 0 0 0
000326408 . .. | SILVER SPRING . .05/02/2022 .. 0 0 0 0
000325927 . .. |UPPER MARLBORO .05/02/2022 .. 0 0 0 0
000326706 ... .. | MIDDLEBURG 05/02/2022 0. 0] 0. ...0
000326108 ... . | VIRGINIA BEACH .. 05/02/2022 0. 0 0. ...0
000325859 ... . 05/02/2022 0. 0] 0. ...0
000325617 ... . | ALLTANCE .... 05/02/2022 0. 0 0. ...0
000325929 ... .. | BALTIMORE ... 05/02/2022 0. 0] 0. ...0
000326648 ... .. | SHELTON ... 05/02/2022 0. 0 0. ...0
000325450 ... .. [LAUREL .... 05/02/2022 0. 0. 0. ...0
000326495 ... . |BRISTOL 05/02/2022 0. 0 0. ...0
000325533 . TEMPERANCE .05/02/2022 .. 0 0 0 0
.0, 0. 0. ...0

05/02/2022
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000326649 ...
000326780 ...
000326407 ...
000326337 .

000326579 .

000326480 .

000325544 ...
000326419 ...
000326494 ...
000326010 ...
000325925 ....
000325613 ...
000326334 ...
000325773 ...
000326418 .

000325843 .

000325628 .

000326023 ...
000326335 ...
000325926 ....
000325523 ....
000325848 ...
000326613 ...
000326785 ...
000326627 ...
000325308 .
000325904 .
000326259 .
000326327 .
000326257 .
000325398 ...
000325836 ...
000325524 ...
000326244 ...
000326556 ...
000325980 ...
000326796 .
000325916 .
000325991 .
000325534 .
000326708 .
000325604 ...
000325762 ...
000326797 ...
000325832 ...
000326199 ...
000326583 ...
000325917 ...
000325992 ...
000325466 .
000326325 ...

.. | HOUSTON
. | GRANITE FALLS .

.. | BALL GROUND .
.. | EASLEY .
. [VALLESO ...

.| DOWNINGTONN .

.. | MANASSAS ..
.. | NORTH VERNON ..
.. | READFIELD
.. | SAGINAW ...
.. [ TUCSON ...
.. | OKLAHOMA CITY .
.. | BAKERSFIELD
.. | LEBANON
.. | ARCADIA ...
. |SIX MILE .

. |HOLLY HILL ..

.. [ CHESNEE ...
.. | SEMMES ...
.. | MANCHESTER ..
.. | MOUNT PLEASANT
.. | LANCASTER ...
.. | SUNBLRY ...
.. | THEODORE ..
. | LUBBOCK ...

.. | COOPER CITY .
.. | SHERIDAN
.. [CHERRY VALLEY .
.. | LUBBOCK
. | PEARSALL .

.. [ MOUNT PLEASANT
.. | COVINGTON
.. | WATERFORD WORKS .
.. [PARK CITY
.. | HUMPHREY ...
. | PRINCETON ...

. | MOUNT MORRIS ..

.. | DALZELL
. | BARDSTOMN ...

SIOUX CITY ..

LAKELAND ...

WINCHESTER
CLARKSVILLE ...

KILLEEN ...

FISHERS

TENAHA ...
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000326172 ...
000326540 ...
000325465 ....
000326186 .

000326610 .

000326242 .

000325535 ....
000325777 ...
000326789 ...
000325500 ...
000326845 ...
000325686 ...
000326477 ...
000326450 ...
000326617 .
000326692 .
000325699 .
000326464 ...
000326166 ....
000325527 ...
000326520 ...
000325443 ...
000326776 ...
000326832 ...
000326178 ...
000326006 .
000325673 .
000326304 .
000326221 .
000325514 .
000326080 ...
000325385 ....
000326019 ...
000326317 ...
000326462 ...
000326772 ...
000326232 .
000325526 .
000326786 .
000326842 .
000325373 .
000325838 ...
000326246 ...
000326488 ...
000325824 ...
000325740 ...
000325456 ...
000325810 ...
000326696 ...
000326510 .
000325988 ...

.. [WEST SALEM
.. |FAYETTEVILLE ..
.. | SOUTH BEND ..
.. | BALTIMORE
.. [ERIE .
. | FELTON .

.. | STURGEON BAY ..
+ | WILLTAMSTON ...

.. | BATON ROUGE .
.. | HUNTINGTOUN .
.. | MARIENVILLE
.. | ROMULUS
.. [RUSKIN
.. | BLOOMFIELD HILLS
. |WEAVERVILLE ...

.. [ SPRINGDALE ..
. | TACOMA

.. [LEVITTONN ...
.. | CONSTABLEVILLE
.. | CHANDLER ..
.. | ORLANDO
.. | SUMMERVILLE
.. [ GONZALES
.. | COLONIAL BEACH ..
.. [ MONMOUTH JCT
. | ROSEDALE ..

.. [GLENN HEIGHTS .
.. | NENNAN ..........
.. |NORTH LAS VEGAS .
.. [CASTLE HAYNE ..
.. |ELLINGTON ...
.. | KOKOMO ...
.. | CONCORD ...
.. | MERIDEN
. | ORCHARD PARK ..

.. | OWINGS MILLS ..
.. | CINCINNATI
. [MERRILLVILLE ..

TOLEDO ....
ELKINS PARK ...
SPRINGDALE

COWGILL ...
CYNTHIANA

INDIANAPOLIS ..

WAUWATOSA ...

HOCKLEY ...

Wi.
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05/02/2022

05/02/2022
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05/02/2022
05/02/2022
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000325351 ...
000325891 ...
000325364 ...
000325974 .
000326441 .
000325352 .
000326695 ...
000326751 ...
000325664 ...
000326821 ...
000325519 ...
000325594 ....
000326370 ...
000326169 ...
000325580 .

000326384 .

000326086 .

000326849 ...
000326142 ...
000326440 ...
000325688 ...
000326619 ...
000326452 ...
000326750 ...
000325814 ...
000325432 .
000325758 .
000326084 .
000325800 .
000325502 .
000325446 ...
000325459 ....
000326681 ...
000325999 ...
000326383 ...
000325827 ...
000325447 .

000326846 .

000326604 .

000325987 .

000326097 .

000326521 ...
000326847 ...
000325433 ...
000325661 ...
000326479 ...
000326431 ...
000325737 ...
000325597 ...
000326445 .
000325723 ...

.. | WESTMINSTER
.| CORTLANDT MANOR .

. | HOMESTEAD ...

.. | FARMINGTON ..
.. | NEW OXFORD ..
.. | BRANDYNINE ..
.. | FORT WAYNE
.. | LINCOLN
.. | LINDENHURST .
. | LUCEDALE ....

.. | EDGENOOD ..
. | STOCKTON

.. [ JUNCTION CITY .
. | CONCORD ......

. |KRESGEVILLE

.. | GEORGETOWN ..
.. | SOUTHFIELD ..
.. | JAMAICA ...
.. [ TURLOCK ...
.. [HONEYVILLE
.. |CRAIG ..
.. | SOUTHBRIDGE .
.. | WAYNESVILLE ...
. [ SELLERSBURG .

.. | SICKLERVILLE ..
. | CANTON ...

.. | MUSKEGON
.. | PORT ORCHARD
. | PLAQUEMINE ..

.. | MAYBELL ...
. | SEABECK ...

SOUTH HOLLAND .

MOUNT AUBURN ..

HURRICANE ...

.. | QUEENS VILLAGE ..
. [ SMYRNA

NORMAN PARK .

ALLENTON ...

05/02/2022
05/02/2022
05/02/2022

05/02/2022
05/02/2022
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000325369 ...
000326217 ...
00032649 ...
000325653 .

000326529 .

000325411 .

000326827 ...
000325426 ...
000326360 ...
000326769 ...
000326742 ...
000326076 ...
000326756 ...
000325896 ...
000326444 .

000326686 .

000325807 .

000325584 ...
000325353 ....
000326061 ...
000326526 ...
000325818 ...
000326838 ...
000326131 ...
000326811 ...
000326825 .
000325976 .
000326290 .
000325978 .
000326823 .
000326399 ...
000326157 ...
000325410 ...
000325736 ...
000326539 ...
000326227 ...
000326609 .
000326386 .
000325437 .
000326144 .
000326698 .
000325880 ...
000325805 ...
000326282 ...
000325588 ...
000326505 ...
000325332 ...
000326449 ...
000325714 ...
000326296 .
000325872 ...

.. |DALLAS ....
.. [RICHMOND ..
.. |MILLHEIM ...
.. |HENRICO ...
.. | PHILADELPHIA ..
.. | EAGLE BRIDGE
.. [ THORNTON
.. | COLUMBUS ...
.. [LINCOLNTON ..
.. [EL DORADO ...
. | HOUSTON

.. | SICKLERVILLE ..
.. | CALABASAS ...
.. |RED BLUFF
... [HAMPSTEAD
. | CICERO

.. [PLAINFIELD ..
.| OKLAHOMA CITY .

MILLVILLE ...

.. [BRISTOL
.. |LONG BEACH
.. | KANNAPOLIS ..
.. | WoOD RIVER ..
.. | WILMERDING
. | JEFFERSONVLLE .

.. | HAVRE DE GRACE ..
.. [HUDSON .......
.. [ SOUTH BEND ..
.. | DORCHESTER ..
. | GLOUCESTER CITY .

ARLINGTON ...
.. | ANDOVER ...
. | WETUMPKA .

. | WARNER ROBINS .

.. | OXFORD ...
.. | BENSALEM ....
.. | VINELAND .
. |HURON ...

MANY
PEA RIDGE

BAKERSF IELD

DELTONA

DURHAM ...
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000326352 ...
000325700 ...
000325402 ...
000326594 .

000325560 .

000326664 .

000325713 ...
000326448 ...
000326136 ...
000325790 ...
000326351 ...
000325873 ...
000326379 ...
000325658 ...
000325561 .

000325884 .

000326759 .

000326592 ...
000326815 ...
000326350 ...
000325870 ...
000326420 ...
000326662 ...
000326294 ...
000325725 ...
000325641 .
000326434 .
000325585 .
000325953 .
000326732 .
000326800 ...
000325941 ...
000326674 ...
000326432 ...
000325573 ...
000326148 ...
000326516 .
000325428 .
000326121 .
000325358 .
000326356 .
000325565 ....
000326598 ...
000325323 ....
000326128 ...
000326031 ...
000326045 ...
000326101 ...
000325481 ...
000326190 .
000326655 ...

.. | FREMONT ...
.. [BAYTOUN ...
.. | PORT BYRON
.. | BEDFORD HEIGHTS .
.. | MAGNOLIA ..
.. [ WELCOME ...
.. | BAY SHORE
. | CROSS LANES .

.. | ASHEBORO ...
. | SOUTH WEBER .

.. | MIDLOTHIAN
.. | MONTGOMERY ..
.. | FORT WORTH
o | MIAMI
.. [ JAMAICA
.. | JACKSONVILLE ..
.. | SOMERTON ..
.. | JACKSON ...
.. |EMMETSBURG ..
. | SAINT ROSE ..

.. | WINTHROP
. | CHICAGO ...

.. |HORIZON CITY
.. [LAKE WORTH
.. | PHILADELPHIA ..
. [ SAN ANTONIO ...

. |Middlesex ...

.. [LEESVILLE
. | ANNISTON ..

.. | TUSCALOOSA ..
. | LAFAYETTE
.. | Chicopee

. | TAMARAC ...

.. | CASA GRANDE .
.. [MILTON
.. | METHUEN
.. | BAXTER SPRINGS
. | LOGANVILLE ..

PATASKALA

LAKE WORTH ..

INDIANAPOL IS

LA GRANGE
LAS VEGAS ...
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05/02/2022
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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

000326413 .... .. [ ASHAWAY ... 05/02/2022 0. LA 0 1,379 |. L 1,379 | 0. ...0
000325336 ... . | OOLOGAH ... 05/02/2022 0. 0] 0. ...0
000326299 ... . 05/02/2022 0. 0 0. ...0
000325496 . .. |PHILADELPHIA .05/02/2022 .. 0 0 0 0
000326653 . .. | YULEE .. .05/02/2022 .. 0 0 0 0
000326597 . .. |LEICESTER .05/02/2022 .. 0 0 0 0
000326737 ... .. | ODESSA 05/02/2022 0. 0 0. ...0
000326127 ... . | BAKERSFIELD ... 05/02/2022 0. 0] 0. ...0
000325850 ... 05/02/2022 0. 0 0. ...0
000325324 ... 05/02/2022 0. 0] 0. ...0
000326584 .... . 05/02/2022 0. 0 0. ...0
000326640 ... NAVARRE ... 05/02/2022 0. 0. 0. ...0
000326100 ... THORNTON .. 05/02/2022 0. 0 0. ...0
000325649 .... .. |KILLEEN ... 05/02/2022 0. 0] 0. ...0
000326272 . . [ JENISON ... .05/02/2022 .. 0 0 0 0
000325635 . .. | IOWA COLONY . .05/02/2022 .. 0 0 0 0
000325482 . .. |DOUGLAS ... .05/02/2022 .. 0 0 0 0
000325404 .... .. | CHARLOTTE ... 05/02/2022 0. 0] 0. ...0
000326652 .... .. | SMITHFIELD 05/02/2022 0. 0 0. ...0
000325888 ... .. | GAITHERSBURG .. 05/02/2022 0. 0] 0. ...0
000326806 ... .. | BELLMAWR ... 05/02/2022 0. 0 0. ...0
000325632 .... . [ COLUMBUS ... 05/02/2022 0. 0] 0. ...0
000326736 .... . 05/02/2022 0. 0 0. ...0
000325334 ... .. |WEST SPRINGFIELD ... 05/02/2022 0. 0] 0. ...0
000325860 ... . |NEW BRAUNFELS . 05/02/2022 0. 0 0. ...0
000325562 . .. |HOLDEN .......... .05/02/2022 .. 0 0 0 0
000326043 . .. |VIRGINIA BEACH .05/02/2022 .. 0 0 0 0
000326818 . .. | SAN ANTONIO . .05/02/2022 .. 0 0 0 0
000326651 . . | CARMEL ... .05/02/2022 .. 0 0 0 0
000325349 . .. | ALBUQUERQUE . .05/02/2022 .. 0 0 0 0
000326208 ... .. | KANSAS CITY ... 05/02/2022 0. 0 0. ...0
000326283 .... . [MIDFIELD . 05/02/2022 0. 0] 0. ...0
000325405 ... . 05/02/2022 0. 0 0. ...0
000326665 ... . | SAINT MARTINVILLE . 05/02/2022 0. 0] 0. ...0
000325494 ... . 05/02/2022 0. 0 0. ...0
000325419 ... .. [KIRKWOOD .... 05/02/2022 0. 0] 0. ...0
000325550 . .. [BRICK TWP .05/02/2022 .. 0 0 0 0
000326069 . .. | WESTAMPTON .05/02/2022 .. 0 0 0 0
000326367 . .. |BEL AIR ... .05/02/2022 .. 0 0 0 0
000326139 . .. | SUFFOLK .05/02/2022 .. 0 0 0 0
000326805 . .. | DEXTER TWP .05/02/2022 .. 0 0 0 0
000331547 ... .. |BETHEL 08/30/2023 0. 0] 0. ...0
000331249 .... .. [AMARILLO . 08/30/2023 0. 0 0. ...0
000331426 .... .. [ADRIAN .... 08/30/2023 0. 0] 0. ...0
000331668 ... L TWO RIVERS weveviiiiineevceiiieeeeenes fovvevvneneen W e e 08/30/2023 0. 0 0. ...0
000331394 .... . [HALETHORPE .....coereeeeeeeemnneeeeeennnn Jemmeeeeeeenee D [ s [ 08/30/2023 0. 0] 0. ...0
000331273 ... . 08/30/2023 0. 0 0. ...0
000331641 ... .. | ALBUQUERQUE . 08/30/2023 0. 0. 0. ...0
000331520 .... .. |PIEDMONT .. 08/30/2023 0. 0 0. ...0
000331692 . . |RICHMOND .. .08/30/2023 .. 0 0 0 0
000331617 ... NORTH LITTLE ROCK ... 08/30/2023 .0, 0. 0. ...0




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

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

) AVE

1 Location 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 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

Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

000331711 ... . |OTISFIELD ... 08/30/2023 ..1,290 |.... .. 304 ... 0. 0 ..1,5% |. ..1,59% |... 0.
000331343 ... 08/30/2023 0. 0] 0.
000331655 ... . 08/30/2023 0. 0 0.
000331534 . .. | CLEVELAND .08/30/2023 .. 0 0 0
000331413 . .. [QUINCY . .08/30/2023 .. 0 0 0
000331585 . .. [DAYTON . .08/30/2023 .. 0 0 0
000331464 .... .. |GARLAND ... 08/30/2023 0. 0 0.
000331287 ... .. | CHARLOTTE 08/30/2023 0. 0] 0.
000331357 ... .. |PLATTE CITY ... 08/30/2023 0. 0 0.
000331599 ... .. | THE COLONY .. 08/30/2023 0. 0] 0.
000331546 .... .. |BURR RIDGE .. 08/30/2023 0. 0 0.
000331299 ... .. |ROCK HILL ... 08/30/2023 0. 0. 0.
000331272 ... .. MELBOURNE ... 08/30/2023 0. 0 0.
000331393 .... .. |LANCASTER ... 08/30/2023 0. 0] 0.
000331691 . .. | HAMPTON ... .08/30/2023 .. 0 0 0
000331570 . .. | ODESSA . .08/30/2023 .. 0 0 0
000331584 . .. [DALZELL ... .08/30/2023 .. 0 0 0
000331640 ... .. | CAMBRIDGE SPRINGS .....eeeeeeeeneeneeeenn foevemmmnneeeeen PAe i e e 08/30/2023 0. 0] 0.
000331286 .... O 1 7o R RN | IR IRRRRPRRRRRRUN RN 08/30/2023 0. 0 0.
000331342 ... o [BESSEMER ...veeeeeeeeeieeeeeeeeeeeeeeen [ eeeeeeee Al [ e 08/30/2023 0. 0] 0.
000331598 .... o [MYRTLE BEACH .evvvniiiiiniiiiiiiiinnees feeenneeeciiine e SO [ i s 08/30/2023 0. 0 0.
000331412 ... o [PALM COAST . eeeemneeee feeeeeeeeeeee e Pl [ e 08/30/2023 0. 0] 0.
000331533 .... o [WEST MEMPHIS ..o [ AR oo i s 08/30/2023 0. 0 0.
000331356 ... o [SAINT PAUL e e N o e 08/30/2023 0. 0] 0.
000331654 .... .. [LUBBOCK ... 08/30/2023 0. 0 0.
000331601 . .. | BATAVIA ... .08/30/2023 .. 0 0 0
000331354 . .. | VANCOUVER .08/30/2023 .. 0 0 0
000331666 . .. | COLUMBUS .. .08/30/2023 .. 0 0 0
000331424 . .. [ SYRACUSE .08/30/2023 .. 0 0 0
000331303 . .. | SAN ANTONIO . .08/30/2023 .. 0 0 0
000331596 .... oo [SILOAM SPRINGS ......ccvvvnnvvvrernnnnnnnnes fooeneeeeevinen AR oo i s 08/30/2023 0. 0 0.
000331475 ... . [ WALTERBORO ...eeeveeeeeeeeemnnieeeeeennis Jemmmeeeeeeenes S [ s e 08/30/2023 0. 0] 0.
000331298 .....ovvvnnvrvvinnnnnnnens [HIRAM (oo [ BR[| 08/30/2023 0. 0 0.
000331615 .... o |BELDING oeeeeeeeeeeeeee e eeeeeieeeee feeeeemneeeeee M e e 08/30/2023 0. 0] 0.
000331247 ... o [WINCHESTER ...oveviiiieiciiiiieeccviinn fevvnenneeeeeee TN [ e [ 08/30/2023 0. 0 0.
000331368 ... MC LEANSVILLE .evveeeeeeeeieeeeeeemnns Jeemmmeeeeeeeneee N [ s e 08/30/2023 0. 0] 0.
000331690 . .. | GRAND SLAND .08/30/2023 .. 0 0 0
000331489 . .. | RAYMOND .08/30/2023 .. 0 0 0
000331508 . .. | BELLWOOD . .08/30/2023 .. 0 0 0
000331462 . .. | VALPARAISO .08/30/2023 .. 0 0 0
000331392 . .. |FORT BRAGG .. .08/30/2023 .. 0 0 0
000331629 .... .. | SCHENECTADY . 08/30/2023 0. 0] 0.
000331271 ... | BRENTIHOOD vvveeievciiiieieveviiineeeeen fovvevvneneend W e | 08/30/2023 0. 0 0.
000331559 ... oo [HOMESTEAD .eeeeeeeeeeeeeeeeeeeeeeee feeeeeeeeeeee e Pl [ s 08/30/2023 0. 0] 0.
000331532 ... +. [ROCKLEDGE ......evvvnvvviivnnnneneiinnninnens foveneeeeevennnn Flae [ i s 08/30/2023 0. 0 0.
000331411 ... . | FREDERICKSBURG ...vvveeeeeeeeneeeeeeenns foeeeemmneeeeens VA i e e 08/30/2023 0. 0] 0.
000331653 .... . 08/30/2023 0. 0 0.
000331285 ... .. | STATEN ISLAND . 08/30/2023 0. 0. 0.
000331476 ... .. |HUTTONSVILLE .. 08/30/2023 0. 0 0.
000331597 . .. [MIDLAND ... .08/30/2023 .. 0 0 0
000331474 ... . | MCKINNEY ... 08/30/2023 .0, 0. 0.
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company
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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

000331595 ....
000331600 ...
000331651 ...
000331530 .
000331297 .
000331544 .
000331367 ...
000331665 ...
000331246 ...
000331316 ...
000331437 ...
000331284 ...
000331652 ...
000331410 ...
000331531 .
000331507 .
000331461 .
000331628 ...
000331582 ...
000331594 ...
000331519 ...
000331328 ...
000331449 ...
000331487 ...
000331366 ...
000331301 .
000331259 .
000331613 .
000331390 .
000331315 .
000331283 ...
000331627 ...
000331581 ...
000331506 ...
000331460 ...
000331281 ...
000331327 .
000331504 .
000331448 .
000331295 .
000331663 .
000331421 ...
000331542 ...
000331709 ...
000331518 ...
000331300 ...
000331593 ...
000331639 ...
000331365 ...
000331677 .
000331586 ...

.. |ENID ....
.. [OMAHA ..
.. [HOLSTEIN ...
.. |LITTLE ROCK
.. | CHICAGO
.. | NAWPA ..
.| ROCKFORD ..

.. | MOORESVILLE
.. | MORENO VALLEY .
.. | LAKE WORTH
.. [ ARNAUDVILLE
.. | JACKSON ...
.. [PEORIA ...
. |ELKINS PARK

.. | CLAREMORE ...
.. | SHREVEPORT ..
. | MOUNT CLEMENS .

. [CORBIN ...

.. [ TRENTON ...
.. | BRYANS ROAD .
.. [LITTLE ROCK
.. | PICKERINGTON
.. | PIEDMONT ..
. | BROCKTON ..
OKLAHOMA CITY .

.. | TALLADEGA ...
. | BOVEY ..

.. | NORTHGLEN ..
. | JACKSONVILLE ..

.. |LEWISVILLE ..
.. | MONCKS CORNER .
.. [PORT ARTHLR .
. | RED CREEK ...

LANCASTER

ANTIOCH ...

MOUNT PLEASANT

DISTRICT HEIGHTS ...

ST JOSEPH

08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
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08/30/2023
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08/30/2023
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08/30/2023
08/30/2023

08/30/2023

JT IR R 08/30/2023
JUR RPN R 08/30/2023
oo e e [ 08/30/2023

[ PPN R 08/30/2023

08/30/2023
08/30/2023
08/30/2023

08/30/2023

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000331435 ...
000331486 ...
000331626 ...
000331258 .
000331505 .
000331379 .
000331580 ...
000331689 ...
000331568 ...
000331503 ...
000331280 ...
000331326 ...
000331294 ...
000331638 ...
000331592 .
000331471 .
000331485 .
000331611 ...
000331662 ...
000331541 ...
000331499 ...
000331434 ...
000331257 ...
000331623 ...
000331502 ...
000331376 .

000331688 .

000331567 .

000331446 .

000331325 .

000331497 ...
000331637 ...
000331516 ...
000331269 ...
000331591 ...
000331661 ....
000331484 .

000331339 .

000331554 .

000331433 .

000331498 .

000331256 ...
000331377 ...
000331622 ...
000331501 ...
000331673 ...
000331582 ...
000331566 ...
000331389 ...
000331687 .

000331268 ...

.. [RI0 RANCHO ..
.. | CORAM ...
.. |ATTICA .
. [ STONE MOUNTAIN

.. [ KANNAPOLIS ..
.. | GERMANTONN ..
.. [NORTH LAS VEGAS .
. [HOUSTON ...

.. |RICHVOND ..
.. | CONVERSE ..
.. | GRAYSON ...
.. | TAYLOR
.. [ SAN ANTONIO .
.. [ WEATHERFORD .
.. [LONE GROVE
.. | SEMMES ...
.. | ELKHART
. | CHICAGO ...

.. | MOUND VALLEY ..
.. [ AUBURNDALE ..
.. |BEAR ....
.. | HOUSTON ...
.. | CROSBYTON
.. | GAINESVILLE
.. | REYNOLDSBURG
.. | CYPRESS
.. [LAREDO ....
. | SAGINAW ...

.. | CYPRESS ...
.. [GASTONIA .
.. |FREEPORT ...
.. | PATASKALA
.. | CHESTER
.. |EL PASO ...
. [ SOMERDALE ...

RICHMOND ..
WINNIE ...

INKSTER ...

DALLAS ....
LOWELL ....

SENIOA ....
WYOMING ...

.. | COLOMBUS ...
.. |FLORESVILLE
.. | CHARLESTON ..
. [ LAGRANGE .

ROME ...

08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..

.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
.08/30/2023 ..
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000331292 ...
000331706 ...
000331660 ...
000331590 .
000331515 .
000331636 .
000331459 ...
000331674 ...
000331432 ...
000331529 ...
000331408 ...
000331483 ...
000331551 ...
000331672 ...
000331495 .
000331374 .
000331253 .
000331267 ...
000331388 ...
000331500 ...
000331621 ...
000331458 ...
000331579 ...
000331514 ...
000331291 ...
000331337 .
000331635 .
000331361 .
000331649 .
000331482 .
000331528 ...
000331480 ...
000331526 ...
000331647 ...
000331620 ...
000331685 ...
000331252 .
000331373 .
000331443 .
000331494 .
000331634 .
000331513 ...
000331387 ...
000331266 ...
000331578 ...
000331336 ...
000331648 ...
000331290 ...
000331360 ...
000331704 .
000331469 ...

.. | WAXAHACHIE
.. | CAPE GIRARDEAU
.. [ STONE MOUNTAIN ..
.. |ATHENS ...
.. | ALANO ..
.. [HYATTSVILLE
.. | CROSBY
.. [FRANKLIN .
. | TICKFAW ...

.. | GREENBRIER ..
.. | CANTON ...
. |EL PASO ...

.. | BALTIMORE
.. | ROCHESTER
.. |OWINGS ....

. [HOUSTON ...

.. | SPOTSYLVANIA ..
.. | LAREDO ....
.. | CAMDEN ...
.. |HORIZON CITY ..
.. | SAN ANTONIO ...
.. |NORTH RICHLAND HILLS .
.. [ VANCOUVER ...
.. | LAGRANGE .
.. | WASHINGTON
.. |LITTLE ROCK ...
.. [SPRING ...
. | STAFFORD ..

.. | BROWNSVILLE ...
.. [DOUGLAS ...
. | NEWBURGH ..

. [RI0 RANCHO

WOODRUFF ..
HOUSTON ...

SPRING ...

.. | GROVETOWN ...
.. | BELLEVILLE
.. |BRONX ...
.. | DIAMONDHEAD .
.. |HOLLIS ...
.. | CINCINNATI
- | MIAMI

FARMERSVILLE ..

CHERRY HILL ...

08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023

08/30/2023
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08/30/2023
08/30/2023
08/30/2023
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08/30/2023

08/30/2023
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.08/30/2023 ..
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.08/30/2023 ..
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000331348 ...
000331404 ...
000331646 ...
000331372 .
000331251 .
000331670 .
000331716 ...
000331418 ...
000331493 ...
000331321 ...
000331633 ...
000331684 ...
000331563 ...
000331265 ...
000331703 .
000331335 .
000331456 .
000331698 ...
000331279 ...
000331645 ...
000331403 ...
000331524 ...
000331398 ...
000331277 ...
000331589 ...
000331347 .
000331701 .
000331659 .
000331538 .
000331417 .
000331250 ...
000331371 ...
000331715 ...
000331385 ...
000331264 ...
000331320 ...
000331576 .

000331455 .

000331697 .

000331511 .

000331632 .

000331332 ...
000331644 ...
000331523 ...
000331695 ...
000331574 ...
000331714 ...
000331467 ...
000331588 ...
000331561 .
000331607 ...

.. | HARTFORD ..
.. | AURORA ...
.. [AUSTIN ...
.. |MIRAMAR ...
.. |MIAMI" GARDENS .
. | TEKAMAH ...

.. [ SIKESTON ..
.. | PIEDMONT ..
. |LILBURN ...

.. | PHILADELPHIA ..
.. |PRAIRIE DU CHIEN
.. | KENNESAW
. | HAZEL GREEN

.. | STATEN ISLAND .
. | TUCSON .

.. | CONWAY ...
.. |HIALEAH
.. [ SOUTHAVEN
.. | SIDNEY ...

. | OSAWATOMIE

.. | ROSENBERG
.. | WINSTON SALEM .
.. | SAINT PAWL ..
.. | TEXARKANA ...
.. | SAN ANTONIO .
.. [YORK ...
.. | SYCAMORE
.. |KATY ...
.. | MILWAUKEE
.. |FORT SMITH ..
.. | CHATTANOOGA .
.. | SYLMAR ...
. | GRANBLRY ..

. |FLAGSTAFF ...

HAGERSTOIN ..

INDIO ...

EVANSVILLE ..

NORTH HAVEN ...
FRIENDSVILLE ..
LAREDO

TOWN OF BELLEVILLE ...

08/30/2023
08/30/2023
08/30/2023

08/30/2023
08/30/2023
08/30/2023
08/30/2023
08/30/2023
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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

000331440 ...
000331370 ...
000331416 ...
000331491 .
000331537 .
000331658 .
000331510 ...
000331631 ...
000331696 ...
000331263 ...
000331384 ...
000331454 ...
000331575 ...
000331333 ...
000331452 .
000331619 .
000331587 .
000331289 ...
000331401 ...
000331522 ...
000331643 ...
000331713 ...
000331536 ...
000331415 ...
000331389 ...
000331657 .

000331383 .

000331262 .

000331630 .

000331560 .

000331429 ...
000331572 ...
000331451 ...
000331381 ...
000331260 ...
000331693 ...
000331306 .

000331427 .

000331548 .

000331669 .

000331521 .

000331400 ...
000331642 ...
000331274 ...
000331395 ...
000331465 ...
000331586 ...
000331656 ...
000331535 ...
000331288 .
000331479 ...

.. | VERONA
.. [LAKE WALES ..
.. [CENTERVILLE ...
.. |LONG LAKE ...
.. | FARMINGTON
. [ JOSHUA .

.. | EDGARTOMN
. | JACKSONVILLE ..

.. | KNOXVILLE ...
.. |R10 RANCHO ..
.. | LANCASTER
.. [BELTON .
.. [BOISE ..
.. | ZANESVILLE ..
.. [HALEDON ...
. |MASTIC ...

.. [ SAN ANTONIO .
.. |LONGVIEN ....
.. | SPANAWAY ....
.. | TUCSON
.. [ SHREVEPORT
.. | CHARLOTTE ...
.. | GORDONSVILLE
.. [PINE BLUFF ..
. | PORT LAVACA

. | SPRING GROVE ..

.. | CRYSTAL LAKE ..
.. | STREETSBORO .
.. | BELLE CHASSE
.. | PORTSMOUTH ...
.. | TARPON SPRINGS
.. | SAN ANTONIO .
.. [ CAPE CORAL ..
. |DETROIT ...

.. |LORAIN
.. [WILLIAMSBURG
. | MARATHON ..

EDEN ...
BUFFALO ...
NISKAYUNA

INDIANAPOLIS ..

INDIANAPOLIS ..

SIOUX CITY ..
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 4 5 Change in Book Value/Recorded Investment 14 16 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 Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on (Loss) on (Loss) on
Loan Number Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal Disposal Disposal

000331358 ...
000331549 ...
000331261 ...
000331307 .
000325541 .
000325706 .
000325739 ...
000326063 ...
000326197 ...
000326235 ....
000326502 ...
000326544 ...
000326578 ...

000331308 ...eeeeeeniiiaennne

. |PIKEVILLE ...

.. | LANDOVER ..
.. | ROANOKE RAPIDS
.. |ZANESVILLE ..
. | CHICAGO

JACKSONVILLE

VIRGINIA BEACH ..
.. | JACKSONVILLE ..
.. | NORFOLK
.. | NENPORT NEWS ..
. [ CLEVELAND
OLYDE oo

08/30/2023
08/30/2023
08/30/2023

05/02/2022
05/02/2022
05/02/2022
05/02/2022
05/02/2022
05/02/2022
05/02/2022
08/30/2023

.08/30/2023 ..
.05/02/2022 ..
.05/02/2022 ..

o

cCcoocoocooococoocoocoooo

o

cocoocoocoocoocoocoocooooo

cCcoocoocoocoococoococoooo

o

0299999. Mortgages with partial repayments

1,651,467,280

11,094,920

I AVE

000325321 ...
000325338 ...
000325412 ...
000325430 .
000325463 .
000325469 .
000325501 ...
000325503 ...
000325531 ...
000325542 ...
000325595 ....
000325612 ...
000325626 ...
000325627 ...
000325665 .
000325674 .
000325679 .
000325682 .
000325697 .
000325710 ...
000325722 ...
000325788 ...
000325847 ...
000325869 ...
000325905 ....
000325928 .
000325930 .
000325933 .
000325963 .
000325968 .
000325996 ....
000326008 ...
000326028 ...
000326073 ...
000326001 ...

000326108 ...eeeeeiiviiieaennne

.. | KINGSBURY ...
.. | DAYTON ...
.. | LANCASTER
.. | HAMPTON ...
.. | MANCHESTER ..
.. | GEORGETOWN
. |NIAGARA FALLS .
BEAVER FALLS ..

.. | CHANDLER ..
.. | RESERVE ...
.. | WEST LAFAYETTE ..
.. |BELLEVILLE
.. |LYW ...
.. | BULVERDE .
.. | DELANO .
.. | ROKE ...
. | PARAGOULD

.. [ WOODBRIDGE ..
.. | GLASSBORO ...
.. | PORTLAND ...
.. | WALDORF
.. | ALBUQUERQUE .
. | ROBSTOIN ..

.. | SOUTH BEND
.. | PORT ANGELES
. | OSKALOOSA

PRINCETON .
| NTERLACHEN .

NEW ALBANY

BAY CITY .

LEDYARD ...
LANSING ...
FAIRBURN ..
OAK LAIN .

LAUREL ..vvveiieeiiiiiiiieiieiiiiieeees

JUT RO R 05/02/2022
e 05/02/2022

05/02/2022

05/02/2022
05/02/2022
...... 05/02/2022
...... 05/02/2022
...... 05/02/2022
...... 05/02/2022
...... 05/02/2022
...... 05/02/2022

05/02/2022
05/02/2022
05/02/2022
05/02/2022
05/02/2022
05/02/2022

...... 05/02/2022
...... 05/02/2022
...... 05/02/2022
...... 05/02/2022
...... 05/02/2022
...... 05/02/2022

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..

.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..
.05/02/2022 ..

....01/15/2024
....03/15/2024
....02/15/2024
.01/15/2024
.02/15/2024
.02/15/2024
....03/15/2024
....01715/2024
....01/15/2024
....01715/2024
....01/15/2024
....01715/2024
....01/15/2024
....01715/2024
.03/15/2024
.03/15/2024
.01/15/2024
.01/15/2024
.02/15/2024
....01/15/2024
....02/15/2024
....01/15/2024
....01/15/2024
....01/15/2024
....02/15/2024
.01/15/2024
.03/15/2024
.01/15/2024
.02/15/2024
.03/15/2024
....01/15/2024
....03/15/2024
....01/15/2024
....01/15/2024
...01/15/2024
01/15/2024

.86,919 |.
... 10,732 ).

265,542 |....
132,170 |....
... 87,758 |....
.. 246,082 |....
350,737 |....
. 144,224 ).
105,344 |.
.56,003 |.
27,144 |.
101,829 |.
....96,982 |....
75,290 |....
...73,574 |....

....26,620 |....
... 68,471 |....
... 65,688 |....

148,322 |.
.63,593 |.
.38,501 |.
...61,192 |....

OO0 000000000000 0000000 000000000000 o oD

OO0 0000000000000 O0O 0000 0000000000000 o oD

....21,434 |
.. 70,196 |.

OO0 000000000000 000000000000 0000000 o o|@

............ (10,383),

.. (12,546),
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 | 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
000326133 ... .. | MENDOTA 05/02/2022 ....03/15/2024 ....50,572 |.... 0. 0 ....52,120 |. 0.
000326160 .... . | BALTIMORE ... 05/02/2022 ....08/15/2024 ...55,786 |.... 0. 0 ...57,494 |. 0.
000326170 ... HYATTSVILLE ... 05/02/2022 ....03/15/2024 0. 0 0.
000326179 . .. | WATERLOO . .05/02/2022 .. .01/15/2024 0 0 0
000326213 . .. | BOWIE .. .06/02/2022 .. .02/15/2024 0 0 0
000326215 . .. | CROFTON .05/02/2022 .. .01/15/2024 . 0 0 . 220,051 0
000326265 ... . |ETNA ... 05/02/2022 ....03/15/2024 249,363 |.... 0. 0 254,195 |. ... 254,195 |... 0.
000326267 ... . |LEVITTONN 05/02/2022 ....01/15/2024 148,319 |.... 0. 0 152,307 | ... 148,400 |... 0. ...(3,907), (3,907)
000326315 ... 05/02/2022 ....01/15/2024 110,307 |.... 0. 0 113,655 |. ... 100,921 |... 0. .. (12,734),
000326376 ... . 05/02/2022 ....01/15/2024 ..... .. 163,679 |.... 0. 0 158,383 |. ... 158,383 |... 0.
000326412 ... .. | OKLAHOMA CITY . 05/02/2022 ....03/15/2024 ....97,314 ... 0. 0 100,293 |. .. 100,293 |... 0.
000326422 ... .. | MCHENRY 05/02/2022 ....01/15/2024 ....82,699 |.... 0. 0 ....85,230 |. 0.
000326426 ... L YOMA L 05/02/2022 ....03/15/2024 L7179 0. 0 ....73,904 |. 0.
000326430 ... .. | ROCKAWAY BEACH .. 05/02/2022 ....01/15/2024 ..... ..201,808 |.... 0. 0 .. 206,812 |. 0.
000326465 . .. | TALLADEGA ......... .06/02/2022 .. .01/15/2024 .52,268 |. 0 0 .53,868 |. 0
000326482 . .. | SPRINGFIELD GARDENS .05/02/2022 .. .03/15/2024 .. 456,504 |. 0 0 .. 466,647 |. 0 0.
000326545 . .. | BETHPAGE . .06/02/2022 .. .03/15/2024 .. 282,423 |. 0 0 .. 291,068 |. 0 . (24,569)|.. . (24,569),
000326576 ... . |DOLTON .... 05/02/2022 ....01/15/2024 125,587 |.... 0. 0 129,408 |. ... 131,039 |... 0. 1,831 | 1,631
000326616 .... AUBREY 05/02/2022 ....03/15/2024 123,499 |.... 0. 0 127,279 |. 17,199 | 0. . (10,080), .. (10,080),
000326638 ... MARTINSVILLE .. 05/02/2022 ....02/15/2024 120,69% |.... 0. 0 124,390 |. ... 124,390 |... 0.
000326673 .... WAPPINGERS FALLS 05/02/2022 ....01/15/2024 197,491 |.... 0. 0 203,537 |. .. 189,746 |... 0. . (13,790),
000326676 ... ABBEVILLE 05/02/2022 ....01/15/2024 101,693 |.... 0. 0 104,806 |. 0. .. (6,162),
000326693 ... .. | CENTRAL SQUARE .. 05/02/2022 ....01/15/2024 ..... .. 106,392 |.... 0. 0 0.
000326745 ... .. | SHREVEPORT 05/02/2022 ....01/15/2024 ...44,416 |.... 0. 0 0.
000331270 .... .. |DILLIWN ... 08/30/2023 ....02/15/2024 0. 0 0.
000331353 . .. |LOUISVILLE .08/30/2023 .. .01/01/2024 0 0 0
000331428 . .. | SNELLVILLE .08/30/2023 .. .03/15/2024 0 0 0
000331445 . .. | GROVETONN .08/30/2023 .. .03/15/2024 0 0 0
000331473 . . | ALBUQUERQUE . .08/30/2023 .. .03/15/2024 0 0 0
000331606 .. NORFOLK 08/30/2023 ...01/15/2024 .. .0 ..0].. . 171,240 ... 0.
0399999 Mortgages dISposed 9 063,469 0 412,427 0 0 412 K27 0 9 475, 896 9,299,119 0 (176,777) (176,777)
0599999 - Totals 1,660,530, 749 0 505,206 0 0 505, 206 0 20,570,816 20,393,427 0 (177,390) (177,390)
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC ..oovvuuiiiiiiiiineieiinninnnns BOSTON ..eeeeeniisseeennnieeeeeennnneeeeee [eneees MA.......... First Eagle Direct Lending Fund IV, LLC ..ooovueiiiiinnninns Joeee 1.GFE ...... L. 12/08/2018 L[ i s eeeerei e e (R P FPTTT PP 160,365 [..oovvvnnneaenns 8.330
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 6,458 0 160,365
000000-00-0 ......... AUDAX MEZZANINE 1V e e WILMINGTON e eeeeeee e [eeeees AUDAX MEZZANINE 1V oo eeee e eeeennies Jeeernie s eeeeeens 1...09/80/2016 ... [oeeiiie et e [ 21,836 |euueeeeeenieeeeeeeneeees e 1,232,653
000000-00-0 ......... Golub Capital Partners GDLC Feeder Fund ... .|Golub Capital Partners GDLC Feeder Fund .. ...08/12/2022 ... . 1,890,000 .. 5,400,000 |...
000000-00-0 . PineBridge Investments L.P. .... NEW YORK PineBridge Investments L.P. ...... ..85,721 |.. 1,119,855
000000-00-0 . PineBridge Investments L.P. Il . NEW YORK PineBridge Investments L.P. Il .. .. 61,340 |.. 3,408,240
000000-00-0 .. .|PineBridge Investments L.P. III NEW YORK . . ..|PineBridge Investments L.P. IlI . FTTTT A . ... 452,555 I 3,492,137 |...
1799999. J0|nt Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaﬁlllated 0 2,511,452 0 14,652,885
000000-00-0 ......... [Benefit Street Partners BSPSOFI| Structured Note w......o.oocoocoeuees [WILMINGTON oo | [Benefit Street Partners BSPSOFI| Structured Note .......... [ e, [ A R 2R I 3,916,674
1999999. Joint Venture Interests - Common Stock - Unaffiliated 739,232 0 3,916,674
000000-00-0 ......... EQT Exeter Industrial Core Plus Fund IV ..oooooiiieiiminiiiiieiiniins Conshohocken .........ceevvueeeeeennnnieeeens ‘ ....... PA.......... ‘EQT EXEEOr e ‘ ................... |....12/03/2021 3,430,000 |-euuuneeeennieeeeeenieees Jeeeeeeeeeeeenes 24,409,000
000000-00-0 ......... Cabot Industrial Value Fund VII, L.P. ...oooiiiiniiiiiiiiiiiiniiiiiinnnns Boston .iivvveiiiiiiiiiiiiieceiiinn [ VA.......... CABOT PROPERTIES ......ecvvvuuniiiiiinniiiiiiiinininiriininnnnees fovvennnes sovereens founs 07/27/2022 ... 1,835,500 [ouiiiiiiniiiiiiiiiiiiiiiiies Joiiiiiiinannns 19,663,500
2199999. Joint Venture Interests - Real Estate - Unaffiliated 5,265,500 0 44,072,500
6099999. Total - Unaffiliated 8,522,642 0 62,802,424
6199999. Total - Affiliated 0 0 0
6299999 - Totals 8,522,642 0 62,802,424
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
000000-00-0 ..... BOSTON CAP. AFFORD.HOUS.MORG FUND LLC ........ ST (T [P RN VA......... Cash Return Distribution .................. ....06/29/2006 ...|....02/05/2024 ...|.... 3,681,160 [.......couvvvves |ouvmnnnnnrrnnnnn foorrrinnniis s [0 e [ 26,008 |........ 26,003
000000-00-0 ..... CrossHarbor Strategic Debt Fund, L.P. ....... BOSTON ....ieeereniareernnninneees Joenennnns VA......... Cash Return Distribution .........cc...... ....12/29/2022 ...]....02/16/2024 ...]... 16,790,708 283,423 |....... 283,423
1199999. Non-Registered Private Funds - Mortgace Loans - Unaffiliated 20,471,868 309,426 309,426
000000-00-0 ..... AUDAX MEZZANINE 1V . .| WILMINGTON . . ... | AUDAX MEZZANINE IV .... ....09/30/2016 ...|....01/10/2024 ...|....... 124,137 |.. 124,137 |....... 124,137 |...
000000-00-0 ..... AUDAX SENIOR LOAN FUND WILMINGTON . .| AUDAX SENIOR LOAN FUND ..02/01/2018 . .02/01/2024 .. . 625,905 ..625,905 |. 625,905
000000-00-0 ..... BARINGS L.P. .. | CHARLOTTE ... | BARINGS L.P. ...11/16/2021 ...|....03/28/2024 ...|....... 528,475 |... 528,475 |....... 528,475 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 .o CHICAGD ...eeeeeeeeeeceenieeeeee Jeeeennans | [ Partners 11 ..ooooieiiiiiiiiiiieeceeeee ....04/01/2018 ...|....01/25/2024 ...|....... 488,686 |..eeevvneeeeeen [ornneeeeennes foeeernneeeeeeen [ e [V PR AR 488,686 |....... 488,686
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 ..oooeeeiiiiiiiiiie e CHICAGD ...eeeeeeeeeeceenieeeeee Jeeeennnns | [ Partners 12 ....oooveiiiieiiiiiiiieeecens ....04/01/2018 ...|....01/29/2024 ...|....... 726,014 [oeeeeeeeeniies Joeeemmneeeeeen foeeeeeemnes foeeeeeeee o [V PR AR 726,014 |....... 726,014
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... CHICAGO . ....08/12/2022 ...|....01/02/2024 ...|....... 398,994 |[... .. e |- 398,994 |....... 398,994 |...
000000-00-0 ..... PineBridge Investments L.P. ...... NEW YORK . .|PineBridge Investments L.P. . ..11/28/2018 . .01/18/2024 .. . 362,940 362,940
000000-00-0 ..... PineBridge Investments L.P. Il NEW YORK . .|PineBridge Investments L.P. |l ..11/25/2020 . .01/31/2024 .. .356,117 N 356,117
000000-00-0 ..... PineBridge Investments L.P. Il .... . | NEW YORK ... .|PineBridge Investments L.P. III .. ...10/20/2022 ...|....08/22/2024 ...]....... 934,745 |....oooiiiinns i [ e o0 s [0 934,745 ). 934,745 |...
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 4,546,013 0 0 0 0 0 0 4,546,013 4,546,013 0 0 0 0
Benefit Street Partners BSPSOFI| Structured Benefit Street Partners BSPSOFI|
000000-00-0 ..... .. [ WILMINGTON . .|Structured Note ....04/08/2020 ...|....01/24/2024 . ...891,733 |.. . ....891,733 |....... 891,733 |..
000000-00-0 ..... WILMINGTON ... Benefit Street Partners Del ...04/11/2022 ...|....02/22/2024 ...|.... 1,210,830 .... 1,210,830 |.... 1,210,830
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,102,563 0 0 0 0 0 0] 2,102,563 [ 2,102,563
000000-00-0 ..... TXFL NNN OFFICE [NV HOLDINGS,LLC .............. CINCINNATI ... . Cash Return Distribution .... ....07/01/2019 ...|.... 03/06/2024 ...|... 29,736,619 T
000000-00-0 ..... KCJAXX NNN INDUSTRIAL INV HOLDINGS,LLC ...... CINCINNATI ... eeeeennnnd OH......... Cash Return Distribution .... ...07/271/2020 ...|.... 03/04/2024 ...|... 55,277,816 ceee |-
2299999. Joint Venture Interests - Real Estate - Affiliated 85,014,435 0 0 0 0 0 0 1,550,781 1,550,781 0 0 0 0
6099999. Total - Unaffiliated 27,120,444 0 0 0 0 0 0 6,958,002 6,958,002 0 0 0 50,638
6199999. Total - Affiliated 85,014,435 0 0 0 0 0 0 1,550,781 1,550,781 0 0 0 0
6299999 - Totals 112,134,879 0 0 0 0 0 0 8,508,783 8,508,783 0 0 0 50,638




03

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/81 ..eeeeeeeeee e e e e e e eennn e eennnns | eeeerrnninenes e 03/01/2024 ..... Interest Capitalization
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ..eevuniiiiirniiiiiiiiiinieriiiein e eerrri s rnrne e srnnnseeenns | aeeeeenniineees o 03/01/2024 ..... Interest Capitalization
38378N-YB-3 ......... GNR 2014-24 KZ  4.089% 01/16/54 ... 03/01/2024 ..... Interest Capitalization ..
912810-TH-8 ......... U S TREASLRY  4.750% 11/15/43 02/08/2024 ..... BNP SECURITIES

912810-TY-4 ......... U S TREASURY  2.125% 02/15/54

03/27/2024 ..... CITIGROUP GLOBAL MKTS ..

912820-JJ-1 ......... US TREASURY NOTES ~ 4.500% 11/15/33 .. 02/13/2024 ..... Various N

91282C-IN-2 ......... |US TREASURY NOTES  4.375% 11/30/28 .. 02/14/2024 ..... CITIGROUP GLOBAL MKTS .. 3,715,320 |eevenneieeeeniees 3,700,000 |...

91282C-Ji-2 . .. [US TREASURY NOTES  4.000% 01/31/29 .. 02/16/2024 ..... Var ious .. 17,846,226 |. .... 18,070,000 |... AL .
0109999999. Subtotal - Bonds - U.S. Governments 36,909,901 36,713,363 218,033 XXX
000000-00-0 .........|ROMANIA SOVEREIGN  6.625% 02/17/28 .. D.. 01/04/2024 MORGAN STANLEY FIXED INC ..iveviriiiiiiniis et e e srnnii s s ennnis s s snnnnnns [oeernnnnnensrnnnnnssssnnnnnnnees Joernninnnnnrnn, 5,117,500 [oeuviiviiniiiininns 5,000,000 |... .. 129,740

000000-00-0 . ..| ROMANIA SOVEREIGN  5.875% 01/30/29 .. D.. 03/01/2024 MORGAN STANLEY FIXED INC . .10,000,000 |. .10,000,000 |. .57,118

731011-AZ-5 . .|REPUBLIC OF POLAND SOVEREIGN  5.500% 03/18/54 D.. 03/11/2024 CITIGROUP GLOBAL MKTS . 31,134,915 | . 31,500,000 |. .0

77586R-AU-4 .........[ROMANIA SOVEREIGN 6.375% 01/30/34 .. |D.. 01/23/2024 ..... JEFFERIES & CO I 6,394,496 [....coovuiiiiiiinnnnns 6,400,000 |...

0309999999. Subtotal - Bonds - All Other Governments 52,646,911 52,900,000

3136B4-VK-1 ......... FNR 2019-27 MZ  4.000% 06/25/59 ...eevreeeeeeeenneeeeeeenneeeeeeenneeeeeeennn e e e eennnnneeeennnnnns | oevevnnninnnes Jonnid 03/01/2024 ..... Interest Capitalization ... 39,09 |. ... 39,09 |...

3137F3-PA-6 ......... FHR FHR 4772 2D 4.000% 11/15/47 ..oovvvviniiiiiiiiiiiiiiiien v eeeennnns | eeeeeennieeees [oinnd 03/01/2024 ..... Interest Capitalization ... 49,366 |

3137F6-4R-5 ......... FHLMC Multifamil K739ured P K739 X1 1.208% 09/25/27 ....cceeeeeeenieeeeemniaeeeeennnneaeeeeen | cveeeiviiinins foeeens 01/03/2024 ..... BMO CAPITAL MARKETS CORP ....eeeeeeeeeeeemneseeeeemneeseeeeenn s e e eeenna s e e eennnaneeeeennnnneeeennnns eeeennnnaaeeeennnnnneeeennnnnnerees Joernnnaanreemnnnnannees 2,832,870 |.

3137FL-6G-4 ......... FHUS K088 X1 0.507% 01/25/29 .....uuviiiiiiiiiiiiiiiiiiiiiiciiiin e eennnnnneeenns | eeeeeenniineens fonnid 01/19/2024 ..... NATIONAL ALLIANCE SECURITIES ..

3137FQ-KQ-5 ......... FHLMC Mul tifamil K103ured P K103 X1 0.638% 11/25/29 .ceovveneieeeeiiiieeeeeeeeeeeeeeeeees | eeeeeivviiiins foeees 01/18/2024 ..... BMO CAPITAL MARKETS CORP

3137FU-ZE-7 . .|FHR K111 X1 1.570% 05/25/30 ... 01/18/2024 NATIONAL ALLIANCE SECURITIES .. . N

3137HB-LW-2 .........[FHMS K514 X1 1.160% 12/25/28 .. 03/05/2024 ..... NATIONAL ALLIANCE SECURITIES ....ieeeruuusseermnnunseernnnnnnasarnnnnnsssanrnnnnnssaennnnnnsseennnnnnsssene reeennnnnsseernnnnnsssesnnnnnsereee Joerennnssseernnnnnseees 4,940,626 |.

0909999999. Subtotal - Bonds - U.S. Special Revenues 12,426,905

723040-AA-8 PINEBRIDGE 10.080% 09/21/32 02/02/2024 ..... PRIVATE PLACEMENT .... 326,808 |.

723046-AB-6 .
00164V-AE-3 .
03465X-AA-7 .

..|PINEBRIDGE  12.080% 09/21/32 .....
..| ANMC NETWORKS INC ~ 4.750% 08/01/25 ...
..|Angel Oak Mortga20241 2024-1 A1 5.210% 08/25/68 .
03466H-AA-1 . ..|Angel Oak Mortga20243 2024-3 A1 4.800% 11/26/68 .
04010L-BF-9 . ..| ARES CAPITAL CORP  5.875% 03/01/29 ..
045054-AS-2 ......... ASHTEAD CAPITAL INC ~ 5.800% 04/15/34 ..
050931-AA-2 ......... Audax Senior Deb20249A LC 2024-9A A1 7.418% 04/20/36 ..
050931-AE-4 ......... Audax Senior Deb20249A LC 2024-9A B 7.968% 04/20/36 ...
054970-AL-2 ......... BFLD 2019-DPLO D 7.280% 10/15/34

02/02/2024
01/18/2024
01/19/2024

PRIVATE PLACEMENT .
UBS WARBURG ...
MORGAN STANLEY FIXED INC .
03/07/2024 MORGAN STANLEY FIXED INC .
02/16/2024 JANE STREET EXECUTION SERVICES
01/25/2024 ..... J P MORGAN SEC
02/14/2024 ..... WELLS FARGO ...
02/14/2024 ..... WELLS FARGO ...
02/29/2024 ..... BANK of AMERICA SEC ..

.. 148,549 |.
.. 328,423 |.
. 24,430,813 |
9,593,449 |.

9,910,249 |.
..950,000 |.
....10,000,000 |...
..... 8,000,000 |...
..11,000,000 |...

..... 8,000,000 |.
..11,000,000 |

05551V-BK-8 ......... Barclays Commerc2021C10 gage S 2021-C10 XA  1.282% 07/15/54 . 01/04/2024 .....
05601@-AA-8 ......... Benefit Street Partners  6.000% 12/31/28 .. 01/11/2024 ... LS N e PP I 1< TR 7 B 4,188,979 ...
05606F-AN-3 ......... BX 2019-0C11 E  3.944% 12/09/41 ...01/17/2024 ... BANK of AMERICA SEC .....veeeeeeiiiiie e eiinee e e e [eeeee e e e eeeins [oneeeeeeeeeeeeeen 947,272 1,110,000 |...
05608R-AG-0 ......... BX Trust 2021ARIA 2021-ARIA C 7.086% 10/15/36 ...03/05/2024 ..... BANK of AMERICA SEC .. .. 1,660,000 |...

06427D-AV-5 . ..|Banc of America 2017BNK3al Mor 2017-BNK3 AS ~ 3.748% 02/15/50 01/22/2024 BREAN CAPITAL LLC .

06541R-BC-6 . .. | Bank 2019BN23 2019-BN23 XA  0.685% 12/15/52 01/30/2024 BARCLAYS ...

065931-BG-1 . ..|Bank5 20245YR5  6.268% 02/15/29 ............. 01/30/2024 MORGAN STANLEY FIXED INC .

08160K-AH-7 ......... BENCHMARK Mor tga2019B15 2019-B15 XA 0.811% 12/15/72 ....eoviiiiiiiiiiiiiiiiiiiiiiiiieccin | e [ 03/21/2024 ..... BARCLAYS

08163X-AZ-6 ......... BENCHMARK Mor tga2024V5 2024-V5 XA 1.066% 01/10/57 .eevveiieiiiiiiiiiieiiiieeeeiieeeeees | e [ 02/28/2024 ..... Various ...

08163X-BA-0 ......... BENCHMARK Mor tga2024V5 2024-V5 AM  6.417% 01/10/57 eeevveieieiiiiiiiieiiiiiieeceiiieeeeei | e [ 01/22/2024 ..... Various ...
081927-AC9 ......... BENCHMARK Mor tga2024V6 2024-V6 XA 1.578% 10/15/28 .......oevviiiiiiiiiiiiiiiiieeciiieecees | e [ 03/15/2024 ..... GOLDMAN SACHS ... 142,575,500 |...
08576P-AL-5 ......... BERRY GLOBAL INC  5.500% 04/15/28 ....ccuvvriiieeiiiiiiiiieiiiiiicccceiieeee e esiiieeees | ceeeeiiieeees [onnd 03/04/2024 ..... Tax Free EXChange ........ooooviiiiiiiiiiiiiiiiii e [ [0, 6,946,780 7,000,000 |...
09031W-AE-3 ......... BIMBO BAKERIES USA INC  5.375% 01/09/36 .....evveeeeiiiiiiieiiiiieeeeeeieeeeeeeiieeeeeeies [ eeeeeiiieenes [ 01/04/2024 ..... J P MORGAN SEC

096600-AW-4 ......... BMO Mor tgage Tru20245C3 2024-5C3 AS ~ 6.286% 02/15/57 .eeoouvvviiieiiiiiiiiiiiiiiiiiineeeiiiens | e [ 01/25/2024 ..... BMO CAPITAL MARKETS CORP ...

10112R-Al-4 ......... BOSTON PROPERTIES P 3.800% 02/01/24 ......coonnriiiiiiiiiiiieceeiiee e [ eeeeiiiennn [ 01/04/2024 ..... BARCLAYS

10637W-AA-7 ......... Brean Asset Back2022RMS ities 2022-RMS A 4.500% 09/25/62 .......coeevveevieiuviiiiiiiiiiiiiiinns | eevniniiieenns found 03/25/2024 ..... Interest Capitalization ..
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10638C-AA-0 ......... BABS 2021-RM1 A 1.400% 10/25/63 ......ceeeeeeeeieieeeeeeeeeeeeenne e eeeeeee e e eennne e eennnnneees | eeeeriniiinnnns e 03/25/2024 ..... Interest Capitalization ... 8,386 |
10638J-AA-5 ......... Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 .....coevvvvvvnnnviivininnininiiininnns | eeeeeeniiieeens foannd 03/25/2024 ..... Interest Capitalization L. 15,977 .
10638N-AA-6 ......... Brean Asset Back2022RM3 ities 2022-RM3 A 1.750% 02/25/62 ...cevvueeeeeennnieeeeenniiieeeeeenns | eevvviniinenns e 02/25/2024 ..... Interest Capitalization ..
107933-AC-7 ......... Bridgecrest Lend20241 Secur 2024-1 A3 5.530% 01/18/28 ....ccevvveiiiiiiiiiiiiiiiiiiiiiiieeees | e o 01/17/2024 ..... DEUTSCHE BANK
11135E-AA-2 ......... BROADSTONE NET LEASE INC-A  2.600% 09/15/31 ..eeereeiieecieeiieeeeeeee e eeeene e eeeenneeeeeee | cevvviniinnnns Jeennid 03/21/2024 ..... Various
12543P-A0-6 ......... CWHL 2006-21 A15  6.000% 02/25/37 ...evvvniiiiiniiniiiiiiiiinieeciiiie e s sesnnnnnns | aeeeeenninneees fonnid 03/01/2024 ..... Interest Capitalization ..
12592P-BH-5 ......... | COMM 2014-UBSE AM  4.048% 12/10/47 ...eeieeeeeeee et e e e eennnnees | eevriieenennnn [eeend 01/10/2024 ..... BREAN CAPITAL LLC ....
12635F-AX-2 .........| CSAIL Commercial2015C3 e Trus 2015-C3 AS  4.053% 08/15/48 .. 03/12/2024 ..... BREAN CAPITAL LLC ....
1265811-AC-3 Credit Suisse Mo2021B33 rust 2021-B33 A2  3.167% 10/10/43 . 03/20/2024 ..... BREAN CAPITAL LLC .
12662Y-AA-7 . ..|COLT Funding LLC20226 2022-6 A1  4.650% 06/27/67 . 02/15/2024 PIPER JAFFRAY ....
12668B-YF-4 . ..| CWALT 2006-7CB 1A14  6.000% 05/25/36 01/01/2024 Interest Capitalization ..
126694-HK-7 . .| CWHL 2005-25 A6 5.500% 11/25/35 ....... 03/01/2024 Interest Capitalization
15189Y-AD-8 ......... CENTERPOINT ENERGY RESOURCE  6.250% 02/01/37 03/25/2024 ..... ROBERT W. BAIRD
161175-CP-7 ......... CHARTER COMM OPT LLC/CAP  6.650% 02/01/34 02/28/2024 ..... BANK of AMERICA SEC ..
16150M-AA-4 ......... Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A  3.250% 03/25/64 .. 02/23/2024 ..... J P MORGAN SEC
164110-AN-1 ......... CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32 01/05/2024 ..... DEUTSCHE BANK N
172967-PG-0 ......... CITIGROUP  5.827% 02/13/35 02/06/2024 ..... CITIGROUP GLOBAL MKTS .. .. 15,000,000 |.
17326D-AF-9 ......... Citigroup Commer2017P8 tgage 2017-P8 AS  3.789% 09/15/50 .... 01/18/2024 ..... BMO CAPITAL MARKETS CORP .... .. 287,864 |.
17326D-AG-7 ......... Citigroup Commer2017P8 tgage 2017-P8 B 4.192% 09/15/50 03/19/2024 ..... BREAN CAPITAL LLC ... 36,000 |.
174610-BF-1 CITIZENS FINANCIAL GROUP  5.841% 01/23/30 01/18/2024 ..... 0T Y 0 R RO RN 5,644,000 |.
18055#-CF-7 . ..| CLARION LIONS PRIVATE PLACEMENT  6.490% 02/01/29 . 01/30/2024 PRIVATE PLACEMENT . .10,000,000 |. .10,000,000 |.
23311R-AA-4 . ..|DCP MIDSTREAM LLC ~ 6.750% 09/15/37 .. 03/06/2024 MARKET AXESS ..... 864,548 ..798,000 |.
24022F-AA-8 . ..|DC Commercial Mo2024HLTNrust 2024-HLTN A 0.000% 04/13/28 . 03/21/2024 MORGAN STANLEY FIXED INC . 4,999,629 5,000,000 |.
24022F-AE-0 . ..|DC Commercial Mo2024H.TNrust 2024-HLTN B 0.000% 04/13/28 . MORGAN STANLEY FIXED INC . 3,209,736 3,210,000 |.
31740R-AB-6 . .|Finance of Ameri2024S1 tured 2024-S1 A1 3.500% 02/25/74 . RAYMOND JAMNES ... 9,376,875 .10,000,000 |.
320209-AB-5 ......... FIRST FINANCIAL BANCORP  5.250% 05/15/30 ...evvviviiiinniiiiiiiiiiiiniciiiinnneccvninnenvvnninnes | eeeveennieeens fonnid 01/17/2024 ..... Lol Lo R R 9,725,000 |. ....10,000,000 ...
34501@-AA-9 .........[NFL FC TRUST PRIVATE PLACEMENT  5.480% 10/05/28 ......cccemmmuiieeeemnneeeeeenneeeeeennineeeeens | cevvniinennenns feeeead 03/27/2024 ..... PRIVATE PLACEMENT . ....22,000,000 |. ....22,000,000 ...
345397-E2-5 .........|FORD MOTOR CREDIT ~ 6.050% 03/05/371 ....ccevvunniiiiiiiiiiiiiiiiineecceinin e eesii e ernnnneeenens | eernnnneeeeenns [oonesd 01/02/2024 ..... GOLDMAN SACHS .... 19,945,800 |. ....20,000,000 ...
36169D-AA-0 ......... GCAT 2023NQM2 2023-NM2 A1 5.837% 11/25/67 .eeeeeeeeeeeeeeeeeeeeeeeeeneeeeeeen [ evvvniinieeiinn feend 01/10/2024 ..... J P MORGAN SEC .... 15,125,579 |. .... 15,135,038 |...
362092-AA-9 ......... Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 ......ouiviiiiiiiiiiiiiiiiiiiiiiiiiiiiinns | eeeeveeiiieeens o 03/25/2024 ... L= o L0 ) RO KON 4,410,000 [oeuiiiiiinnnnnniennnns 4,410,000 |...
36257H-BT-2 GS Mortgage Secu2019GC40rust 2019-GC40 AS  3.412% 07/10/52 eevvveeeeeeenniieeecennieeeeeenes | cevvvininneens feennd 03/11/2024 ..... BMO CAPITAL MARKETS CORP ....eeeeeeeeeeeemneseeeeemneeseeeeenn s e e eeenna s e e eennnaneeeeennnnneeeennnns eeeennnnaaeeeennnnnneeeennnnnnerees Joernnnaanreemnnnnannees 2,409,000 |.eevvuuiireennnins 2,700,000 |...
36418G-BZ-6 . ..| GMRF Mortgage Ac20182 n Co., 2018-2 B3  4.773% 10/25/58 . 01/12/2024 ROBERT W. BAIRD .... 7,942,799 |. 8,444 172 |.
37954F-AK-0 . ..| GLOBAL PART/GLP FINANCE ~ 8.250% 01/15/32 .. 01/03/2024 Various ... .. 3,029,875 |. .. 3,000,000 |.
39152M-AA-3 . ..|Great Wolf Trust2024WOLF 2024-WOLF A 1.542% 03/15/39 02/27/2024 J P MORGAN SEC . 22,842,750 |. .22,900,000 |.
391520-AC-9 . ..|Great Wolf Trust2024WOLF 2024-WOLF B 7.416% 03/15/39 02/28/2024 J P MORGAN SEC . 37,507,094 |. . 37,600,000 |.
39152T-AL-4 . .|GNT 2019-WOLF D 7.573% 12/15/36 .... 03/04/2024 J P MORGAN SEC . 11,489,219 |. . 11,500,000 |.
403949-AM-2 ......... HF SINCLAIR CORP  5.000% 02/01/28 .....cceeeeeieeeeeeeneeeeeeenie e e e eeenn e e e eenneeeeeennneeeeee | oevvvnnniinnens Jeennid 03/06/2024 ..... Various 7,043,897 |eeveeeeieeiinins 7,276,000 |...
404119-AJ-8 ......... HCA INC  7.500% 11/06/33 ...eevriiiiiiiiiiiie e ennni e nnnnanns | aeeeeenniineees foannd 03/21/2024 ..... MORGAN STANLEY FIXED INC .
404119-CT-4 ......... HCA INC  5.450% 04/01/31 .eeeiiieeee e e e e e ee e e e e ennn e eennn | ceeernniiennes Jeennnd 02/20/2024 .....
455434-Bi-9 .........[IND PR & LT CO  5.700% 04/01/54 .ervvnniiiiiiiiiiiiiiiececcei e ennnieees [ eeennnneeeeeens [oennd 03/07/2024 ..... PNC CAPITAL MARKETS ..
46266T-AF-5 .........[IQVIA INC  6.250% 02/01/29 ....euuiiieiiiiie e eeeeie e eeeee e e e e e e e e enn e e e eennne e e eeennnnns | cernninennnnnn [eeeed 02/26/2024 ..... Tax Free Exchange .... .. 15,000,000 |...
46641A-AA-3 ......... JPTAX 2013-2 A 4.000% 08/26/36 ...evvvreiiiininiiiiiiiiineecceiiieeecennie e nrnne e rnnnineeees | aeeeeenniineens fonnnd 03/01/2024 ..... Interest Capitalization .. ... 33,647 |...
46643P-BJ-8 ......... JPMBB Commercial2014C25 e Secu 2014-C25 AS ~ 4.065% 11/15/47 . ...01/18/2024 ..... BARCLAYS ..250,000 |...
46650H-AU-8 ......... JP Morgan Mortga20191 2019-1 B1  4.486% 05/25/49 . ...02/06/2024 ..... ROBERT W. BAIRD .... 679,049 |. L 121,715 ...
46653.-CK-0 . .| JPMNMT 2020-LTV2 B4  4.016% 11/25/50 01/18/2024 ROBERT W. BAIRD . ..678,899 |. ..797,093 |.
49326E-EP-4 . .. |[KEYBANK NA  6.401% 03/06/35 02/26/2024 KEY BANC-MCDONALD ... . 14,999,700 |. . 15,000,000 |.
501044-CN-9 . .|KROGER CO  5.400% 07/15/40 ... 03/06/2024 MORGAN STANLEY FIXED INC . 3,726,277 |. 3,825,000 |.
55282G-AA-5 ......... Massage Envy Fra20191 , LLC 2019-1 A2 6.448% 07/30/49 .......ccvvviiiiiiiinninniniiiiiiniinnes | eovevennnnnenes |ounnd 03/08/2024 ..... L0 L O AP PPN 9,020,461 |..oevvuniiiiiiiiinnnnns 9,073,270 |...
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55016A-AA-2 ......... MAGIC MERGECO INC  5.250% 05/01/28 ......eeeiiiiiiiiiiiiieiiiie e | eeeeeiiiienees [end 03/15/2024 ..... GOLDMAN SACHS .
59001A-BD-3 ......... MERITAGE CORPORATION  3.875% 04/15/29 ....oviiiiiiiiiiiiiiiiiiiie i seiiieneeee | e [ond 01/26/2024 ..... SUNTRUST
61691U-BH-1 ......... Morgan Stanley C2010L3  Trust = 3.490% 11/15/52 ..oooiiuiiiiiiiiiiee | i [ 01/18/2024 ..... BMO CAPITAL MARKETS CORP ...
61763K-AE-4 ......... MSBAM 2014-C15 D 4.917% 04/15/47 .evviiiieiiiiiiiie e | e [ 02/23/2024 ..... MORGAN STANLEY FIXED INC ....
620076-BE-8 ......... MOTOROLA INC  5.500% 09/01/44 .....oviiiiniiiiiii i | eeeeiiiieeees [end 01/17/2024 ..... BANK of AMERICA SEC ..
67021H-AA-4 ......... NRTH PARK Mor tga2024PARK 2024-PARK A 6.967% 03/15/41 ....oooviiiiiiiiiiiiiiiiiiiiiiiieeecn | e [ 03/01/2024 .....

...21,000,000 |...

.. 20,947,500 |. .
..... 9,000,000 |...

..... 8,973,810 |.

68235P-AL-2 ......... ONE GAS INC  1.100% 03/11/24 . 02/14/2024 .....

682680-BR-3 ......... ONECK INC ~ 5.000% 03/01/26 ... 03/01/2024 ..... Tax Free Exchange . 1,974,012 [ooveiieniiie, 2,000,000 |...
682680-BII-2 ......... ONEOK INC ~ 4.200% 03/15/45 ... 02/27/2024 ..... Tax Free Exchange .... 1,999,411 | 2,000,000 |...
682680-BX-0 . ..|ONEOK INC ~ 4.250% 09/15/46 . 02/27/2024 Tax Free Exchange . ..989,384 |. 1,000,000 |.
690742-AB-7 . ..| OWENS CORNING  7.000% 12/01/36 .... 02/02/2024 Cantor Fitzgerald Fixed .. 1,128,690 |. ..1,000,000 |
69145D-AA-0 . ..|Oxford Finance C2024A nd 111 2024-A A2 6.675% 01/14/32 . 01/18/2024 KEY BANC-MCDONALD ... .22,500,000 | .22,500,000 |
69145D-AB-8 ......... Oxford Finance C2024A nd |11 2024-A B 7.548% 01/14/32 01/18/2024 ..... KEY BANC-MCDONALD .......eeeeeeeittie ettt ettt e e e e e e ennn e e e e e [oreeeeeeesiiiee e e e e eineeeeeees [orneeeeeeeiiaeeaeean 2,125,000 [..oooeeniiiiiaeannns 2,125,000 |...
69378K-AA-2 ......... Preston Ridge Pa2022NOM1ortgag 2022-Nau1 A1 5.500% 08/25/67 ... 01/22/2024 ..... NOMURA SECURITIES INTERNATIONA .. .. 17,614,901 |. ... 17,770,392 |...
694308-KH-9 ......... PACIFIC GAS & EL  6.750% 01/15/53 ....ooiiiiiiiiiiieieieee s | eeeeiiieene [end 02/26/2024 ..... BNP SECURITIES ..ottt e e iine e e e [oeeeee e e e e e eeiieeeeeeeins [eneeeeeeeeieeee.... 5,434,800 [ 5,000,000 |...
708696-8V-0 ......... PENNSYLVANIA ELECTRIC CO 6.150% 10/01/38 ..eeveeiiiiiiiieeiiiiiiieeeeiiiiceeeesiiieeeessiieens | e [ond 02/06/2024 ..... LT DR e e N 13 IR () 1,000,000 |...
T470*-CF-4 ......... PRIVE PTY FD PRIVATE PLACEMENT  5.820% 02/15/29 .....eoviiiiiiiiiiiiiiiiiieceeiiieeceeiiees | e [ 02/15/2024 ..... PRIVATE PLACEMENT ... e 5,000,000 |...
T470*~CH-0 ......... PRIVE PTY FD PRIVATE PLACEMENT ~ 6.000% 02/15/34 ..evvviieeiiiiiiiiiiiiiiiiceeeeiiiieneeenins | e [ 02/15/2024 ..... PRIVATE PLACEMENT ... ....10,000,000 |. ....10,000,000 |...
T4170*-CJ-6 ......... PRIVE PTY FD PRIVATE PLACEMENT  6.190% 02/15/36 ....cevvveeeeeeeiiiiieceeiiiieeceeiiieeceees [ e [ 02/15/2024 ..... PRIVATE PLACEMENT ... ..10,000,000 | ..10,000,000 |...
76114A-AB-6 RAST 2006-R2 A2 6.000% 04/25/36 01/01/2024 ..... Interest Capitalization ..

76134D-AB-6 . .|Reunion Resort (2024RSRT FL) § 2024-RSRT B 7.603% 03/15/29 . 03/27/2024 MESIROW FINANCIAL ...

..| SEMT 2018-CH3 B3  4.764% 08/25/48 ...
..|Sequoia Mortgage2019CH1 2019-CH1 B3
817743-AJ-6 . ..|SPRO 2024-1A A2 6.174% 01/25/54 .
826935-AA-6 . ..|Sierra Receivabl20241A ng Co 2024-1A A 5.150% 01/20/43
83012A-AC-3 ......... SIXTH TREET SPECIALITY LENDING ~ 6.125% 03/01/29

81746l1-CK-2 .
81747M-CJ-6 .

01/09/2024
02/22/2024

ROBERT W. BAIRD .
ROBERT W. BAIRD .
BARCLAYS ..
BANK of AMERICA SEC

4.909% 03/25/49

. 15,000,000 |.
6,000,000 |

...... 01/08/2024 .....[BANK of AMERICA SEC .. ..... 3,000,000 |...
85253#-AN-3 ......... STAG INDUSTRIAL PRIVATE PLACEMENT ~ 6.050% 05/28/29 ........eeveieiiiiiiieiiiiiiiieeeeiiieeeeees | e [ 03/13/2024 ..... PRIVATE PLACEMENT ..t siineees [oreeeeeeeiiiiee e e esiieeeeeesies [eeeeeeeeeeiieeeeee.. 5,000,000 [, 5,000,000 |...
85253#-AN-1 ......... STAG INDUSTRIAL PRIVATE PLACEMENT ~ 6.170% 05/28/31 ...oceeiiiiiiiieiiiiiiiiieiiiiiiieeceiiiens | e [ 03/13/2024 ..... LS N O e PP (1| B 1) A 4,000,000 |...
87251F-AD-1 ......... TOW Direct Lending Secured B Note 10.569% 09/30/32 .......covveiiiimiiiiiiiiiiiiiiiiiiiieeceeen | e [ 03/15/2024 ..... PRIVATE PLACEMENT ...

87303*-AA-9 ......... THL Credit  5.000% 12/03/24 ...ocooiiiiiiiiiiiiiiiiiie i | e [end 02/29/2024 ..... PRIVATE PLACEMENT ...

89180L-AD-0 ......... Towd Point Mortg20218J2 t 2021-8J2 M1 2.750% 12/25/61 ..ocoeeniiiiiiiiiiiiccii | e [l 02/29/2024 ..... RAYMOND JAMES .

893647-BU-0 . ..| TRANSDIGM INC ~ 6.375% 03/01/29 .......... 03/14/2024 Various ...

89788\I-AS-1 . ..| TRUIST FINANCIAL CORP  5.711% 01/24/35 01/22/2024 SUNTRUST .. K
90276E-AH-0 . .| UBSCM 2017-C1 AS  3.724% 06/15/50 ......... 01/10/2024 BANK of AMERICA SEC .. ..319,772 |.

.|United Wiholesale2021INV3e LLC 2021-INV3 A4

90355R-AE-2 . . 2.500% 11/25/51 . 02/01/2024 Interest Capitalization L3

92564R-Ad-4 ... [VICI  5.750% 02/01/27 ...eovviviiiiiiiiiiiiiiiiiieeciiieae 02/27/2024 GOLDMAN SACHS ... .. 779,185 |.

92943P-AA-9 .........|WB Commercial Mo2024HQ rust 2024-HQ A 6.134% 03/15/40 . 03/01/2024 ..... WELLS FARGO 342,299 |. .
95000A-AW-7 ......... Wells Fargo Conm2015P2 ortgag  4.013% 12/15/48 01/18/2024 ..... BREAN CAPITAL LLC 378,459 |. 395,000 |...
95000J-BA-5 ......... Wells Fargo Comm2016LC250r tgag 2016-LC25 B~ 4.342% 12/15/59 . 02/26/2024 ..... HILLTOP SECURITIES INC. .. K ..1,000,000 |...
95000U-3K-7 ......... WELLS FARGO & COMPANY  5.499% 01/23/35 ..eoveiiiiiiiiiiiiiiiiiiecniiiiecceciiieceesiieeeeeen | eeeeeiiieeees [ond 01/16/2024 ..... WELLS FARGO ... .... 15,000,000 |. .... 15,000,000 |...
95001R-BC-2 ......... WFCM 2018-C48 C = 5.130% 01/15/52 ..oeeineiiiiiiiiiiiiie s [ eeeeiiiiene [end 02/08/2024 ..... PIPER JAFFRAY . nins [eeee e e e e e e e e e [ereeee e e e 1,847,500 |.oovviiiiieeiiiens 2,000,000 |...
95002X-BH-7 WFCM 2020-C57 XA 2.065% 08/15/53 ..eeeouuviiiiiieiiiiiiiieeeiiicee e | e [ond 01/30/2024 ..... BARCLAYS

962166-BT-0 . .| WEYERHAEUSER CO  6.875% 12/15/33 .... 03/21/2024 HILLTOP SECURITIES INC.

00908P-AA-5 AIR CANADA 2017-1AA PTT  3.300% 01/15/30 ..

A.. 01/18/2024 ..... ROBERT W. BAIRD K
286181-Al-4 ......... ELEMENT FLEET MANAGEMENT  5.643% 03/13/27 .... A.. 03/04/2024 BANK of AMERICA SEC .. ....15,000,000 |. .... 15,000,000 |...
T1644E-AG-7 . ..| PETRO-CANADA  5.950% 05/15/35 .............. A.. 01/05/2024 JEFFERIES & CO .. ..9,453,818 | .. 9,420,000 |.
000000-00-0 . ..|WE SODA INV HOLDING PLC ~ 9.500% 10/06/28 D.. 03/01/2024 JEFFERIES & CO ..... . 10,411,250 | .10,000,000 |
00774M-BH-7 . .| AERCAP IRELAND CAP/GLOBA  5.300% 01/19/34 .... .. |D.. 01/04/2024 CITIGROUP GLOBAL MKTS . 19,545,800 |. .20,000,000 |
00901A-AL-1 Aimco 201910A 2019-10A BR  7.179% 07/22/32 .vvveeeeeeaiiiiieeeeeiiiieeeee D.. 02/13/2024 ..... WELLS FARGD ...uteeieeeeeitteie e ettt ettt ettt e e e ettt e e e ettt e e e e et teeeeeesiiiieees [oeieeeeeeiiieeeeeeeeiieeeeeeeis [oiiieeeeeeiiieeeeens 5,007,500 |.uvveeeeeeiiianne. 5,000,000 |...
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00901U-AC-7 Aimco 202422A 2024-22A B 7.260% 04/19/37 ... D.. 03/08/2024 NOMURA SECURITIES INTERNATIONA .... 15,000,000 |. .... 15,000,000 ... 1.C FE
00901U-AE-3 . ..| Aimco 202422A 2024-22A C  7.710% 04/19/37 D.. 03/08/2024 NOMURA SECURITIES INTERNATIONA . 13,500,000 |. . 13,500,000 |. 1.F FE ..
009280-AY-7 . ..| AIRCASTLE LTD  5.950% 02/15/29 ............... D.. 01/17/2024 CITIGROUP GLOBAL MKTS .. .19,878,200 |. .20,000,000 |. 2.CFE ..
055262-D*-7 . ..|BASF SE PRIVATE PLACEMENT  5.910% 01/10/39 D.. 01/05/2024 PRIVATE PLACEMENT .... .. 8,000,000 |. 8,000,000 |. 1.G FE ..
05875T-AC-1 . ..|Ballyrock Ltd 20211A 2021-1A A2 7.176% 04/ . D.. 03/19/2024 J P MORGAN SEC .. .. 3,000,900 |. .. 3,000,000 |. 1.C FE ..
107934-AC-5 . ..[Bridge Street CL20241A 2024-1A B 7.468% 04/20/37 .. D.. 03/26/2024 BARCLAYS ... . 13,500,000 |. . 13,500,000 |. 1.C FE
12570X-AC-6 . .| CIFC Funding Ltd20241A 2024-1A B 7.398% 04/18/37 D.. 02/22/2024 BARCLAYS . .20,000,000 |. .20,000,000 |. 1.C2
12803R-AH-7 CAIXABANK SA  6.037% 06/15/35 D.. 03/07/2024 0 P RO KON 7,000,000 |...cevvvnnnniiiiinnnnns 7,000,000 |... 2.BFE ..
14317P-AL-7 Carlyle Global M20182A rategi 2018-2A A2R  7.114% 10/15/31 . D.. 03/06/2024 NOMURA SECURITIES INTERNATIONA «..eeeeeeeeenei e e e eeene e e e eemeeee e e eemnnn e e e eernnnneeeernnnnaeeens eeernnnnaaeeeennnnnneeeennnnnaenees Joermnnnnnreennnnnannees 5,200,000 [eeereeemnnneeeeens 5,200,000 |... 2.C FE
200447-AH-3 . ..[COMISION FEDERAL DE ELEC ~ 3.348% 02/09/31 .... D.. 03/05/2024 JEFFERIES & CO 2.BFE ..
200447-AK-6 . .| COMISION FEDERAL DE ELEC  3.875% 07/26/33 . D.. 03/05/2024 JEFFERIES & CO 2.BFE ..
268317-AV-6 ELECTRICITE DE FRANCE ~ 4.875% 09/21/38 D.. 02/21/2024 CITIGROUP GLOBAL MKTS .. . 2.AFE
2824N-AA-9 EIG PEARL HOLDINGS SARL  3.545% 08/31/36 D.. 03/12/2024 VAT TOUS . eeette e e e et e e e e et e e e e e e e e e e e e e e e e e e e ena e e e e e enn s e e e eennnneeeeennnnneeeennnnnees reernnnnaaeeeennnnaaeeeennnnnaeeees Joernniaaereern s 4,312,000 |eevenniieeiniins 5,000,000 |... 1.EFE
29003E-AU-9 . ..|Elmwood CLO VI1120211A 2021-1A BR  7.329% 04/20/37 . D.. 03/08/2024 J P MORGAN SEC .15,000,000 |. .15,000,000 |. 1.CFE ..
29003E-All-5 . ..|Elmwood CLO VI1120211A 2021-1A CR  7.833% 04/20/37 . D.. 03/08/2024 J P MORGAN SEC . 15,250,000 |. . 15,250,000 |. 1.F FE ..
29244R-AC-9 .. | Empower CLO Ltd.20241A 2024-1A B 7.325% 04/25/37 D.. 02/07/2024 GOLDMAN SACHS . .20,000,000 |. .20,000,000 |. 1.CFE ..
29244R-AE-5 ......... |Empower CLO Ltd.20241A 2024-1A C  7.825% 04/25/37 ... D.. 02/07/2024 GOLDMAN SACHS ... 9,000,000 |. 9,000,000 1.F FE ..
36321E-AG-0 . ..|Galaxy CLO Ltd 202433A 2024-33A B1  7.268% 04/20/37 . D.. 03/25/2024 BANK of AMERICA SEC .. 7,300,000 |. 7,300,000 1.CFE ..
36321E-AQ-8 . ..|Galaxy CLO Ltd 202433A 2024-33A C  7.718% 04/20/37 D.. 03/25/2024 BANK of AMERICA SEC .. 7,700,000 |. 7,700,000 |. 1.F FE ..
37149L-AL-1 . ..|Generate CLO Ltd  7A 7A ATR  6.949% 04/22/37 . D.. 03/01/2024 BARCLAYS .... .25,000,000 |. .25,000,000 |. 1.AFE ..
37149L-A0-0 . ..|Generate CLO Ltd ~ 7A 7A BR  7.512% 04/22/37 .. D.. 03/01/2024 BARCLAYS . .10,000,000 |. .10,000,000 |. 1.C FE ..
38138II-AC-8 . ..|GoldenTree Loan 202419A nt US 2024-19A A  6.818% D.. 01/19/2024 WELLS FARG .22,000,000 |. .22,000,000 |. 1.AFE ..
43475D-AA-5 . ..|HOLCIM CAPITAL CORP  6.500% 09/12/43 .......covvruereenee D.. 03/08/2024 SUNTRUST ... .. 3,507,966 |. .. 3,315,000 |. 2.BFE ..
44934D-AA-8 . ..[1CG US CLO Ltd 20241A 2024-1A A1 6.914% 04/15/37 . D.. 03/28/2024 J P MORGAN SEC .10,000,000 |. .10,000,000 |. 1.AFE ..
44934D-AC-4 ..|1CG US CLO Ltd 20241A 2024-1A B 7.414% 04/15/37 .. D.. 03/28/2024 J P MORGAN SEC .10,000,000 |. .10,000,000 |. 1.C FE ..
46148J-AC-8 . ..| Invesco CLO LTD 20241RA 2024-1RA BR  7.414% 04/15/37 . D.. 03/13/2024 J P MORGAN SEC .10,000,000 |. .10,000,000 |. 1.CFE ..
46148J-AE-4 . ..| Invesco CLO LTD 20241RA 2024-1RA CR  7.864% 04/15/37 .... D.. 03/13/2024 J P MORGAN SEC .10,000,000 |. .10,000,000 |. 1.F FE ..
55977Y-AA-6 . .| MAGYAR EXPORT-IMPORT BAN AGENCY DEBENTURES  6.125% 12/04/27 . D.. 03/01/2024 JEFFERIES & CO .. 5,040,000 |. 5,000,000 2.CFE ..
639057-AP-3 NATWEST GROUP PLC  6.475% 06/01/34 D.. 02/28/2024 ..... RBS GREENWICH CAPITAL ...eeeeeeeeeeeeeet e e e e eeens e e e eeenee e e e e eena s e e e e ennae e e e eennnnnseeeennnnnees eeeennnnaseeennnnnnneeeennnnnnerees Joernmnaaereemnnnnannees 8,000,000 |.eeevvenneeeeennnnnns 8,000,000 |... 2.AFE
64133K-AY-7 Neuberger Berman202036A 2020-36A BR2 ~ 7.118% 04/20/33 ... D.. Lo S PR R KON 5,400,000 [oeuviiiiinnnnninnnnns 5,400,000 |... 1.C FE
67402P-AC-1 . ..|Oaktree CLO Ltd 202425A 2024-25A B 7.368% 04/20/37 ...... D.. MORGAN STANLEY FIXED INC . .. 7,000,000 |. 1.C FE ..
67592C-AN-6 . .| OCTAGON INVESTME20183A ERS 39 2018-3A BR  7.118% 10/20/30 D.. NOMURA SECURITIES INTERNATIONA 4,200,000 |. 1.AFE ..
69702B-AE-1 Palmer Square Lo20213A ng Ltd 2021-3A B 7.329% 07/20/29 .... D.. BARCLAY S ettt e et e e e e e e e e e e e e e e e e nna e e e e e nnnn e e e e ennnnneeeeennnns reernnnaaeeeennnaneeeennnnnaeeees Joernniae e 3,002,400 |.eevvuniiaeennnins 3,000,000 |... 1.C FE
69703J-AC-7 Palmer Square CL20241A 2024-1A B 7.314% 04/15/37 ... D.. J P MORGAN SEC .. ....11,000,000 [. ....11,000,000 |... 1.C FE
69703J-AE-3 . ..|Palmer Square CL20241A 2024-1A C  7.614% 04/15/37 D.. J P MORGAN SEC . 13,000,000 |. . 13,000,000 |. 1.F FE ..
81785B-AA-4 . .| 720 East CLO Ltd20241A 2024-1A A1 6.914% 04/15/37 . D.. BARCLAYS .... 8,500,000 |. 8,500,000 |. 1.AFE ..
81785B-AE-6 720 East CLO Ltd20241A 2024-1A B 7.298% 04/15/37 D.. BARCLAY S ettt e et e e e e e e e e e e e e e e e e nna e e e e e nnnn e e e e ennnnneeeeennnns reernnnaaeeeennnaneeeennnnnaeeees Joernniae e 5,500,000 [.eeeeeemnnnaeeeeens 5,500,000 |... 1.C FE
83368R-BX-9 ......... SOCIETE GENERALE ~ 6.066% 01/19/35 01/11/2024 L0 o ) RO KON 7,750,000 [oeeiiiiiinnnnnninnnnns 7,750,000 |... 2BFE .ounnens
87122C-AL-7 . ..| Sycamore Tree CL20232A 2023-2A BR  7.668% 01/20/37 . 01/22/2024 CITIGROUP GLOBAL MKTS .20,000,000 |. .20,000,000 |. .0 |1.CFE ..
88563P-AA-6 . .| 3R LUX SARL ~ 9.750% 02/05/31 ............... 01/30/2024 Various ........ .. 379,691 ..380,000 |. .0 |4.AFE ..
92943T-AC-7 . ..|WE SODA INV HOLDING PLC ~ 9.375% 02/14/31 02/07/2024 GOLDMAN SACHS . ..380,000 ..380,000 |. ..0 |3.CFE
PPGK33-YZ-4 . .. [|Raizen PRIVATE PLACEMENT  7.230% 02/28/34 .....cceuuuiiiiiiiiiniiiiiiiiiiiiiiiiiiiinsiiiannsinanens 03/08/2024 ..... ALLTANZ GLOBAL vvvueiiiiuusn s iiiistsi st et titti st s s eiaaie s s s eesasi s s s s seasnsssssesssnssesersannassannnns .... 25,000,000 .... 25,000,000 ... L0247
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,122,326,044 1,256,472,005 2,802,589
25746U-DM-8 DOMINION RESOURCES ~ 4.350% Perpet. .....cooviivvuiiiiiiiiiininiiiiiiinceccciineeecvvineneennnnnes | eeeeeennineeens fonand 03/05/2024 ..... SUNTRUST .. 7,059,312 |. 7,542,000 |... .. 129,408
29273R-BA-6 . .. |ENERGY TRANSFER PARTNERS ~ 8.552% 11/01/66 . Various .10,656,207 |. . 11,982,000 |.
20273V-AX-8 . ..| ENERGY TRANSFER EQUITY LP  8.000% 05/15/54 RBC/DAIN .. .. 3,000,000 |. .. 3,000,000 |.
591560-AA-5 . ..|METLIFE CAPITAL TRUST IV 7.875% 12/15/37 . BARCLAYS . 11,888,258 |. . 11,046,000 |.
816851-BS-7 . ..| SEMPRA ENERGY  6.875% 10/01/54 .... BANK of AMERICA SEC 6,999,580 |.
857477-AY-9 . .| STATE STREET CORP  6.591% 06/15/47 J P MORGAN SEC ..... .. 542,570 |.

.. 5,644,000 |.
653,992 |.

857477-CH-4 ......... STATE STREET CORP  6.700% 06/15/72 .
883199-AR-2 TEXTRON FINANCIAL CORP  7.304% 02/15/42 .
06368L-Q5-8 . .| BANK OF MONTREAL ~ 7.700% 05/26/84 ... . 02/29/2024 BMO CAPITAL MARKETS CORP . . 15,000,000 |. . 15,000,000 |.
20250N-BC-8 ENBRIDGE INC  5.750% 07/15/80 o 03/06/2024 ..... LT PO (PP UUUUTROOUUUPUURRRPRY 6,523,495 |...ccvviiiiien 6,977,000 |...

...... 01/24/2024 .....BANK of AMERICA SEC ..
...... 02/06/2024 ..... [SUMRIDGE PARTNERS

773,000 |...

1309999999. Subtotal - Bonds - Hybrid Securities 67,967,414 69,608,000 555,318 XXX
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95765P-A*-0 ......... WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE RV 01/06/33 evvnieiieeeenieneercnnnens [ crvveniniiinnn foeenas 03/29/2024 ... PRIVATE PLACEMENT ... issiieieeiienueeeeennnusssaernnnsaseeerensasseennnnsaseernnnsassannnnnnnssennnnnns [oeseennnnnnsseennnnnnsssennnnnnanes [reeernnnnnneeeennnnnns 22,600,000 ..iiiiininiaiaaenes 22,600,000
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 22,600,000 22,600,000
024002-PC-T . . [LockMasters Security Term Loan 09/01/27 e ees | e [eend 01/31/2024 ..... EAGLE REALTY GRP CORP .. 10,396,914 |. .. 10,396,914 |...
024002-PCR . .. |LockMasters Security Revolver 09/01/27 EAGLE REALTY GRP CORP .. .. 236,294 |. .. 236,294 |. .0
024001-PC-T . ..|K&R Operating, LLC Term Loan 07/23/28 .. EAGLE REALTY GRP CORP .. . 15,000,000 |. .15,000,000 |.
024001-PC-T ......... K&R Operating, LLC Term Loan 07/23/28 v enieee [ e [ 03/29/2024 ..... Interest Capitalization ..
024004-PC-T ......... Shift Paradign Term Loan  09/08/28 .....cevrmiiieiiieiieeeeeeeie e eeeen e eeeenneeeeeenn | s e 03/08/2024 ..... EAGLE REALTY GRP CORP
023005-PC-R ......... Decks & Docks Lumber Co Inc Revolver 10/04/28 oo | e o 01/10/2024 ..... EAGLE REALTY GRP CORP N
024003-PC-T ......... Loenbro Holdings Inc Term Loan 02/01/29 e | e [ed 02/02/2024 ..... EAGLE REALTY GRP CORP .. .. 16,330,275 |.
451730-AR-5 ......... COHERENT CORP TL B 1L 07/02/29 .evvviiiieieii e | e [ 03/29/2024 ... JPM FUNDS RECAP 771,364 |.
0LX228-12-1 ......... KOPPERS INC TL B 1L 04710730 eeeeee e e e ennnn e | errreneeeninn [eeend 03/14/2024 ..... WELLS FARGO BK .. ,000,000 |.
17110E-AB-6 ......... CHROMALLOY CORP TL B 1L 03/24/31 i eeens | e [ 03/28/2024 ..... Various ,326,667 |.
0LX228-41-6 ......... QUIKRETE HOLDINGS INC TL B 1L 03/28/31 ... 03/25/2024 ..... WELLS FARGO BK 997,500 |.
00687M-AH-4 . .| ADIENT US LLC TL B 1L 01/29/31 ........ 01/31/2024 Tax Free Exchange . ..869,958 |.

01021A-AB-6 .
02474R-AJ-2 . .
04649V-AY-6 .........
04888*-AB-5 .........
11828L-AL-9 .........
11823L-AM-7 .........
12768E-AH-9 .........
13134M-BU-2 .........
13763H-AD-4 .........
22860E-AH-5

26483N-AV-2 .
26872N-AC-3 .
39843P-AG-8 .
45783U-AB-7 .
470770-AH-3 . .
475798-AV-2 .........
57723C-AR-0 .........
58503U-AC-7 .........
63939M-AK-9 .........
68764J-AH-4 .........
69014X-AB-2

71911K-AC-8 .
72706R-AB-2 .
T7484U-AH-9 .
80875A-AV-3 .
82568T-AG-3 . .
86739#-AD-5 .........
88233F-AK-6 .........
893641-CC-6 .........
89705D-AK-8 .........
92550H-AE-3 .........
92920 -AZ-1
92043E-AB-2 .........

..| PAREXEL TL 1L
..|PLANET US BUYER LLC TL B 1L
..|RODAN & FIELDS LLC TL 2L
..|LIGHT & WONDER INTL INC TL B 1L
.| SHUTTERFLY FINANCE LLC PIK-Term 2L
Sunland Asphalt & Construction Term Loan B
VISTRA OPERATIONS CO LLC TL B3 1L

94254P-AC-4 .........

..| AL NGPL HOLDINGS LLC TL B 1L
.| ABC SUPPLY CO INC TL B 1L

ASURION LLC TI B9 1L

BUCKEYE PARTNERS TL B2 1L
BUCKEYE PARTNERS LP TL B1 1L
CAESARS ENTERTAIN INC TL B1 1L
Calpine Corp TL B10 1L

CLOSURE SYSTEMS INTERNAT TL 1L
CROWN SUBSEA COMMUNICATI TL B 1L

..|DUN & BRADSTREET CORP TL B 1L

.. | EMERALD DEBT MERGER TL B 1L

..| GRIFOLS WORLDWIDE OPERAT TL B 1L
.. | INSTRUCTURE HOLDINGS INC TL 1L

.| JANE STREET GROUP LLC TL B 1L

JELD-WEN INC TL B 1L
MATTRESS FIRM TL 1L

MEDL INE BORROWER LP TL B 1L
Waystar TL 1L 10/31/29
ORYX MIDSTREAM SERVICES TL B 1L
OVATION PARENT INC TL B 1L
11/15/28

TRANSDIGM INC TL | 1L 08/24/28

TRONOX FINANCE LLC TL 1L 04/04/29 ...
VESTIS CORP TL B 1L 02/18/31

WiMG ACQUISITION CORP TL B 1L 01721731 ..
GTCR W MERGER SUB TL B 1L 01/31/31

WATLOW ELECTRIC MANUFACT TL B 1L

07/31/27
Atlantic Sthrn Pavg & Sealcoat Revolver Loan

01/20/31

07/28/28
09/25/28

04/17/28 .
01/27/31

09/10/26 .

11/18/30
11/02/26 ...
02/06/31 ..

03/13/29 ..
01/27/31 ..
01/18/29
05/31/30 ...
11/16/27
10/30/28 ..
01/26/28

10/05/28
03/26/31 .
02/07/31

05/25/32 ...
04/16/29 .
10701727 ..

06/16/28 .
12/31/25 ...

03/02/28

01/01/2024
01/31/2024
03/27/2024 .....
03/18/2024 .....
01/01/2024 .....
02/06/2024 .....
02/09/2024 .....
01/31/2024 .....
03/15/2024 .....
01/26/2024 .....
01/24/2024
02/02/2024
03/27/2024

01/19/2024 .....
01/01/2024 .....
02/05/2024 .....
02/06/2024 .....
02/06/2024 .....
03/26/2024 .....
01/17/2024
02/05/2024
01/31/2024
01/16/2024
01/01/2024
03/29/2024 .....
01/01/2024 .....
03/22/2024 .....
01/30/2024 .....
02/15/2024 .....
01/24/2024 .....

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

01/01/2024 .....

Tax Free Exchange .
Tax Free Exchange .
WELLS FARGO BK
PRIVATE PLACEMENT ...
Tax Free Exchange ....
Tax Free Exchange .
JPM FUNDS RECAP ...
Tax Free Exchange .
UBS WARBURG

GOLDMAN SACHS
BANK of AMERICA SEC
RBC/DAIN ..
BANK of AMERICA SEC
JPM FUNDS RECAP ...
Tax Free Exchange .
Tax Free Exchange ....
Morgan Stanley ...
GOLDMAN SACHS ...
JPM FUNDS RECAP ...
Tax Free Exchange .
MORGAN STANLEY HI-YLD ..
GOLDMAN SACHS .......
BANK of AMERICA SEC ..
Interest Capitalization
Tax Free Exchange .
Interest Capitalization
Interest Capitalization
BARCLAYS
Tax Free Exchange .
HONG KONG SHANGHAI BK ..
WELLS FARGO BK
Tax Free Exchange .
JPM FUNDS RECAP ...

BMO CAPITAL MARKETS CORP ...iieiiiusssiieeiiiitiiiieeiiiiit ittt ettt e et e e

.......................... 318,210

..973,960 |.
.. 709,460 |.
965,000 |
410,820 |.
676,916 |.
,273,880 |.
,397,750 |.
. 1,066,250 |.
398,000 |
,985,000 |.
,000,000 |
..799,000 |.
..969,967 |.
..395,891 |.
,454,137 |.
,604,557 |.
..982,196 |.
998,750 |.
,747,813 |.
,562,109 |.
199,500 |

495,000 |.
,199,339 |.
499,382 |.
209,250 |.
,000,452 |.
,587,920 |.

.......................... 324,208

. 1,066,250 |...
400,000 |...
..... 2,000,000 |...

..... 1,600,000 |...
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
N2820E-AF-5 ......... EG AMERICA LLC TL BC 1L 02/07/28 .o e e | e e 01/01/2024 ..... Tax Free Exchange 290,845 |. .. 294,793 |... 4CFE .coeennnn
0LX176-24-9 ......... NUVEI TECHNOLOGIES CORP TL 1L 09/29/25 ...oiiiiiiiiiiiiiiii i | e [ 02/01/2024 ..... BMO CAPITAL MARKETS CORP .... 720,000 |. ..720,000 |...
CO102M-AS—4 ......... AIR CANADA TL B 1L 03/14/31 e eees | e e 03/14/2024 ..... JPM FUNDS RECAP ... 1,000,000 |...
C4000K-AE-4 ......... GARDA WORLD SECURITY TL B 1L 02/01729 iviiiiiiiiiiiie s [ e [ 02/02/2024 ..... Tax Free Exchange .
C7279G-AC-4 NUVEI TECHNOLOGIES TL 1L 12/19/30 .... 01/01/2024 BMO CAPITAL MARKETS CORP ....
(8000C-AL-7 . ..|CLARIOS GLOBAL LP TL B 1L 05/06/30 01/12/2024 Tax Free Exchange ....
L2000D-AH-7 . .| CONNECT FINCO SARL TL B 1L 09/13/29 . C.. 03/14/2024 BANK of AMERICA SEC
12509Y-AE-6 . .| HUNTER HOLDCO 3 LTD TL B 1L 08/21/28 ... C.. 02/02/2024 JPM FUNDS RECAP ...
L2000A-AF-7 . ..| CAMELOT FINANCE SA -- no units —— 01/31/31 . C.. 01/31/2024 Tax Free Exchange .
N3313E-AB-6 .........| FLUTTER FINANCING BV TL B 1L 11/25/30 . C. 03/08/2024 ... | JPH FUNDS RECAP .
NIB33R-AJ-8 ......... ZIGGO BV TL | 1L 04/15/28 D.. 03/27/2024 ..... WELLS FARGO BK
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans
2509999997. Total - Bonds - Part 3 1,433,926,027 1,557,677,668 3,866,713 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,433,926,027 1,557,677,668 3,866,713 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
032654-10-5 ......... ANALOG DEVICES ...eeereeeeeeeene e e e eeeeee e e e eeenne e e e eeenn s e e e eenn e e e e ennnnnneeeennnnnneeeennnnnnes | cvnsiineeesnnns Jonnnd 02/23/2024 ..... S.G. COWEN TDR CSA ...eeeeemenneeeemnnu e e eermnn e e eeemnnsa e e e eennnaeeeeemnnn e eeennnnnaeeennnnnnaeee [oeeeemnnnnaneeeennnnnnn 3,430.000 |....
075887-10-9 ......... BECTON DICKINSON ..vveniiiiiiiiiee i esni s snnni s s cnnnnneees | sennnnneeeennns fonnnd 03/28/2024 ..... Various ....13,366.000 |....
097023-10-5 ......... BOEING €O ..eeeeeeieeeeeeene e e e eeen e e e eeen s e e e eenne s e e e e e e s e e e eennnnneeeeennnnnneeeennnnnnneennnnn | crnniineeeennnn Joonnnd 01/22/2024 ..... S.G. COWEN TDR CSA ... ..15,000.000 |....
09857L-10-8 ......... BOOKING HOLDING ....eivvivriieiiiiiiiis e eienii e eieii s e eresi s s s snsnns s s ssnnnas s e s ssnnnnnssssnnns | cennnnneeeennns fooand 03/21/2024 ..... J.P. Morgan CSA
3030311-10-2 ......... Meta Platforms, INC ..eeevueeeeeieiiie e e e e ee e e e eenn e e e eennnn e eeennn | cenniineeeennnn [ennnd 03/06/2024 ..... J.P. Morgan CSA ....
517834-10-7 . ..|LAS VEGAS SANDS CORP COMMON . Various ........... .60,730.000 |.
594918-10-4 . .. |MICROSOFT CORP ... . COWEN TDR CSA .28,011.000 |.
595112-10-3 . .. [MICRON TECHNOLOGY INC . COWEN TDR CSA
654106-10-3 ......... .G. COWEN TDR CSA ...
713448-10-8 ......... L2 KRR [PUURRRRUUUURRR RN 03/08/2024 ..... J.P. Morgan CSA
854502-10-1 ......... STANLEY BLACK & DECKER INC ..eeeeeeeeeeennieeeeeeenie e e eeeeeee e e e eeeenneeeeeennneeeeeennnnneeeennnns | cvnnnenensennnn Jonnnd 02/21/2024 ..... S.G. COWEN TDR CSA ...
871829-10-7 ......... EOL 0 U RN 03/08/2024 ..... Various ... ....34,980.000 |....
882508-10-4 ......... TEXAS INSTRUMENTS .. JUPTR IPTTTTTTTTOOOTTNN FPTTON 03/08/2024 ..... VAT TOUS ettt s e e e eeu s e e e et e e e e er e s s e e eees s s e e eennna e e e eennnaneeeeennnnneeernnnnneeeennnnnnes [eeeeernnnnnseeeenrnnnnn 7,117.000 |..oevveniiiieaeinnnnns 1,181,082 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 28,450,967
31337#-10-5 ......... |FHLB CINCINNAT | e e ettt et e et e e e e e s s e eeessn s s e e ennn e s e e ennnaneeeennnnn s e e ennnnnaeeeennnan | ............... | ...... 03/29/2024 ... |PRIVATE PLACEMENT ... eetei e et eiieie e s e e renie s e e eerrne s e seennnn e s eeenenn s e e eernnnn e e eeennnn e eeennes | ...................... 75,218.000 [o..ueiiiiinnninaeenes 7,521,800
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 7,521,800
8915411-77-5 ......... TOUCHSTONE HIGH YIELD=INST .eeeeeeeeeeieeeeeenee e e e e eeee e e e eeeene e e e eeennneeeeemnnnneeeernnnnaes | covnneeenennns | ...... 02/28/2024 ..... DIVIDEND REINVESTMENT .....eeeeieeeeeeiee e e e e eeee s e e e e et s e e ee e e e e eemn e e e e eennnn e e e eennnannes [eeeernnnnaeeeeennnnnns 88,693.542 |.eeveiieieeiiiie e 676,337 |-eeeeeeeeennneeeeeeenieeeeeennen o (O
89157W-70-7 ......... TOUCHSTONE SECURITIZED INCOME ETF ...eevveniiiiiinniiiiiiiiiiiiiiiiinisiiiiinnnnnsessrnssnssnssennsnnss | eennnnneeesenns |ounnsd 03/06/2024 ..... W=8 GEN 0000000 ... iiiiuunnniieiiuuussiesiersuissseseussiseessessssseeseeesssssesesrsnnssessessnnnsesereess |seseessnnsesseennnnns 969,973.000 |...eeuniiiiiinnnnnnnns 25,107,751 |ouuuniiiiiiiiininiiiiiininiiiies o [
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 25,784,088 XXX 0 XXX
349184106 ......... e [, | [T I AT T I ——— | 0.000 [ooveivsreseresennen, e T 0] oo
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 600,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 62,356,855 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 62,356,855 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 62,356,855 XXX 0 XXX
6009999999 - Totals 1,496,282, 882 XXX 3,866,713 XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ........ccoeeeee [ oennnn . 02/01/2024 . | Paydoun ... .0 L2 . . 12/20/2061 . [1.A ........
..36179N-RP-5 |G2 G2 MA1394  3.750% 10/20/43 .....oovvvveeeees [eeennn . 03/01/2024 . | Paydoun ... .0 . . 10/20/2043 . [1.A ........
Government NatioMA2392 gage A G2 MA2466
..361790-W3-1 |3.750% 12/20/44 ..o [ . 03/01/2024 . | Paydoun ... .0 . 0 . 12/20/2044 . (1.A ........
..36180W-SIi-6 | GN GN AE4133  2.750% 09/15/30 R . 03/01/2024 . | Paydoun ... . 8,907,961 .8,747,214 |.... .0 . ....0 |........8,907,961 |.. . 09/15/2030 . [1.A ........
..36204M-D9-7 | GNMA 30 YR GN 373728  7.500% 05/15/26 ....... [....... . 03/01/2024 . | Paydoun ... ... 426 ... 451 .0 . 0 426 .. . 05/15/2026 . [1.A ........
..36204R-HZ-4 | GNMA 30 YR GN 377448  7.500% 12/15/26 ....... [....... . 03/01/2024 . | Paydoun ... ... 367 .39 |.... .0 . 0 ....367 |.. . 12/15/2026 . [1.A ........
..36204U-ZL-8 |GNMA 30 YR GN 380647  8.000% 11/15/24 ...... |....... . 03/01/2024 . | Paydoun ... ... 738 PO 7 A .0 . 0 ... 138 ). . 11/15/2024 . (1.A ........
..36205C-ML-1 |GNMA 30 YR GN 386563 8.000% 06/15/24 ...... |....... . 03/01/2024 . | Paydoun ... ...518 .55 |.... .0 . 0 ....518 |.. . 06/15/2024 . [1.A ........
..36205G-0H-7 |GNMA 30 YR GN 390256  8.000% 06/15/24 ....... [....... . 03/01/2024 . | Paydoun ... ..1,349 1,366 |.... .0 . 0 1,349 .. . 06/15/2024 . [1.A ........
..36206J-J6-2 | GNMA 30 YR GN 412585 7.500% 04/15/26 . 03/01/2024 . |Paydown . 204 .216 | 0 0| .204 3 |. 04/15/2026 . |1.
..36206M-BG-1 | GNMA 30 YR GN 415039  7.500% 02/15/26 . 03/01/2024 . |Paydown . 632 671 |. 0 0| .632 . 02/15/2026 . (1.
..36207D-3R-5 |GNMA GN 429308  7.500% 03/15/27 03/01/2024 . |Paydown . 447 .482 |. 0 0| 447 . 03/15/2027 . (1.
..36207J-DZ-3 | GNMA 30 YR GN 433120  7.500% 09/15/26 . . |. 03/01/2024 . | Paydown ..1,069 .1,148 | 0 0| .1,069 . 09/15/2026 . (1.
..36207K-B4-1 | GNMA GN 433959  6.500% 09/15/28 ... . |- 03/01/2024 . | Paydown . 620 .664 |. 0 0| .620 . 09/15/2028 . (1.
..362078-K4-4 | GNMA GN 440515  7.500% 12/15/26 .............. [...cces . 03/01/2024 . | Paydoun ... 1,282 1,337 ... .0 . 0 .1,232 ). . 12/15/2026 . (1.
..36207U-D8-8 |GNMA 30 YR GN 442127  7.500% 11/15/26 ....... [....... . 03/01/2024 . | Paydoun ... ....214 L2 e .0 . 0 214 .. . 11/15/2026 . [1.A ........
..36207X-PS-5 |GNMA 30 YR GN 445133  7.500% 02/15/27 ....... [....... . 03/01/2024 . | Paydoun ... ... 395 ... 428 | .0 . 0 ....3% |.. . 02/15/2027 . (1.A ........
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 ....... [....... . 03/01/2024 . | Paydoun ... ... 184 ....200 |.... .0 . 0 ....184 |.. . 04/15/2027 . [1.A ........
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 ....... [....... . 03/01/2024 . | Paydoun ... ... 893 ....963 |.... .0 . 0 ....803 |.. . 08/15/2027 . [1.A ........
..36208H-SK-3 | GNMA 30 YR GN 451522  7.500% 10/15/27 ....... [....... . 03/01/2024 . | Paydoun ... ... 338 L2375 .0 . 0 ....338 |.. . 10/15/2027 . [1.A ........
..36208Y-LM-9 | GNMA 30 YR GN 464832  6.500% 09/15/28 . 03/01/2024 . |Paydown . 857 .923 | 0 0| .857 . 09/15/2028 . (1.
..36209B-DX-3 | GNMA 30 YR GN 466418  6.500% 12/15/28 . 03/01/2024 . |Paydown .1,576 .1,690 |. 0 0| . 1,576 . 12/15/2028 . (1.
..36209C-62-4 | GNMA 30 YR GN 468088  7.000% 07/15/28 . 03/01/2024 . | Paydown ..1,15 .1,265 |. 0 0| 1,155 . 07/15/2028 . (1.
..362090-6M-2 | GNMA GN 478876  7.500% 11/15/29 ... 03/01/2024 . |Paydown . 187 .200 |. 0 0| .187 . 11/15/2029 . (1.
..36209T-Y9-4 | GNMA 30 YR GN 481436  6.500% 12/15/28 . 03/01/2024 . |Paydown .23 248 | 0 0| 231 . 12/15/2028 . (1.
..36209V-CE-2 | GNMA GN 482569  6.500% 05/15/29 ..........cce. [.eennn . 03/01/2024 . | Paydoun ... ... 642 ....685 |.... .0 . 0 ....642 |.. . 05/15/2029 . (1.
..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... [....... . 03/01/2024 . | Paydoun ... ... 264 .28 ... .0 . 0 ....264 |.. . 11/15/2029 . [1.A ........
..36210D-GY-1 | GNMA GN 489015  7.000% 05/15/29 .......ccevven [erennn . 03/01/2024 . | Paydoun ... .. 179 ....838 |.... .0 . 0 L T79 ). . 05/15/2029 . [1.A ........
..36210F-TB-2 | GNMA 30 YR GN 491146  6.500% 12/15/28 ....... [....... . 03/01/2024 . | Paydoun ... .. 1,464 .1,574 ... .0 . 0 1,464 .. . 12/15/2028 . [1.A ........
..36210J-V9-6 |GNMA 30 YR GN 493940  6.500% 05/15/29 ....... [....... . 03/01/2024 . | Paydoun ... ... 751 198 | .0 . 0 .51 ) . 05/15/2029 . [1.A ........
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/15/29 ....... [....... . 03/01/2024 . | Paydoun ... ... 340 ... 361 | .0 . 0 ....340 .. . 05/15/2029 . [1.A ........
..36211U-7J-5 | GNMA 30 YR GN 523897  7.500% 11/15/29 ....... . |- 03/01/2024 . | Paydoun ... ..1,240 01,304 |.... .0 . 0 .1,240 .. . 11/15/2029 . [1.A ........
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 ...... . |- 03/01/2024 . | Paydoun ... ... 388 422 .0 . 0 ....388 |.. . 04/15/2027 . (1.A ........
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 . 03/01/2024 . |Paydown 419 .450 |. 0 0| .419 . 09/15/2027 . [1.A .
..36225B-F6-0 | GNMA 30 YR GN 781089  7.500% 09/15/29 . 03/01/2024 . |Paydown ..1,364 0 0| 1,364 . 09/15/2029 . 1.A .
..36297E-7Y-4 |G2 G2 710059  4.500% 11/20/60 01/01/2024 . |Paydown . 667 0 0| .667 . 11/20/2060 . [1.A .
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 ........cevvvs [oeennn . 03/01/2024 . | Paydoun ... 57,491 .0 . 0 57,491 |.. . 05/16/2037 . [1.A ........
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 ......evvvuenn [ereennn . 03/01/2024 . | Paydoun ... ....0 .0 . 0 0. . 01/16/2052 . [1.A ........
..38378B-DB-2 |GNR 2012-23 10 0.241% 06/16/53 .............. [......n . 03/01/2024 . | Paydoun ... ....0 .0 . 0 0. . 06/16/2053 . [1.A ........
..38378B-DY-2 |GNR 2012-22 10 0.078% 10/16/53 .......ccvveen [erennnn . 03/01/2024 . | Paydoun ... ....0 .0 . 0 0. . 10/16/2053 . [1.A ........
..38378B-TK-5 |GNR 2012-53 10 0.905% 03/16/47 .............. [..ccen . 03/01/2024 . | Paydoun ... ....0 .0 . 0 0. . 03/16/2047 . [1.A ........
..38378K-D0-9 |GNR 2013-46 10 0.000% 08/16/42 ........eevvvn [oeeennn . 03/01/2024 . | Paydoun ... ....0 .0 . 0 0. . 08/16/2042 . [1.A ........
..38378K-YB-9 |GNR 2013-105 10 0.163% 06/16/54 ............. [...ces . 03/01/2024 . | Paydoun ... ....0 .0 . 0 0. . 06/16/2054 . [1.A ........
.. 38378N-5K-5 |GNR 2014-73 10 0.416% 04/16/56 ..........ooe. [oeennn . 03/01/2024 . | Paydoun ... ....0 .0 . 0 0. . 04/16/2056 . [1.A ........
.. 38378N-F9-9 |GNR 2014-50 10  0.627% 09/16/55 .............. [....... . 03/01/2024 . | Paydoun ... .0 0. .0 . 0. . 09/16/2085 . [1.A ........
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..38378X-5P-2 |GNR 2015-9 10 0.517% 02/16/49 ...........ccoe. [ oennnn . 03/01/2024 . | Paydoun ... ....0 .0 7,907 . ... (7,907) ). 0 e (7,907) ... 0 . 02/16/2049 . [1.A ........
..38378X-FU-0 |GNR 2014-112 10  0.664% 01/16/48 ........cevee [oeennnn . 03/01/2024 . | Paydoun ... ....0 .0 ... 2,862 |.... ... (2,862) | 0 [ (2,862) ... 0 . 01/16/2048 . [1.A ........
..38378X-SH-5 |GNR 2014-143 10  0.486% 02/16/48 ............. [....... . 03/01/2024 . | Paydoun ... ....0 .0 01,891 |.... .. (1,891) . 0 e (1,891) . 0 . 02/16/2048 . [1.A ........
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 ........ceevn [oeennn . 03/01/2024 . | Paydoun ... ....0 .0 ... 765 |.... 0 el (765) ... 0 . 04/16/2050 . [1.A ........
..38379K-4K-1 |GNR 2015-160 10  0.295% 01/16/56 ..........oo. [.ennnn . 03/01/2024 . | Paydoun ... ....0 .0 7 0 e (437) | 0 . 01/16/2056 . [1.A ........
..38379K-X6-0 |GNR 2015-145 10 0.730% 07/16/57 ......oevvees [oernnnn . 03/01/2024 . | Paydoun ... ....0 .0 .2,089 |.... 0 (2,089 ... 0 . 07/16/2057 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.649% 02/16/58 .............. [....... . 03/01/2024 . | Paydoun ... ....0 .0 0 el (2,027) ... 0 . 02/16/2058 . [1.A ........
..38379U-R6-5 |GNR 2016-133 10  0.728% 12/16/57 ........coee. [oeennn . 03/01/2024 . | Paydoun ... ....0 .0 0 |eeeennn. (6,620 ... 0 . 12/16/2057 . [1.A ........
..38379U-RP-3 |GNR 2016-70 10 0.767% 04/16/58 ........ccceet [oennnnn . 03/01/2024 . | Paydoun ... ....0 .0 .0 . (13,651) [... 0 . 04/16/2058 . [1.A ........
..38379U-TJ-5 |GNR 2016-72 10  0.764% 12/16/55 03/01/2024 . |Paydown .0 .0 ... 181 0 . (181) 0| . 12/16/2085 . [1.A .
..38379U-IIM-4 | GNR 2016-86 10  1.001% 03/16/58 03/01/2024 . |Paydown .0 .0 1,543 | 0 0| . 03/16/2058 . [1.A .
..38382A-LN-3 | GNR 2019-123 HI  4.000% 10/20/49 .. . 03/01/2024 . | Paydoun ... ...0 .0 ....9,689 |.... .0 . .0 . . 10/20/2049 . (1.A ........
Redemption 100.0000
..690353-2B-2 |DFC  5.500% 05/15/24 .....coovvveeeeeieeeeeeeeens [ . 02/15/2024 . 208,333 |........... 208,333 [o..evennnen 208,333 [....evnneee 208,333 [..uvvvunnnnnnns 0 e (VO 0 | (VO 0 . 06/15/2024 . [1.A ........
..690353-3C-9 |DFC AGENCY DEBENTURES ~ 5.500% 05/15/24 ..... |....... . 02/15/2024 . 113,636 [.....eeee. 113,636 |........... 113,636 |........... 113,636 [ooovvvvennnnns 0 e (VO 0 | (VO 0 . 06/15/2024 . [1.A ........
..690353-3H-8 |DFC AGENCY DEBENTURES ~ 5.520% 07/07/40 ..... |....... L 01/07/2024 . | evveiiiiiniiiiniiiiiiiiiiinns e e 97,591 |............ 97,591 [oennnnne 97,591 |............ 97,591 |l 0 e (VO 0 | (VO 0 . 07/07/2040 . [1.A ........
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 5.490% 09/20/27 ..... |....... . 03/20/2024 . 214,286 |........... 214,286 |........... 214,286 |........... 214,286 [....ovnnnnnnnn 0 e (VO 0 | (VO 0 s 214,286 . 09/20/2027 . (1.A ........
..690353-4li-4 |DFC AGENCY DEBENTURES  5.220% 06/20/27 ..... |....... . 03/20/2024 . .. 165,000 .. 165,000 |.......... 165,000 |.... .. 165,000 |.. . 06/20/2027 . [1.A ........
..690353-5H-6 |DFC AGENCY DEBENTURES ~ 5.490% 04/20/35 ...... [....... L 01/22/2024 . | evveeiiiiiiiiiiiniiiiiiiiinns e | 86,800 |............ 86,800 |............ 86,800 |.....eeeeuns 86,800 |...cevvrrrnnns 0 e (VO 0 | (VO 0 s 86,800 . 04/20/2035 . [1.A ........
..690353-M8-7 |DFC  5.500% 02/15/28 .......evvvvvvevverrriinnnnns [ eeeenn . 02/15/2024 . 350,000 [oveeerrens 350,000 |........... 350,000 |........... 350,000 |....ooeeeennns 0 e (VO 0 | (VO 0 s 350,000 . 02/15/2028 . [1.A ........
..690353-T5-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... . 01/20/2024 . | .. .. 126,000 .. 126,000 .. 126,000 |.......... 126,000 |.... .. 126,000 |.. . 01/20/2035 . [1.A ........
..690353-X0-5 |DFC VRDN ~ 5.500% 07/15/25 .....evvvvvvvvvnvnnnnn [ereennn . 01/15/2024 . 166,667 |.......... 166,667 |.......... 166,667 |.......... 166,667 [......ceevveee 0 e (VO 0 | (VO 0 eeeeenn 166,667 . 07/15/2025 . [1.A ........
..690353-78-3 |DFC AGENCY DEBENTURES ~ 5.490% 07/07/40 ..... |....... . 01/07/2024 . 141,665 |[........... 141,665 |........... 141,665 |........... 141,665 |...coeveeennns 0 e (VO 0 | (VO 0 s 141,665 . 07/07/2040 . [1.A ........
..90376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ............ [..ccens . 01/22/2024 . | evveiiiiiniiiiiiiniiiiiiinnns e e 31,000 [oeevnnnnnes 31,000 |............ 31,000 |eevvrrnnnns 31,000 |oeevvrrinnnnnns 0 e (VO 0 | (VO 0 s 31,000 |oeeeeeennnns (VN 0 | [V 431 |. 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.490%
..90376P-AC-5 |01/20/35 .oooeeeiiiiiiiii [ . 01/22/2024 . 128,520 |........... 128,520 |........... 128,520 |........... 128,520 |...cceeeennnn 0 e (VO 0 | (VO 0 s 128,520 |ooeveeeeeens (VN 0 | [V 1,786 |. 01/20/2035 . |[1.A ........
..90376P-AT-8 | INT DEV FIN CORP  5.490% 04/20/35 ............ [..ccees . 01/20/2024 . | evveeiiiiiiiiiniiiiiiiiins e e 68,200 [.....eenee. 68,200 |............ 68,200 |............ 68,200 |....oevvrrnnns 0 e (VO 0 | (VO 0 s 68,200 |...ooeveenenns (VN 0 | [V 0 |. 04/20/2035 . |1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.490%
..90376P-BR-1 109/20/32 .ccooeeeeeeeeeeeeeeeeeeeeee [ . 03/20/2024 . 145,833 145,833 |...........145,833 |.... ... 145,833 |.. . 09/20/2032 .
..912810-TF-5 |U S TREASURY ~ 2.375% 02/15/42 ......evvvvvnnnnn [ereenn . 03/11/2024 . | GOLDMAN SACHS ... R R ........1,500,000 |........1,301,016 |........ 1,312,994 |.... oo 1,314,472 ). . 02/15/2042 .
..912810-TL-2 |U S TREASURY ~ 4.000% 11/15/52 ...covvvvvvereens [eeennn . 03/11/2024 . | Various .......ccceeunnnnne N RN At Y N I 2,780,000 |........ 2,828,770 |........2,828,251 |.... 0 e 2,828,135 |.. . 11/15/2062 .
..912810-TH-8 |U S TREASURY ~ 4.750% 11/15/43 ... 03/27/2024 . |CITIGROUP GLOBAL MKTS .. 2,425,000 ..2,513,664 |.....ooeviiinnnnns 0| . 0| . 2,513,300 . 11/15/2043 .
..91282C-EX-5 |US TREASURY NOTES ~ 3.000% 06/30/24 02/29/2024 . |Various ... ..5,000,000 .. 4,947,087 |. . 4,947,929 |. .0 0| . 4,963,304 . 06/30/2024 .
..91282C-GIi-5 |US TREASURY NOTES  1.250% 04/15/28 01/12/2024 . |CITIGROUP GLOBAL MKTS ..3,000,000 ..2,057,884 |. .2,980,019 |. (15,161) 0| . 2,965,593 . 04/15/2028 .
..91282C-HP-9 | US TREASURY NOTES  1.375% 07/15/33 weeeeen |- 01/12/2024 . | GOLDMAN SACHS ... X ..3,900,000 ..3,714,628 |. .3,773,192 |. (53,196) 0| .3,720,705 .118,711 . . 07/15/2033 .
..91282C-JJ-1 | US TREASURY NOTES  4.500% 11/15/33 ........... [....... . 01/18/2024 . | CITIGROUP GLOBAL MKTS .. |..........cceeeeee. |...... 3,163,779 |........ 3,070,000 |........ 3,184,645 |.... L0 s 3,184,591 . (20,812) |....... (20,812) . 11/15/2033 .
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MORGAN STANLEY FIXED INC
..91282C-Jii-2 | US TREASURY NOTES  4.000% 01/31/29 .......ceee [.nnnnn L 03/11/2024 .| evveeiiiiiiiiiiiiiiiiiiien e | 9,967,935 |...... 10,000,000 |........ 9,872,266 [....ccovvnnnnnnns [ 0 Jooeeeennn PRV 0 Jooeeeennn LRV 0 Joeeennn 9,873,442 |....ovvvnnnnns [ 94,493 |......... 94,493 |............ 45,085 |. 01/31/2029 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 42,322,719 42,706,267 42,063,713 26,775,466 (68,357) 117,124 0 48,767 0 42,394,809 0 (72,089) (72,089) 462,572 XXX XXX
REPUBLIC OF PHILIPPINES SOVEREIGN ~ 4.200%
. 000000-00-0 |08/29/47 ... (D . 03/11/2024 . | DEUTSCHE BANK ....eovvvvee |ooveviniiiiiennninns |oeees 8,458,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |....ccevvennens [V (VR [V (VR 0 |..... 10,000,000 |.....evvvvnneee 0 |... (1,542,000 |... (1,542,000) |........... 191,333 |. 03/29/2047 .|2.B FE ....
REPUBLIC OF UZBEKISTAN SOVEREIGN  3.700%
..918220-20-0 | 11/25/30 .ooooeeeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeee. (D, . 02/07/2024 . | JEFFERIES & CO ..ovvvvvnnn Jooveeeeeeneieeeieees |oeeeeens 284,935 |........... 350,000 |........... 338,625 |........... 341,013 |[............... [ P 14 | [ P M4 |, [ PP 341,126 |..oooeennnnnns 0 [...... (56,191) |....... (56,191) |.ooveeeeennns 2,662 |. 11/25/2030 . [3.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 8,742,935 10,350,000 10,338,625 10,341,013 0 114 0 114 0 10,341,126 0 (1,598,191) | (1,598,191) 193,995 XXX XXX
ARKANSAS ST DEV FIN AUTH SF MT ~ 3.100% Redemption 100.0000
..041083-VB-9 | 07/01/43 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 03/01/2024 . | evvneeiiiiiiiiiinn e [ 9,462 [, 9,462 |.uvvvnnnnnn 9,462 [.uvnnnnnn 9,462 [.ccvvnnnnnnnn 0 e (VO 0 | (VO 0 e 9,462 |...cooeeennnn (VN 0 | [V 44 1. 07/01/2043 . [1.B FE .
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH ~ 3.180% 08/01/49 |....... . 03/01/2024 . . 7,638 7,638 |l 7,638 ... K . 08/01/2049 . [1.A FE .
..30316K-AE-1 |FRESB 2020-SB78 X1 ~ 1.138% 06/25/40 ......... [....... . 03/01/2024 . | Paydoun ... .0 4,165 | 2,424 | oo (2,424) ). e (2,424) ). . 06/25/2040 . [1.A ........
..30318C-AJ-6 |FRESB 2021-SB 82 X1 ~ 1.060% 10/25/40 ........ [....... . 03/01/2024 . |Paydown ......ooovvviiiiiins |oevniniiiinniins o0 e (V1 35,308 |.....oennns 31,100 |0 s (31,109) |..oonnvinnnnnn 0 s (31,109) . 10/25/2040 . (1.A ........
FRESB Multifami|20215B86ge Pas 2021-SB86 X1
.. 30320M-AH-4 10.471% 03/25/41 ..oooeveiiiiiii [ . 0170172024 . |Paydown .......ooovviiiiiins |oeeiiiiiiiiie e [ 0 [ 1,245 |............. 1,234 |l [V R (1,234) |l [V R (1,234) . 03/25/2041 . [1.A ........
..30320W-AR-0 | FRESB 2021-SB84 X1 ~ 0.501% 01/25/41 ......... [....... . 01/01/2024 . | Paydoun ... 0 .. (15,233) |... . 01/25/2041 . [1.A ........
..30321C-AU-6 |FRESB 2021-SB88 X1 ~ 0.703% 05/25/41 ......... [....... . 03/01/2024 . | Paydoun ... .. (11,250) |... . 06/25/2041 . [1.A ........
FRESB Mul tifami 120215B90ge Pas 2021-SBY0 X1
..30322K-AJ-2 |0.629% 06/25/41 . . 03/01/2024 . | Paydoun ... 0 e (9,776) ... 0 0 . 06/25/2041 . [1.A ........
..31283G-LL-9 |FHLMC FG G00331  7.000% 12/01/24 03/01/2024 . |Paydown 0 0| 0| 0 |. 12/01/2024 . |1.A .
..31288J-AH-9 | FGLMC FG C79008  5.500% 05/01/33 .. 03/01/2024 . |Paydown 0 0| 0| . 05/01/2033 . [1.A .
..3128F7-N6-7 |FHLMC FG D67613  7.000% 01/01/26 03/01/2024 . |Paydown 0 0| 0| 0 |. 01/01/2026 . |1.A .
..3128F7-N9-1 | FHLMC FG D67616  7.000% 01/01/26 .. PO [P . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 01/01/2026 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-WT7-6 | 08/15/42 oo [ [P . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2042 . [1.A ........
..3128MC-F2-6 |FGLMC FG G13585  4.500% 05/01/24 ............. [...c.s . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2024 . [1.A ........
..3128IC-FB-6 |FGLMC FG G13562  4.500% 05/01/24 ............. [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2024 . [1.A ........
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 .......ccceeeeees [ oennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/01/2030 . [1.A ........
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2024 . [1.A ........
..3128PP-MJ-9 | FGLMC J10361  4.500% 07/01/24 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2024 . (1.A ........
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 03/01/2024 . |Paydown 0 0| 0| . 12/01/2024 . (1.
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 03/01/2024 . |Paydown 0 0| 0| . 05/01/2025 . (1.
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 03/01/2024 . |Paydown 0 0| 0| . 06/01/2025 . (1.
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 . |. 03/01/2024 . | Paydown 0 0| 0| . 07/01/2025 . (1.
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ... . |- 03/01/2024 . | Paydown 0 0| 0| . 02/01/2026 . (1.
..3128QP-LV-2 |FHLMC FH 1B7189  6.620% 03/01/36 .......ccccou [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2036 . (1.
..312884-DY-0 |FHARM FH 100119  5.936% 09/01/36 ............. [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2036 . [1.A ........
..31203T-HV-2 | FHLMC FG C29244  7.000% 07/01/29 ............. [...cces . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2029 . [1.A ........
..31300L-CF-0 |FHARM FH 848170  6.154% 12/01/39 ........oeee [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 .. 0 . 12/01/2039 . [1.A ........
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ....eevvnnnnnnnnn [eeennn . 03/01/2024 . | Paydoun ... .0 . 0 .145,079 |.. 0 . 12/01/2082 . [1.A ........
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ......eevvuuunnnn [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 L T7,499 |.. 0 . 03/01/2033 . [1.A ........
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 03/01/2024 . |Paydown 0 0| 29,119 0| . 05/01/2033 . (1.
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 03/01/2024 . |Paydown 0 0| .3,714 0| . 10/01/2042 . (1.
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 03/01/2024 . |Paydown 0 0| .131,109 0| . 06/01/2043 . (1.
..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 03/01/2024 . | Paydown (6,236) | 0 0| 112,538 0| . 10/01/2042 . (1.
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... . 03/01/2024 . |Paydown ....ooovveveeeeeeens Joveeeeeeeeeeeenenens oeeeee.. 144,516 il 144,615 )l 141,896 Ll 142,768 [l 0 1,747 |. 0. .0 . .144,515 .. 0. . 07/01/2033 . [1.
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..3132UD-EG-5 |FGLMC FG 040134  3.500% 04/01/46 ............. [.oeeens . 03/01/2024 . | Paydoun ... [ R .13, .13, IR U .oeeee.. (1,066) | 0 eeeeennl (1,066) |... 0 0 e . 04/01/2046 . [1.A ........
..3132X8-B0-2 |FGLMC FG 050046  3.500% 08/01/47 .......eevunn [eeeennn . 03/01/2024 . | Paydoun ... e e 115, .. 115, .19, .o 121, oo (6,083) | .0 . 0 0 . 08/01/2047 . [1.A ........
..31335G-LP-8 |FHLMC FG C80334  7.500% 08/01/25 ............. [.eennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2025 . [1.A ........
..31335G-LQ-6 |FHLMC FG C80335  7.000% 08/01/25 .......eevvvn [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2025 . [1.A ........
..31335G-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 ............. [..ccees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2025 . [1.A ........
..31335G-N-3 | FHLMC FG C80396  7.000% 04/01/26 .. U PR . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 04/01/2026 . [1.A ........
..3133T4-GF-7 |FHG FHG 27 FC  7.125% 03/25/24 ................ [ oeenns . 03/01/2024 . | Paydown 0 0 0 . 03/25/2024 . [1.A ........
FHLMC STRUCTURED PASS THROUGH FSPC T-7 A5
.3133TA-ZY-1 |7.270% 08/25/28 ....coovvvvivviiiiiiiiiiiiiiiiiiiees [ . 03/01/2024 . | Paydown 0 0 0 . 08/25/2028 . [1.A ........
..31349U-B5-6 | FHARM FH 782760  6.292% 11/01/36 ......eevvens [oeennn . 03/01/2024 . | Paydoun ... o) .0 . 0 0 . 1170172036 . [1.A ........
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 . 03/01/2024 . |Paydown K .. 365,284 0 0| 0| . 03/25/2041 . (1.
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 03/01/2024 . |Paydown X 34,220 0 0| 0| . 02/25/2032 . (1.
..3136AG-HII-5 |FNR 2013-94 CZ ~ 3.500% 09/25/43 . 03/01/2024 . |Paydown K 35,303 0 0| 0| . 09/25/2043 . (1.
..3136AH-SJ-0 |FNR 2013-137 AL~ 3.500% 03/25/42 . |. 03/01/2024 . | Paydown X .. 115,891 0 0| 0| . 03/25/2042 . (1.
..3136B9-EF-0 |FNA 2020-M10 X6  1.381% 08/25/28 «eeee.. |- 03/01/2024 . | Paydown 0 0| 0| . 08/25/2028 . [1.A .
..31371M-JC-2 | FNMA FN 265959  6.000% 10/01/35 .............. [.oeees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31373X-68-5 |FNMA FN 306981  8.000% 06/01/25 .........ccee [oennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2025 . [1.A ........
..3137AD-U9-6 |FHR FHR 3891 DK 4.500% 12/15/40 ......ccooeun [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2040 . (1.A ........
..3137AF-PB-2 |FHR FHR 3919 BV 4.000% 08/15/30 ...........e. [oeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2030 . [1.A ........
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 .....covvvvvvvvnns [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/15/2042 . (1.A ........
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .......evvvnn [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/15/2040 . [1.A ........
..3137B8-G5-0 |FHUS K037 X1~ 1.119% 01/25/24 ... 01/01/2024 . |Paydown 0 0| 0| . 01/25/2024 . (1.
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 03/01/2024 . |Paydown 0 0| 0| . 05/15/2044 . (1.
..3137BD-CX-2 | FHUS K039 X1  0.599% 08/25/47 ... 03/01/2024 . | Paydown 0 0| 0| . 08/25/2047 . (1.
..3137BE-VJ-0 |FHUS K040 X1  0.646% 09/25/24 03/01/2024 . |Paydown 0 0| 0| . 09/25/2024 . (1.
..3137BE-WS-9 |FHUS Q001 XA  2.104% 02/25/32 03/01/2024 . |Paydown 0 0| 0| . 02/25/2032 . (1.
..3137BF-EA-5 |FHUS K041 X1 0.404% 11/25/47 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2047 . (1.
..3137BF-XU-0 |FHUS K042 X1 1.010% 12/25/24 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2024 . (1.
..3137BH-CZ-8 |FHR K044 X1  0.738% 01/25/25 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2025 . (1.
..3137BH-XK-8 |FHR K045 X1 0.408% 01/25/25 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2025 . (1.
..3137BK-RK-8 | FHUS K047 X1 0.090% 05/25/25 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2025 . (1.
..3137BL-WA-2 | FHUS K050 X1 ~ 0.289% 08/25/25 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2025 . [1.A ........
..3137BM-TY-2 |FHUS K052 X1  0.625% 11/25/25 ... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2025 . [1.A ........
..3137BN-6H-2 | FHUS K053 X1  0.868% 12/25/25 ... . |- 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2025 . [1.A FE .
..3137BN-GU-2 | FHUS K054 X1 1.146% 01/25/26 ... . 02/01/2024 . | Paydoun ... .0 . .0 . .0 . . 01/25/2026 . [1.A FE .
FHLMC Multifamil KO56ured P K056 X1
..3137BQ-YV-3 | 1.236% 05/25/26 .. 03/01/2024 . |Paydown A . . s N .9, .. . (9,861) |. . (9,861) . 05/25/2026 . [1.A FE .
..3137BS-P9-8 | FHUS K058 X1 ~ 0.907% 08/25/26 03/01/2024 . | Paydown X .0 .0 , K ) N . .. (43,057) | (43,057) . 08/25/2026 . [1.A FE ....
..3137BS-RG-0 |FHUS K059 X1  0.298% 09/25/26 .......cccvvvvees [erennn . 03/01/2024 . | Paydoun ... . L0 .. 4, e 20, (20,114) |. .. (20,114) |... . 09/25/2026 . [1.A FE ....
FHLMC Multifamil KO060ured P K0B0 X1
..3137BT-AE-1 0.060% 10/25/26 .......eevvvvvvvevnnnnnnnnnnnnnnnnns [eeeeenn . 03/01/2024 . | Paydown , (4,719) [V R (4,719) | [V (VN O (VO [V [V 474 1. 10/25/2026 . [1.A ........
FREDDIE MAC 4682 K064 X1 0.595%
LB137BX-R2-0 | 03/25/27 i [ . 03/01/2024 . | Paydown , (6,412) [V R (6,412) . 03/25/2027 . [1.A ........
..3137F1-G6-9 | FHUS K085 X1 ~ 0.661% 04/25/27 .....ccccennnnnn [eeennn . 03/01/2024 . | Paydoun ... (18,417) |... . 04/25/2027 . (1.A FE ....
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 ........ooee [oeennn . 03/01/2024 . | Paydoun ... ....(584) ... . 10/15/2047 . [1.A ........
FHLMC Multifamil K739ured P K739 X1
.. 3137F6-4R-5 | 1.203% 09/25/27 ...cceoveeiiiiiiiiiiiiiiiiiiiiieeees [ . 03/01/2024 . |Paydown ......ooeeeeeeeenens Jooeeeeeennnneeeeeens o0 o 00 o 8,289 fiiiiiiiiiiinnnn 0 i 0 [ (8,289) |0 (8,289) |...ooeeennnn [ [ [\ [ PP [ 329 |. 09/25/2027 . |1.A ........
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..3137F7-2J-3 |FHUS Q014 X  2.785% 10/25/55 ... . 03/01/2024 . | Paydoun ... ...60,587 |.... .0 |....... (60,587) |... 0 0. 0 e .. 1,519 |. 10/25/2085 . [1.A ........
..3137FC-M-7 | FHUS K070 X1~ 0.322% 11/25/27 ....evvvvvvnnnnnn [eeeenn . 03/01/2024 . | Paydoun ... ...21,830 |.... 20 el (21,830) ... 0 0. 0 . 11/25/2027 . (1.A ........
..3137FF-XM-4 | FHLMC KG05 X1 0.312% 01/25/31 ...eevvvvvennans [ eeennn . 03/01/2024 . | Paydoun ... 0 el (488) ... 0 0. 0 . 01/25/2031 . [1.A ........
..3137FL-6G-4 |FHUS K088 X1 ~ 0.507% 01/25/29 .......ccceeeenn [eeennn . 03/01/2024 . | Paydoun ... .0 . (41,91) [... 0 0. 0 . 01/25/2029 . [1.A ........
.3137FL-YX-6 |FHMS K092 X1 0.712% 04/25/29 ......coevvveeees [erennn . 03/01/2024 . | Paydoun ... .0 |eeeeel. (10,043) |... 0 0. 0 . 04/25/2029 . [1.A ........
..3137FN-BA-7 |FHUS K096 X1 ~ 1.126% 07/25/29 ........evvvvunnn [eerenn . 03/01/2024 . |Paydoun ......ooovviiiiniins |oennninininnnns o0 i 0 e 13,195 [ 11,214 [0 e (11,214) |. 0 [ (11,214) ). .0 . 0. .0 . . 07/25/2029 . [1.A ........
FHLMC Multifami | K103ured P K103 X1
..3137FQ-KQ-5 [0.638% 11/25/29 ...covvvniiiiiiiiiiiiiiiiiinieeees | s . 03/01/2024 . | Paydoun ... .. (6,024) |. 0 [ (6,024) ... 0 0. 0 . 11/25/2029 . [1.A ........
..3137FR-EK-3 |FHMS K104 X1 1.123% 01/25/30 .....evvvvvvnnnnn [ereennn . 03/01/2024 . | Paydoun ... 0 el (18,412) .. 0 0. 0 . 01/25/2030 . [1.A ........
.. 3137FT-Z8-9 |FHUS K110 X1 1.695% 04/25/30 ........evvvuunnn [oerennn . 03/01/2024 . | Paydoun ... 0 e (3,795) | 0 0. 0 . 04/25/2030 . (1.A FE
..3137FU-PE-8 |FHR 4988 IH 10  2.500% 07/25/35 . 03/01/2024 . |Paydown 0 (60,403) 0| 0 0| . 07/25/2035 . [1.A ........
..3137FU-ZE-7 |FHR K111 X1 1.570% 05/25/30 .... . 03/01/2024 . | Paydoun ... 0 el (8,770) ... .0 . 0. .0 . . 05/25/2030 . [1.A FE .
FHLMC Multifami | K113ured P K11
L 3137FV-50-1 | 1.379% 06/25/30 oovvvveeeeieiiiieeiiei [ . 03/01/2024 . | Paydoun ... ... (2,101) ). . (2,101) ]... . 06/25/2030 . [1.A FE .
.. 3137FW-HV-5 |FHLMC K116 X1 1.422% 07/25/30 03/01/2024 . |Paydown .(4,573) | ..(4,573) . 07/25/2030 . [1.A .
FHLMC Multifamil K117ured P K1
L 3137FX-3T-3 | 1.281% 08/25/30 ooooeeeeeiieiiiiiiiii [ . 01/01/2024 . | Paydoun ... ....(2,004) |. . 08/25/2030 . [1.A FE .
..3137H0-H7-6 | FHUS KLU3 X1 1.934% 01/25/31 [ . 03/01/2024 . | Paydoun ... .. (26,344) |. .20 .0 .0 N .0 . 01/25/2031 . [1.A ........
..3137H1-3X-2 | FHLMC 2021-P009 X  1.353% 01/25/31 .....eevves [oeennnn . 01/01/2024 . | Paydown (48,946) |.......ceen [V R (48,946) |.......ceen [V (VN O (VO 0 . 01/25/2031 . [1.A ........
FHLMC Multifamil K744ured P K744 X1
..3137H1-25-8 |0.855% 07/25/28 ....cooeeeeeeeeieeiieiii [ . 03/01/2024 . | Paydown (5,000) |.eeeeeeeenens [V R (5,000) |.eeeeeeeenenns [V (VN O (VO 0 . 07/25/2028 . [1.A FE .
FHLMC Multifamil K745ured P K745 X1
.. 3137H2-NG-5 | 0.673% 08/25/28 ......covvvvvviiiiiiiiiiiiiiiiiiines [ . 03/01/2024 . | Paydoun ... . .. (11,087) | .. (11,087) |... . 08/25/2028 . [1.A FE ....
..3137H5-DR-5 | FHMS K137 X1 0.198% 11/25/31 U PRI . 03/01/2024 . | Paydoun ... .0 .. (2,114)). . (2,114)). . 11/25/2031 . [1.A ........
Freddie Mac Freddie Mac Mult2022L14  0.052%
L 313THI-MI-5 1 08/25/38 e [ . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2038 . [1.A ........
..31380Y-P6-1 |FNMA FN 454145  6.500% 11/01/28 . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/01/2028 . [1.A ........
..31382T-5C-9 | FNMA FN 492343  6.500% 05/01/29 ... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/01/2029 . [1.A ........
..31384D-PA-4 | FNMA FN 520717  7.500% 11/01/29 ... . |- 03/01/2024 . | Paydoun ... .0 . 0 .. 0 . 11/01/2029 . [1.A ........
..31384V-JY-9 |FNMA FN 534979  5.152% 04/01/30 ... . |- 03/01/2024 . | Paydoun ... .0 . 0 .2,589 |.. 0 . 04/01/2030 . [1.A ........
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 03/01/2024 . |Paydown 0 0| 0| . 05/01/2030 . [1.A .
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 03/01/2024 . |Paydown 0 0| 0| . 05/01/2030 . [1.A .
..31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 03/01/2024 . |Paydown 0 0| 0| . 07/01/2032 . [1.A .
..31385J-K4-9 | FNMA FN 545815  7.000% 07/01/32 ....ovvvvvvnnn [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/01/2032 . [1.A ........
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 .............. [.eennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 03/01/2033 . [1.A ........
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 ......cevvvees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . . 0 . 05/01/2031 . [1.A ........
..31387N-3G-0 |FNMA FN 589499  6.500% 08/01/31 .......ccvvves [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 L. 128 .. 0 . 08/01/2031 . [1.A ........
..31387R-AQ-1 |FNMA FN 591415  6.500% 09/01/31 .......ccevves [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 779 ). 0 . 09/01/2031 . [1.A ........
..31387W-T-7 |FNMA FN 596465 7.000% 08/01/31 .....evvvvvnnn [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 ...2,578 |.. 0 . 08/01/2031 . [1.A ........
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 .........coeeeees [ eennnn . 03/01/2024 . | Paydoun ... . . .0 . 0 ..16,351 |.. 0 . 01/01/2027 . [1.A ........
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 .........ccoeeees [ ernnnn . 03/01/2024 . | Paydoun ... ... 44,605 ... 44,551 |.... .0 . 0 .. 44,605 |.. 0 . 07/01/2026 . [1.A ........
..3138EJ-C7-1 |FN FN AL1893  3.500% 05/01/32 03/01/2024 . |Paydown ..108,59% ..109,500 |. 0 0| .108,5% 0| . 05/01/2032 . [1.A .
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 ... 03/01/2024 . |Paydown ..101,687 . 101,687 . 103,781 0 0| 101,687 0| . 09/01/2032 . [1.A .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 03/01/2024 . |Paydown .. 223,649 ..223,649 ..232,272 | 0 0| .223,649 0| . 09/01/2043 . [1.A .
..3138EQ-GE-6 |FN FN AL7396  7.364% 02/01/37 ....eevvvvvnnnnnn [ereeenn . 03/01/2024 . | Paydoun ... .. 1,012 .0 . 0 0 . 02/01/2087 . [1.A ........
..3138MC-YS-7 |FN FN AP8820  3.500% 11/01/32 ...evvvvvvvnnnnnn [eeeennn . 03/01/2024 . | Paydoun ... ...39,086 |.... .0 . 0 0 . 1170172032 . [1.A ........
..3138ML-MF-8 |FN FN AQ4857  3.000% 11/01/32 ... [ [P . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 11/01/2082 . [1.A ........
..3138MR-Y8-8 |FN FN AQ9734 3.500% 01/01/33 .......cevvvveeee [oennnnn . 03/01/2024 . | Paydown 0 0f..........20,649 |0 Jovvvnnnnnnnnns 0 . 01/01/2033 . [1.A ........
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..3138W5-2Z-0 |FN FN AR7991  3.500% 03/01/33 ....coovvvvvenees [eeennn . 03/01/2024 . | Paydoun ... ... 38,837 ...38,837 ...40,516 |.... ... (1,679) | 0 e (1,679) | 0 ..38,837 |.. 0 e . 03/01/2033 . [1.A ........
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 .....evvvvuvunnnn [ereenn . 03/01/2024 . | Paydoun ... ... 75,038 ... 75,038 ... 74,930 |.... .0 . 0 ..75,038 |.. 0 . 08/01/2033 . [1.A ........
..3138E-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 .............. [....... . 03/01/2024 . | Paydoun ... .. 226,312 ..226,312 ..239,201 |.... .0 . 0 .226,312 |.. 0 . 05/01/2045 . [1.A ........
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .......eevvvvvvevenns [eerennn . 03/01/2024 . |Paydown ......ooooveiiiiiins Jeeinininiis e 5,896 ... 6,542 |.... .0 . 0 ...5,8% |.. 0 . 08/01/2046 . [1.A ........
..313900-03-2 |FNMA FN 653074  7.000% 07/01/32 ...evvvvvvnnnn [ereenn . 03/01/2024 . | Paydoun ... ....216 .0 . 0 ....216 .. 0 . 07/01/2032 . [1.A ........
..31391X-EP-0 |FNMA FN 679742  4.947% 01/01/40 .....covvvvees [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2040 . (1.A ........
..31302V-N0-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 ........oe. [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2082 . [1.A ........
..31393A-S4-0 |FNR 2003-W5 A 5.438% 04/25/33 .......ovvvuunnn [eerenn . 03/25/2024 . | Paydoun ... .0 . 0 0 . 04/25/2033 . [1.A ........
..31303C-EY-5 |FNW 2003-34 A1 6.000% 04/25/43 .............. [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2043 . (1.B FE .
..31393E-LQ-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ [....... . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 06/25/2043 . [1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
..31393G-3L-6 | 12/15/32 ... 03/01/2024 . |Paydown 0 0| 0| . 12/15/2032 . (1.
..31393U-A6-0 | FNW 2003-19 1A7 ~ 5.620% 11/25/33 . 03/01/2024 . |Paydown 0 0| 0| . 11/25/2033 . (1.
..31393W-YF-0 |FHR FHR 2638 JH  5.000% 07/15/33 .. . |. 03/01/2024 . | Paydown 0 0| 0| . 07/15/2033 . (1.
..31394B-R7-1 |FNMA 2004-97 B 5.500% 01/25/35 . |- 03/01/2024 . | Paydown 0 0| 0| . 01/25/2035 . (1.
..31394M-CM-0 |FHR FHR 2702 CE  4.500% 11/15/33 ...eovvvvnnnn [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/15/2033 . (1.
..31304R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 ........... [....... . 03/01/2024 . | Paydoun ... . .0 . 0 0 . 02/15/2034 . [1.A ........
..31394R-Vi-6 |FHLMC FHR 2758 ZG  5.500% 03/15/34 ........... [.ceeeen . 03/01/2024 . | Paydoun ... ... 260 | .0 . .. 260 |... 0 0 . 03/15/2034 . [1.A ........
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 ......cccoeees [reennn . 03/01/2024 . | Paydoun ... ... (6,512) | 0 el (6,512) ... 0 . 0 . 09/25/2039 . [1.A ........
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 .......coeeet [rnnnn . 03/01/2024 . | Paydoun ... ... (1,237) ). 0 [ (1,237) ). 0 ...8,001 |.. 0 . 05/15/2036 . [1.A ........
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 ..........cee. [orennn . 03/01/2024 . | Paydoun ... ... (286) | .0 . . (286) ... 0 ..27,98 |.. 0 . 03/25/2029 . [1.A ........
..31398E-J6-2 |FHUS FHR 3539 YB  4.000% 06/15/24 . 03/01/2024 . |Paydown 0 0| 34,968 0| . 06/15/2024 . (1.
..31398F-XA-4 |FNR 2009-95 BY  4.000% 11/25/24 . 03/01/2024 . |Paydown 0 0| . 4,970 0| . 11/25/2024 . (1.
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 03/01/2024 . | Paydown 0 0| 10,747 0| . 09/15/2024 . (1.
..31398K-XT-2 |FHR FHR 3595 KY ~ 4.500% 11/15/24 .. 02/01/2024 . |Paydown 0 0| 1,755 0| . 11/15/2024 . (1.
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 .. 03/01/2024 . |Paydown 0 0| 71,299 0| . 12/15/2024 . (1.
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvenn [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 ..53,408 |.. 0 . 01/15/2025 . (1.
..31398L-WY-0 |FHR FHR 3619 EJ  4.500% 01/15/25 .....eevvvvnn [oeennn . 03/01/2024 . | Paydoun ... . .0 . 0 ..46,313 |.. 0 . 01/15/2025 . [1.A ........
..313981-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .......cevvvveee [eeeennn . 03/01/2024 . | Paydoun ... ... 19,437 .0 . 0 .. 19,437 |.. 0 . 02/25/2025 . [1.A ........
..31398M-KW-5 |FNMA 2010-18 EL  4.000% 03/25/25 .......ccevvn [eeeennn . 03/01/2024 . | Paydoun ... ....8,417 .0 . 0 8,417 .. 0 . 03/25/2025 . [1.A ........
..31308N-HK-3 |FNR 2010-100 DB~ 4.500% 09/25/25 ........ccce. [eennnn . 03/01/2024 . | Paydoun ... .... 8,567 .0 . 0 .8,567 |.. 0 . 09/25/2025 . [1.A ........
..31398P-B9-9 |FNMA 2010-41 EB  4.000% 05/25/25 ............. [..cces . 03/01/2024 . | Paydoun ... ....9,805 .0 . 0 ...9,805 |.. 0 . 06/25/2025 . [1.A ........
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 ... . |- 03/01/2024 . | Paydoun ... ...26,574 .0 . 0 ..26,574 |.. 0 . 05/25/2025 . [1.A ........
..31398V-H6-6 |FHR FHR 3640 GM  4.000% 03/15/25 . |- 03/01/2024 . | Paydoun ... .. 100,370 .0 . 0 100,370 |.. 0 . 03/15/2025 . [1.A ........
..31398W-EN-0 |FHR FHR 3634 EU  4.000% 02/15/25 .. 03/01/2024 . |Paydown 21,750 0 0| 21,750 0| . 02/15/2025 . [1.A .
..31398I1-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 .. 03/01/2024 . |Paydown 0 0| 16,523 0| . 02/15/2025 . 1.A .
..314026-SJ-3 |FNMA FN 728721  5.500% 07/01/33 03/01/2024 . |Paydown 0 0| 0| . 07/01/2033 . [1.A .
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [..eeees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31402T-TM-7 |FNMA FN 737756  5.500% 09/01/33 ......ovvvveee [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2033 . [1.A ........
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 .............. [..cces . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . (1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [....os . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 .............. [.....e. . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 .......eevvuen [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..31406N-YU-2 |FNMA FN 815323  7.368% 01/01/35 ....covvvveens [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2035 . [1.A ........
..3140F8-VR-5 |FN FN BD1523  3.500% 06/01/46 .......ccevvvuuen [errenn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/01/2046 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 ..........ceeeeee [onnnn . 03/01/2024 . | Paydoun ... 0. .0 . 0. . 10/01/2048 . [1.A ........
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..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 03/01/2027 . [1.A ........
..3140JG-AM-7 | FN FN BNOO11 ~ 4.000% 08/01/48 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2048 . [1.A ........
..3140JG-WT-8 |FN FN BNO657  4.000% 09/01/48 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2048 . [1.A ........
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 10/01/2048 . [1.A ........
.. 31412E-CK-0 | FNMA FN 922674  5.780% 04/01/36 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 04/01/2036 . [1.A ........
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 . 03/01/2024 . | Paydoun ... .0 . 0 . 03/01/2038 . [1.A ........
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2038 . [1.A ........
..31416N-HY-1 |FNMA FN AA4746  3.500% 11/01/25 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 11/01/2025 . [1.A ........
..31416T-2P-3 |FNMA FN AA9781  4.500% 07/01/24 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2024 . [1.A ........
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... 03/01/2024 . |Paydown 0 0| . 08/01/2032 . [1.A .
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 03/01/2024 . |Paydown 0 . 0| . 08/01/2032 . [1.A .
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 03/01/2024 . |Paydown 0 .. 186 0| . 08/01/2032 . [1.A .
..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 ... . 03/01/2024 . | Paydoun ... 0 e (1,218) 0 . 02/01/2083 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2033 . [1.A ........
..31417T-R2-6 | FNMA AC6804  4.000% 01/01/25 .... . 03/01/2024 . | Paydoun ... .0 . 0 . 01/01/2025 . [1.A ........
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 01/01/2025 . [1.A ........
..31417Y-C4-7 | FNMA FN MAOO9O  4.500% 06/01/24 ... . 03/01/2024 . | Paydoun ... .0 . 0 . 06/01/2024 . [1.A ........
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 .........eevvn [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2024 . [1.A ........
..31418A-IID-6 |FN FN MA1543  3.500% 08/01/33 .....eevvvvvvvenn [ereenn . 03/01/2024 . | Paydoun ... .0 . 0 . 08/01/2033 . [1.A ........
..31418A-YD-4 |FN FN MA1607 ~ 3.000% 10/01/33 .........ccoeeees [ oennnn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/01/2033 . [1.A ........
..31418B-5K-8 |FN FN MA2649  3.000% 06/01/46 03/01/2024 . |Paydown 0 0| . 06/01/2046 . (1.
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... 03/01/2024 . |Paydown 0 0| . 07/01/2038 . (1.
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 03/01/2024 . |Paydown 0 0| . 10/01/2051 . (1.
..31419K-U4-5 |FNMA FN AE8702  3.500% 11/01/25 . |. 03/01/2024 . | Paydown 0 0| . 11/01/2025 . (1.
FLORIDA ST HSG FIN CORP REV ~ 3.000% Redemption
L BA07AM-KC-4 [ oo | s . 02/02/2024 . 360,766 |.......... 360,766 |.......... 360,766 |.......... 360,766 |............... 0 e (VO 0 | (VO 0 . 01/01/2036 . [1.A FE ....
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 ....evvvvvnnnn [eeeennn . 01/02/2024 . 15,000 |......eeeee 15,000 |...oevvennns 15,000 f............ 15,000 fo.vevvvnnnnnnne 0 e (VO 0 | (VO 0 s 15,000 [vvvvvvvvnnnnns (VN 0 | [V 123 |. 10/01/2037 .|2.B FE ....
OHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG
..67737R-AC-3 |3.910% 11/01/36 ....vvvvvrvrrrrrnnnnninininiiiiiiins [ eeeeen . 03/01/2024 . | .. . 11/01/2036 . (1.B FE ....
..677555-X3-3 | OH ECON DEV REV ~ 3.850% 12/01/25 ......eevvvnn [oeeennn . 03/01/2024 . 100,000 |.......... 100,000 |[.......... 100,000 |.......... 100,000 [..evevuvnnnnnen 0 e (VO 0 | (VO 0 eeeeenn 100,000 |...evvvvvvnnes (VN 0 | [V 963 |. 12/01/2025 . (1.B FE ....
OHIO ST HSG FIN AGY SINGLE FAMILY HSG
..67756Q-5M-5 |5.774% 09/01/38 ...oovvvviiiiiiiiiiiiiiiiiiiiiiiiins [ L 03/01/2024 . | .evenieiiiiiieeeeeeeiieeees i e 5,000 [.coounnnnne 5,000 |..cooeennnn 5,000 |...coeeennns 5,000 |..oooeeeeenns 0 e (VO 0 | (VO 0 e 5,000 [oeevvvvrnnnnnns (VN 0 | [V 63 . 09/01/2038 . |1.A FE ....
Redempt ion 100.0000
..67756Q-NS-2 [OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ........ |eeenens . 03/01/2024 . | evveiiiiiiiiiiiiiiiiinnn e e 2,297 |l R,207 |ewevrernnan R.207 [oevennnnnn 8,207 [ovniiiinnnnns 0 e (VO 0 | (VO 0 s 2,207 [ooeiiiiiinnnn (VN 0 | [V 191 (. 09/01/2037 . |1.A FE ...
TENDER OPTION BOND TRUST RECEI GENERAL Redenption 100.0000
..88034Y-U-8 [5.470% 07/01/41 eveviiiiiiiiiiiiiiiiiieeeceiiin | s . 02/09/2024 . | evviiiiiiiiiiniiiiiiniiiiinnn | | 3,504,831 |[........ 3,504,831 |........ 3,504,831 |........ 3,504,831 |............... 0 e (VO 0 | (VO 0 fnns 3,594,831 [...ovvviiinnnns (VN 0 | [V 37,651 |. 07/01/2041 . |1.E FE ....
UTAH HSG CORP SINGLE FAMILY HSG  3.875% Redemption 100.0000
..917436-8L-4 | 01/01/50 ...evvvvvviinriiiiiiiiiiiniiiiiiiiiiiiiiniins [ oo . 01/03/2024 . | evvviiiiiiiiiininiiiiiinn e [ 495,000 [oveeerrens 495,000 f....eeeee. 512,444 |.......... 506,680 0 0 e 495,000 [..ooeeieeennnnn (VN 0 | [V 9,589 |. 01/01/2050 . |1.C FE ....
Redemption 100.0000
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 .........evvv [oeeennn . 03/01/2024 . ... 28,318 ...28,318 ...28,318 |............28,318 [.... .0 . 0 ..28,318 |.. 0 . 10/25/2043 . (1.A FE ....
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 .........eevn [oeeenn . 03/25/2024 . |Various ... ... 25,567 ...25,567 ...25,567 |.... .0 . 0 0 . 12/25/2043 . (1.A FE ....
..928120-04-3 | VASHSG 2014-A A 3.500% 10/25/37 ............. [.eeeees . 03/01/2024 . | Various ... .. 168,233 .0 . 0 0 . 10/25/2037 . (1.A FE ....
..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 .......cccoer [eeeennn . 03/01/2024 . | Various ... .0 . .0 . .0 . . 06/25/2042 . (1.A FE ....

Redemption  100.0000|
..02812U-06-8 | VASHSG 2016-A A 3.100% 06/25/41 ovvovvveeee | cevns YT I R O E R . ERIT T 58,170 |ovvveeeenne: ERIL T [ () [ [ [ 58,170 |.ooorsrrreene [ [ [ 316 . 06/25/2041 . [ 1.4 FE ...
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VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%

L92813T-EE-6 08/25/42 ..oooeeieiiiiieiiiiiiiiiiiiiees [ . 03/01/2024 . | Various .....oooeeeeiiiiiiis Jooveeeieniiiiiiieens |oveeeeens 31,309 ..., 31,309 [coeunnnn. 31,309 |.ooeeeennn. 31,309 |oveeeeieenn. 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn 31,309 [ooiiiiiiinnnn [ 0 Joeeeeeiieenn [ 201 |. 08/25/2042 . [1.B FE ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 11,334,139 11,334,139 12,613,300 12,066, 366 0 (747,838) 0 (747,838) 0 11,334,139 0 0 0 132,289 XXX XXX

Redemption 100.0000

..723046-AA-8 |PINEBRIDGE 10.080% 09/21/32 .....evvvvnnnnnnnnn [ereenn VKT 2\ Z S R K R 1,080,669 |........ 1,080,669 |........ 1,080,669 |........ 1,036,397 |...oevnnnnnnnne [V (VR [V (VR [V R 1,080,669 |........ceeeeee (VO [V [V 26,870 |. 09/21/2082 . (2.C PL ....
..723046-AB-6 |PINEBRIDGE 12.080% 09/21/32 .....evvvvvvvvnnnnns [eeeenn . 03/22/2024 . | .evvviiiiiiiiiiiiniiiiiininins | e 491,214 0401214 401,214 471,00 | [V (VR [V (VR [V R 491,214 |oeeeeinnnnnnes (VO [V [V 14,621 |. 09/21/2032 . [4.A PL ....
..72304#-AA-6 |PINEBRIDGE ~ 6.000% 09/30/33 .....cccovvnnnnnn [ereenn . 01/31/2024 . 1,255,202 |.... 1,255,202 |.. . 09/30/2033 . (2.B PL ....

. 05/25/2033 . [1.A FM ...
. 12/25/2031 . |[1.A FM ...

..000780-GR-1 | AMAC 2003-6 1A4 ~ 5.500% 05/25/33 .. [ O . 03/01/2024 . | Paydoun ...
..00079C-AE-9 | ABFS 2001-2 A4  6.990% 12/25/31 .....cccuvees | aneennn . 03/01/2024 . | Paydown
ACC Auto Trust 2022A 2022-A A 4.580%
..00085Y-AA=1 | 07/15/26 ..o [ . 03/15/2024 . [Paydown ......ccceiiiiiiiis foeneiiiies [ 1,260,228
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 ...
..00164V-AE-3 | AMC NETWORKS INC

... 3,202 ... ...3,666 |..

............ 283 [oeeieeiiee 0 | 288 [0l 1,260,228 |0 0 . 07/15/2026 . |1.G FE ...

. 07/30/2051 . |2.C FE ....
. 08/01/2025 . |4.B FE ....

01/30/2024 . | Paydoun
01/29/2024 . | SCOTIA . K
03/14/2024 . | Paydoun R 2,703,022

63,110 63,110

91,027 . L430 |

4.750% 08/01/25 .

..2,687,731 |. .2,701,701

0
0
..00217L-AC-6 | AREIT 2019-CRE3 AS  6.741% 09/14/36 . ..2,703,022 0 .2,703,022 0 . 09/14/2036 . |1.A FE ...
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 ... 03/01/2024 . | Paydoun 62,974 62,702 |. 62,414 |. 0 62,974 0 . 07/25/2045 . |1.A .
..00842V-AJ-2 | ABMT 2016-3 A9 3.500% 08/25/46 ..........ccc. |eeernn . 03/01/2024 . |Paydoun ... ... 15,549 .0 . .0 [ . 08/25/2046 . |1.A ........
..00842V-AT-0 | ABMT 2016-3 B2 ~ 3.793% 08/25/46 ........ccee. |eeeenn . 03/01/2024 . |Paydoun ... ...78,273 .0 . .0 [ . 08/25/2046 . |1.A ........
..02148J-AD-9 | CWALT 2006-39CB 1A4  6.000% 01/25/37 ........ | .eeeeen . 03/01/2024 . |Paydoun ... [ O ...12,120 .0 . .0 . . 01/25/2037 . |1.A FM .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ........ | .eeeeen . 03/01/2024 . [Paydonn ......cocuvveernenn forenniiiiiiiinnnn e 5151 [ 4,862 0 0 . 09/25/2037 . [1.A FM .
Redempt ion 100.0000
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... |....... L 01/15/2024 . [ .eveeieeeii o foeeenn.. 155,864 ... 155,864 |........... 154,110 |........... 155,253 |.... .0 . .155,864 |. .0 [ . 01/15/2028 . [1.G FE .
..025300-AD-9 | ACAR 2020-4 D 1.770% 12/14/26 .. veeeee. |- 03/13/2024 . | Paydoun ... . 1,072,380 ..1,072,380 1,034,512 |. .1,058,519 |. 0 .1,072,380 0 . 12/14/2026 . |1.B FE .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 ..........ccoun | eeennn . 03/01/2024 . |Paydoun ... R 5,017 |eeeeenne 5,017 | 4,600 |.... .0 . ...5,017 |.. 0 . 09/25/2035 . [1.A FM .
..026650-AA-3 | AH4R 2014-SFR2 A 3.786% 10/17/36 ......eceees | vuennn . 03/01/2024 . [Paydomn ......cceveeeeiiiis fooreiiiiiieieiei [ 4,518,409 |........ 4,518,409 |........ 4,516,746 |.... .0 . . JUTTTRRRROR 1 I RO 4,518,409 |.. .0 [ . 10/17/2036 . |1.A FE .
..02665U0-AE-5 | AH4R 2014-SFR2 E  6.231% 10/17/36 ....eoeeeen | unennn . 03/01/2024 . [Paydoun ......oocuvveennenn foeeniiiiiii o 23,565,000 |....... 23,565,000 |....... 24,156,904 |.... 0 e (145,492) [ouniiiiiinnnnnn 0 e 23,565,000 |.. 0 . 10/17/2036 . [1.C FE .
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 ....oceeeee | vveenns . 03/01/2024 . |Paydoun ... .0 . .0 [ . 04/17/2052 . |1.A FE ...
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 .......... |.eeeeen . 03/01/2024 . |Paydoun ... .0 . .0 . . 04/17/2052 . [6. * .......
JANE STREET EXECUTION
..032177-AJ-6 | AMSTED INDUSTRIES ~ 4.625% 05/15/30 .......coe. | veeeenn . 01/29/2024 . [SERVICES ....oovvvvieieins [oeeeiiiiiiiiniiiins feeeeens 120,499 |........... 133,000 |........... 137,821 | 136,095 |............... 0 s (6130 O [V O (6130 O [ O 136,039 |.evveeeennne 0 f...... (15,540) . 05/15/2030 . [3.C FE ....
Angel Oak Mortga20225 2022-5 A1 4.500%
..03464H-AA-3 | 05/25/67 ......evvveeeiiiiiiieieeiiiiieeeeeciiiees | eeeees . 03/01/2024 . [Paydown ......cevveeiiiiis [oeniiiiiiiiineiins [ 566,184 |........... 566,184 |........... 551,448 |........... ST VA [V O 10,468 |............... [V O 10,468 |............... 0 e 566,184 |..............n (VN 0 . 05/25/2067 . [1.A FE ....
Angel Oak Mortga20223 2022-3 A1 4.000%
..03464T-AA=7 | 01/25/67 ... cciiees [ eeeees . 03/01/2024 . [Paydown ......cevveeiiiiiin [eeniiiiiiiinniiiis [ 414,924 |.......... 414,924 |........... 410,483 |........... 413,235 | [V IO 1,690 |ooieieneennne [V IO 1,690 |coiieneennne 0 s 414,924 |o.oeiiiiinnnns (VN 0 . 01/25/2067 . [1.A FE ....
Angel Oak Mortga20236 2023-6 A1 6.500%
..03464U-AA-4 | 12/25/87 ... [ eeeees . 03/01/2024 . [Paydown ......cevveeiiiiis [oeniiiiiiiiineiins [ 238,404 |........... 238,404 |........... 237,542 | 237,609 |........ceeee [V JLS T [V O LT 0 s 238,404 |...ovviiinnnnns (VN 0 . 12/25/2067 . (1.A FE ....
Angel Oak Mortga20232 2023-2 A1 4.650%
..03465G-AA-4 | 10/25/67 ....evvveeieiiiiiiiiee s [ eeeees . 03/01/2024 . [Paydown ......cevveeiiiiiin [eeniiiiiiiinniiiis [ 258,193 |........... 258,193 [....oeeee 245,283 |........... 245,986 |....ooooennnns [V O 12,207 foeeeeeennns [V O 12,207 foeeeeeennns 0 s 258,193 [..ovvviiiinnnns (VN 0 . 10/25/2067 . [1.A FE ....
Angel Oak Mortga20235 2023-5 A1 4.800%
..03465R-AA-0 | 09/25/67 ......evvvveeeiiiriieieeiiiiieeeeeeiiiiees | reeees . 03/01/2024 . [Paydown ......cevveeiiiiis [oeniiiiiiiiineiins [ 208,766 |.......... 208,766 |........... 198,903 |........... 199,350 |..vvvveeinnnns [V IO 9,416 |.ooiiiininnns [V IO 9,416 |.oooiininnns 0 eeeeenn 208,766 |.....oeeeeennns (VN 0 . 09/25/2067 . (1.A FE ....

Angel Oak Mortga20231 2023-1 A1 4.750%

..034650-AA-9 | 09/26/67 .......evveveeeiiiiiiiiee e eiiies [ eeeees . 03/01/2024 . |Paydoun ... ... 75,669 ...75,669 L. 71,519 | ..75,669 |.. . 09/26/2067 . [1.A FE ....
Angel Oak Mor tg: .
..03465X-AA-7 | 08/25/68 ........evvvveeiiniiiiieeiiiiiieeeeeiiaes [ eeeees . 03/01/2024 . [Paydown ......cccvvveeneenn fonniiiiiiiininnn e 404,483 [l 404,483 |........... 395,274 oo 0 [0 f09,209 |0 fnn09,209 |0 e, 404,483 . 08/25/2068 . [1.A FE ....

Angel Oak Mortga20237 2023-7 A1 4.800%
..03466D-AA-0 | 11/25/67 ...
Angel Oak Mor tg: .800%
..03466H-AA-1 | 11/26/68 .....ooovouveeeeeiiiiiiiiiieiiiiiiiiieeiiis | eeeees . 03/13/2024 . [Paydoun

. 11/25/2067 . |1.A FE ...

....... . 03/01/2024 . | Paydoun ...

............ 89,751 | 0 i 0 0 ol 362 L 11/26/2068 L (1A FE L.
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Angel Oak Mortga20233 2023-3 A1 4.800%
..034931-AA-3 | 09/26/67
..038779-AB-0 | ARBYS 2020-1A A2 3.237% 07/30/50 .
BDS Ltd 2021FL8 2021-FL8 A 6.360%

.. 1,576 |. 09/26/2067 . |1.A FE ....
1,161 |. 07/30/2050 . [2.C FE ....

....... . 03/01/2024 . |Paydoun ...
....... . 01/30/2024 . | Paydown ...

193,419
143,458

184,836 |....
131,414 |....

..... 8,074 |.

..05493J-AA-9 | 01/18/36 ..o [ eeeees . 01/16/2024 . [Paydoun .....ccevveeiiiiiis fooriiiiiiieeiiis [ 1,167,851 |........ 1,167,851 |........ 1,167,851 | 1,167,551 [oeeeeiieiiici 0 feeeeiiiiin 0 o0 e 0 o0 |t 1,167,551 |0 0 o0 s 6,635 |. 01/18/2036 . |1.A FE ....
Barclays Commerc2021C11 gage S 2021-C11 XA

..05493M-AG-9 | 1.371% 09/15/54 ......eeevieiiiiiiiiiieeeciiiees [ eveeens . 03/01/2024 . [Paydomn .....coceeveeeeriin fooreriiiiiiiieiin [0 e 0 17,847 [ 15,020 [0 | (15,020) [0 e (15,020) [ O e O | 0 0 0 521 |. 09/15/2054 . |1.A FE ....
Barclays Commerc2022C18 gage S 2022-C18 XA

..054975-AG-2 |0.462% 12/15/55 .....eovviieiiiiiiiieeiiiiiieeees [ aeeeens . 03/01/2024 . [Paydomn .....oooeveeeeriin fooreriiiiiiiiiiins [0 e 0 05,242 [ 4,620 [0 |l (4,620) [0 el (4,620) [ O e O | 0 0 0 129 |. 12/15/2055 . [1.A FE ....
Barclays Commerc2021C10 gage S 2021-C10 XA

..05551V-BK-8 | 1.282% 07/15/54 ......veevieieeciiiiiceeeciiiees [ eveeens . 03/01/2024 . [Paydomn .....coceeveeeerinn fooreeiiiiiiiieein [0 e 0 020,614 21,842 [0 | (28,473) [ 0 | (280473) [l O e 0 | 0 0 0 699 |. 07/15/2054 . |1.A FE ....
Barclays Commerc2022C15 gage S 2022-C15 XA

..05552F-BC-0 | 0.196% 04/15/55 ......eevvieeieeiiiiiceeeeiiiees [ eeeeens . 03/01/2024 . [Paydonn .....coceveeeeeiii fooreriiiiiieineins [0 e 0 06,800 [ 5,351 [0 | (5,351) 0 | (5,351) [ O e O | 0 0 0 148 |. 04/15/2055 . [1.A FE ....
Barclays Commerc2022C16 gage S 2022-C16 XA

..05552Y-AG-1 |0.128% 06/15/55 .....ccevveeieeeiiiiiieeeeeiiens | eeeeens . 03/01/2024 . [Paydomn .....coceveeeeeiin fooreriiiiiiiinein feeeiiiii 0 e 0 e 6,691 [ 05,047 [0 | (B,047) [0 e (5,047 [0 e 0 |0 0 0 126 |. 06/15/2055 . [1.A FE ....

Barclays Commerc2023C21 gage S 2023-C21 XA
..0555311-AG-4 | 0.195% 09/15/56

..05591Q-AA-4 | BPR 2021-KEN A 6.690% 02/15/29

. 09/15/2056 . |1.A FE ...
. 02/15/2029 . |1.A FE ...

....... . 03/01/2024 . | Paydown ...
....... . 02/15/2024 . |Paydoun ...

..055910-AG-1 |BPR 2021-KEN B 7.390% 02/15/29 .........ccee. [eennnn . 02/15/2024 . | Paydown . 02/15/2029 . |1.D FE ....
BMO Mor tgage Tru2022C2 2022-C2 XA ~ 0.042%
.0B602N-AG-5 | 07/15/54 ... eeiiees [ eeees . 03/01/2024 . [Paydomn .....ooceeveeireiins forneiiiiiiiiieeins o0 e [ PO 946 |oeeveeeiiinns 812 [oeeeeeiiiic 0 o (812) [t 0 e (812) [ 0 s 0 0 . 07/15/2054 . |1.A FE .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......cee | eeeennn . 03/01/2024 . |Paydoun ... 734,272 722,137 |...........732,585 |.... ... 734,272 |.. .0 [ . 03/10/2033 . [1.A ........
..056054-AA-7 |BX 2019-XL A  6.360% 10/15/36 ... 02/15/2024 . | Paydoun ..6,719,782 ..6,717,682 |. .6,719,185 |. .6,719,782 0 . 10/15/2036 . |1.A .
..056054-AE-9 |BX 2019-XL B 6.520% 10/15/36 02/15/2024 . | Paydoun .. 3,595,500 ..3,508,871 |. . 3,596,439 |. . 3,595,500 0 . 10/15/2036 . |1.A .
..056054-AF-6 |BX 2019-XL C  6.690% 10/15/36 ... [T IR . 03/15/2024 . [Paydoun ......ccceveereein foeeiiiii e 11,050,000 |....... 11,050,000 |....... 11,044,023 |.......11,048,989 |.... 11,050,000 |.. .0 . . 10/15/2036 . [1.A ........
BXMT Ltd 2021FL4 2021-FL4 A 6.491%
..05609G-AA-6 | 05/15/38 ... . . 03/15/2024 . |Paydoun ... 557,278 |........... 557,213 |oceeneeee 544,386 |...........553,865 |.... .0 . .0 | .557,273 |. .0 [ . 05/15/2038 . |1.A FE .
..059469-AF-3 | BOAA 2006-7 A6  6.359% 10/25/36 03/01/2024 . | Paydoun 13,769 4,874 |. 4,005 |. 0 0 13,769 0 . 10/25/2036 . |1.A FM .
..05946X-E7-4 |BAFC 2005-5 2A1  5.500% 09/25/35 .......ccccee | vueennn . 03/01/2024 . |Paydoun ... .0 . .0 [ .0 [ . 09/25/2035 . |1.A FM .
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .........ccee | aeeenn . 03/01/2024 . |Paydoun ... .0 . .0 [ .0 [ . 10/25/2034 . |1.A FM .
..05946X-U9-2 | BAFC 2005-7 4A3  5.750% 11/25/35 ......ccccees |aueeenn . 03/01/2024 . |Paydoun ... .0 . .0 [ .0 [ . 11/25/2035 . |1.A FM .
..05946X-ZZ-9 |BAFC 2005-4 2A1  5.500% 08/25/35 ..........cc. |eeeeen . 03/01/2024 . |Paydoun ... .0 . . .0 [ .0 [ . 08/25/2035 . [1.A FM .
..05949C-PJ-9 | BOAMS 2005-L 2A3  5.424% 01/25/36 .......cce. | eeeennn . 03/01/2024 . |Paydoun ... .0 . =210 .0 [ .0 [ . 01/25/2036 . |1.A FM .
..05950P-AJ-2 |BAFC 2006-H 3A2 ~ 4.478% 09/20/46 ...........c. |eeeeeen . 03/01/2024 . |Paydoun ... 0 fe.....0,478 ... .0 [ .0 [ . 09/20/2046 . [1.A FM .
..059515-BF-2 | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 . |- 03/01/2024 . [Paydoun ... 0 [ 1,877 ) .0 [ .0 [ . 09/25/2034 . |1.A FM .
..05951F-AG-9 | BAFC 2007-1 TA5  6.590% 01/25/37 . |- 03/01/2024 . [Paydoun ... 0 fe2,424 ) .0 [ .0 [ . 01/25/2037 . [1.A FM .
..06054\-AF-0 | BACM 2016-UB10 XA  1.725% 07/15/49 03/01/2024 . | Paydoun 0 ..(8,554) 0] 0 . 07/15/2049 . |1.A FE .
..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 . . 03/01/2024 . |Paydoun ... (10,607) |. ...0 [....... (10,607) |... ...0 .0 . . 08/15/2061 . [1.A ........
Bank 2020BN25 2020-BN25 X
..065390-BC-9 | 0.875% 01/15/63 .....oooeviuvrieeieiiiiiiiiieeiiis | eeeees . 03/01/2024 . |Paydoun ... ... (2,809) | 0 [ (2,809) ... 0 . 01/15/2063 . |1.A FE .
..06540T-AB-6 |BANK 2018-BN11 ASB  4.010% 03/15/61 . J R . 03/01/2024 . |Paydoun ... ....(3,558) |. .0 fenni(3,558) |... .0 [ . 03/15/2061 . [1.A ........
..06540T-AE-0 | BANK 2018-BN11 XA  0.445% 03/15/61 .......... |.eeeeen . 03/01/2024 . |Paydoun ... ....(5,643) |. .0 fo.......(5,643) |... 0 . 03/15/2061 . [1.A FE
..06540W-BH-5 | BANK 2019-BN19 XA 0.940% 08/15/61 .......... |.eeeeen . 03/01/2024 . |Paydoun ... o | . . eeeene. (5,588) |. .0 fenoi.. (5,588) ... .0 [ . 08/15/2061 . |1.A FE .
..06541F-BB-4 |BANK 2017-BNK4 XA 1.335% 05/15/50 .......... |.eeeeen . 03/01/2024 . |Paydown , W37 0 (4,937) |.eeeeeeeees [V (4,937) |.oeeeeeeeeens 0 . 05/15/2050 . |1.A FE .
Bank 2019BN23 2019-BN23 XA
..06541R-BC-6 |0.685% 12/15/52 .....cevvvveieiiiiiiiiieeiiiiiens [ eeeees . 03/01/2024 . [Paydoun ......ccvvevriiiiis feorreiiiiiiiniiiis feeeiiiiiinn (I O [V O 2,900 |o.ooiiinnns 2,746 |l 0 s (2,757) |eeeeeeeees 0 foeeees (2,757) |eeeeeeeees [V TR (U O (VO 0 | [0 O 106 |. 12/15/2052 . |1.A FE ....
..065931-BG-1 | Bank5 20245YR5  6.268% 02/15/29 . |....... . 02/15/2024 . [BANK of AMERICA SEC ... |oeeeieicreiriiiiis foeeeeenne 653,504 |........... 635,000 |........... 654,040 ...ooooiiinninnnns [ IO 0 foeeeenne (123) feuveeeeeins 0 foeeeenne (123) feueeeeeiins 0 foeeeenne 653,917 [.eeeeeeennne (I IO (412) [ (412) [ereeeens 2,101 |. 02/15/2029 . |1.A FE ....
Barclays Commerc2017C1 gage S 2017-C1 XA
..07332V-BJ-3 | 1.454% 02/15/50 ......oevveeiieiiiiieiiiiiiiieeees | eeeeens . 03/01/2024 . [Paydoun ......ccevveeiiiiiis foeeeiiiiiiiiieii [t (I O [ PO 28,156 |.....oc..... 20,473 | 0 foeees (20,473) | 0 foeees (20,473) | [ OO (L O [ IO 0 foreeeiiiiis [ O 1,549 |. 02/15/2050 . |1.A FE ....
..07384M-Th-4 | BSARM 2003-1 5A1  6.262% 04/25/33 ...oooeevenn | veeeenn . 03/01/2024 . [Paydown .....ooccevveeeiiie fovniiiiiiiiiiiiiie foeiiiiiins 843 |eiiiiinns 843 |oiiiiiiiinnn. 842 [vviiiiinnnns 843 [eiiiiinnnns [ | O, [ | [ 843 |, [ 0 Jooeeeiiieeenn [ 9 |. 04/25/2033 . [1.A FM ....
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..08160B-AE-4 |BMARK 2018-B5 ASB  4.158% 07/15/51 .......... [..cces . 03/01/2024 . |Paydoun .....cooeeeiiiiiiins | e 797,023 |oeeeeenns 797,028 |.....e.ee. 820,932 [........... 803,433 [...eevnnnnnnnee [V R (6,410) [covvvvvennnnnee [V R (6,410) [covvvvvennnnee [V R 797,023 |.oooiiiiennns (VO [V [V 5,677 |. 07/15/2051 . [1.A ........
BENCHWARK Mor tga2019B15 2019-B15 XA  0.811%
08160K-AH-7 | 12/15/72 «ooooeeeiiiiiiiii [ . 03/01/2024 . |Paydoun ......cooeeeiiiiiins e e [V 0 [ 11,462 |............. 9,10 |l [V R (9,110) fervvvvvevenennn 0 e (9,110) [l 0 e 0 0 0 i 0 e . 12/15/2072 . (1.A FE .
BENCHWARK Mor tga2022B34 2022-B34 XA  0.035%
..08161Y-BH-5 | 04/15/55 U ORI . 03/01/2024 . | Paydoun ... .0 .. 2,490 |.... ....(2,400) |. . 04/15/2055 . [1.A FE ....
..08163A-AF-0 | BMARK 2020-B18 XA  1.780% 07/15/53 .. [ I . 03/01/2024 . | Paydoun ... .0 .. (36,674) |. . 07/15/2083 . [1.A FE ....
BENCHWARK Mor tga2024V5 2024-V5 XA  1.066%
..08163X-AZ-6 | 01/10/57 ...vvvvvvvrriiiniiiiiniiiiininininiiniiiniins [ oo . 03/01/2024 . |Paydown .......oooeeiiiiiins |oeeiniiinii e [V [V O L2 (V2 0 s (122) |evvveeeieinnnnn 0 [ (122) [ 0 e . 01/10/2057 . [1.A FE .
BENCHWARK Mor tga2024V5 2024-V5 AM  6.417%
..08163X-BA-0 | 01/10/57 ..evvvvvvviiiiiiiiiiiiiiiniiiiiniiiiiniiinins [ oeeeen . 02/15/2024 . | BANK of AMERICA SEC .... |.eeeeeriiiiiiiiiiiss |oeeeenes 845,021 |.......... 815,000 |........... 839,906 [.....ovvvvinnnnnnn O oo 0 e (112) |l 0 e (112) [ 0 e 839,794 . 01/10/2057 . [1.A FE ....
..08576P-AK-7 |BERRY GLOBAL INC ~ 5.500% 04/15/28 ............ [....... . 03/04/2024 . ..7,000,000 ..6,936,720 |.... .6,946,780 |.. . 04/15/2028 . [2.C FE ....
..093645-AJ-8 |BLOCK COMMUNICATIONS ~ 4.875% 03/01/28 ....... [....... . 03/13/2024 . 430,000 357,975 |.... ....367,557 |.. . 03/01/2028 . (4.B FE ....
BMO Mortgage Tru20245C3 2024-5C3 AS  6.286%
..006600-Al-4 | 02/15/57 ..covvvvviiiiiiiiiiens [ [P . 02/15/2024 . ... 620,000 .638,538 |.. . . 02/15/2057 . (1.A FE ....
..097023-Cl{-3 |BOEING CO  5.805% 05/01/50 . U PRI . 02/09/2024 . | CITIGROUP GLOBAL MKTS .. |.... , .. K 419,198 |.. K 6,908 |. 05/01/2050 . [2.C FE ....
..10112R-Al-4 |BOSTON PROPERTIES LP  3.800% 02/01/24 ....... [....... . 02/01/2024 . |Maturity ....cooovviiiiiies |oeeereennnnnnnnnnnns ... 16,077,000 |...... 16,077,000 |....... 16,052,885 |................. (V2 0 fens P20 T PO 0 fnns P2 T PO 0 ... 16,077,000 |......vvvvnnnes (VN 0 | [V 305,463 |. 02/01/2024 . |2.B FE ....
Redemption 100.0000
..10240*-AA-7 |BOWIE ACQ LLC PP 3.920% 09/30/38 .......ccoun [oreennn . 01/02/2024 . | .. .. 368,299 368,299 .368,299 |.. .. 7,219 |. 09/30/2038 . [2.C PL
BRAVO Residentia2020RPL2g Trus 2020
.. 10569B-AA-5 2.000% 05/25/59 ......cceeiiiiiiiiiiiiiiiiiieieeeens [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 234,996 |........... 234,9% |........... 213,626 |........... 202,000 |....ooeeeennnn [V R 32,996 |...........es [V R 32,996 |...........s 0 s 234,996 [...evvvviinnns (VN 0 | [V 237 | 06/25/2059 . [1.A ........
Brean Asset Back2022RM5 ities 2022-RM5 A
..10637W-AA-7 |4.500% 09/25/62 .. 02/25/2024 . |Paydown 21,602 21,602 20,074 |.. 21,602 . 09/25/2062 . (1.A FE ....
..10638C-AA-0 |BABS 2021-RM1 A 1.400% 10/25/63 .. . . 02/25/2024 . | Paydoun ... .. 18,537 ...18,537 ... 17,925 ... .. 18,537 |.. . 10/25/2063 . [1.A FE .
Brean Asset Back2022RM4 ities 2022-RM4 A1
.. 10638J-AA-5 |3.000% 07/25/62 .......cevvvvvvviiiiiiiiiiiiiiiiinns [ eeeeen . 02/25/2024 . |Paydoun ......oooooeiiiiiins | e 425,067 |ooeeeeeens 425,067 |........... 393,701 |........... 402,689 |..........e.... [V R 21,318 e [V R 21,318 |oveeiiiiiiees [V R 425,067 |..oooeieeennns (VO [V [V 2,123 |. 07/25/2062 . |1.A FE ....
Brean Asset Back2022RM3 ities 2022-RM3 A
.. 10638N-AA-6 | 1.750% 02/25/62 ......ccoeeveeeieeeiiieeieeeeeeeeens [ . 03/25/2024 . | Paydoun ... 227,342 216,643 |.... . 02/25/2062 . [1.A FE ....
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. |....... . 03/20/2024 . |Various ... 128,941 126,332 |.... . 09/20/2031 . (1.D FE ....
Redemption 100.0000
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... . 03/15/2024 . . 12/15/2032 . (1.E FE
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... . 02/01/2024 . |Various ... . 12/15/2082 . [1.F FE .
Redemption
.. 11044M-AA-4 |BRITISH AIR 20-1 A PPT  4.250% 11/15/32 .... |....... V27 Y172 R R R 987 e 987 o 987 e 36,987 |0 0 [ . 11/15/2082 . [1.G FE
..117043-AU-3 | BRUNSWICK CORP ~ 4.400% 09/15/32 ..........ccees [oeennnn . 02/15/2024 . |MARKET AXESS ........cooee |oereniinnnininninnns s 108,009 |.......... 121,000 |........... 119,049 |........... 119,306 [oovvvvennnnnns 0 e 23 [ 0 . 09/15/2032 . |2.B FE
BX Trust 2021SDMF 2021-SDMF B 5.956%
L A2434C-AG-9 | 09/15/34 e [ . 02/01/2024 . |Paydown .......oooeviiiiiins Jeniiniiinis e (840) |....ceeennnnn (840) |..eeeeeennns (838) |evvvrrnnns (1,942) . 09/15/2034 . [1.A ........
BX Trust 2021SDMF 2021-SDMF C 6. 106%
L A2434C-AJ-3 | 09/15/34 e [ . 02/01/2024 . | Paydoun ... ...(1,087) |.... . 09/15/2034 . [1.A ........
.. 1248EP-CK~7 | CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 .. 01/29/2024 . [BARCLAYS .. . 130,106 |. . 02/01/2031 . |3.C FE
.. 1248\E-AG-4 | CBASS 2007-CB4 A2D  3.785% 04/25/37 . 03/01/2024 . |Paydown .6,275 |. . 04/25/2037 . [1.A FM .
.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.194% 01/25/37 03/01/2024 . |Paydown .636 3% |. ....190 | . 01/25/2087 . [1.A FM .
.. 12512J-AT-1 |CD 2018-CD7 ASB ~ 4.213% 08/15/51 .. . |. 03/01/2024 . | Paydown ..396,518 ..407,377 |. ..398,936 |.. . 08/15/2061 . [1.A .
Cascade Funding 2022HB8 Trust 20221
.. 12526W-AA-7 | 3.750% 04/25/25 ....uvnnnnnniiiiiiiiiiiiiiiiii [ oo . 03/25/2024 . | Paydoun ... 610,521 598,430 |.... . 04/25/2025 . (1.A FE ....
.. 12520H-AA-7 | CFMT 2020-AB1 A 1.943% 09/25/50 U . 03/25/2024 . | Paydoun ... 581,857 579,993 |.... . 09/25/2050 . [1.A FE ....
Cascade Funding 2022HB9 Trust 2022-HB9 A
.. 12530G-AA-6 |3.250% 09/25/37 .....evvurnnnnniniiin [ oo . 03/25/2024 . |Paydoun ......coooeeiiiiiins i e 300,247 |..ooeeennnn 300,247 |........... 273,011 |.......... 281,917 |l [V R 18,330 [oevvvevennnnnee [V R 18,330 [ouevvvvennnnnee [V R 300,247 |..oooeeeennnns (VO [V [V 1,830 |. 09/25/2037 . [1.A FE ....
Cascade Funding 2022AB2 Trust 2022-AB2 A
.. 12530J-AA-0 2.000% 02/25/52 ...eeeeeeiiiiiiiiiiiiiiiiiiiiiieeees [ . 03/25/2024 . |Paydown ......oooeeiiiiinnns Jooneiinniiiies | 131,584 |........... 131,584 |........... 124,587 |........... 127,729 | [V P 3,856 ..o [V 3,856 ..ol [ AP 131,584 ...t 0 foooiiiinnnnns [ P [ 443 |. 02/25/2052 . |1.A FE .
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Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 14.000% 02/25/37 ..coevvvveeeiiiiiiiiiiieieeeeeeeeees [ . 03/25/2024 . |Paydoun ........oooeeiiiiins |oeniiiinini | 1,614,269 |........ 1,614,269 |........ 1,531,798 |........ 1,636,358 [....ccvnnnnne 0 fens /82 L R PO 0 fnns /82 L R PO 0 fnns 1,614,269 |............... (VN 0 | [V 10,063 |. 02/25/2037 . |1.A FE ....
Cascade Funding 2023HB12 Trust 2023-HB12 A
..125300-AA-4 |4.250% 04/25/33 ... JU [ . 03/25/2024 . | Paydoun ... v |e...2,684,354 L 2,684,354 |........ 2,589,677 |........ 2,504,125 [.... 0 80,228 [0 s 2,684,354 |. 0 . 04/25/2033 . [1.A FE .
..12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 «eeee.. |- 03/01/2024 . | Paydown K ..568,210 ..568,210 ..585,226 |. ..569,834 |. 0 .568,210 0| . 01/10/2048 . [1.A ........
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 ............ [..ecenn . 02/01/2024 . | Paydoun ... .0 . .. .0 . . 02/25/2037 . [1.A FM .
.. 12563L-AS-6 |CLIF 2020-3A A 2.070% 10/18/45 ......evvvvnnn [ereennn . 03/18/2024 . | Paydown (VI R 1 {1 ) IR | B IS 1,186,975 0 . 10/18/2045 . [1.F FE .
CLI Funding LLC 20221A 2022-1A A1 2.720%
L A2565K-AE=7 | 01/18/47 ..vevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiien [ oo . 03/18/2024 . | Paydown [V R 15,667 [o.evvvrnnnnnnee [V R 200,000 0 . 01/18/2047 . [1.F FE .
CLI Funding LLC 20221A 2023-1A A 6.310%
.. 12565K-AG-2 | 06/18/48 .......evvvvvriniiiiiniiiiiiiiniiiiiiiiieines [ eeeeenn . 03/18/2024 . | Paydoun ... .0 . 0 .468,750 |.. 0 . 06/18/2048 .
.. 12591Q-AN-2 | COMM 2014-UBS4 ASB  3.390% 08/10/47 ......... [..oonn . 01/01/2024 . | Paydoun ... .0 . 0 703,79 |.. 0 . 08/10/2047 .
..12592L-BG-6 | COMM 2014-CR20 ASB  3.305% 11/10/47 ......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 .210,162 |.. 0 . 11/10/2047 .
.. 12592L-BK-7 | COMM 2014-CR20 XA  0.922% 11/10/47 .....ccoo [eennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/10/2047 .
..12592P-BG-7 | COMM 2014-UBS6 XA  0.812% 12/10/47 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 12/10/2047 .
.. 12502U-AH-5 | CSMLT 2015-1 A4 ~ 3.035% 05/25/45 .. 03/01/2024 . | Paydown 0 0| 0| . 05/25/2045 .
..12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 . 03/01/2024 . |Paydown K K 0 0| 0| . 07/10/2048 .
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 . 03/01/2024 . |Paydown X .. 541, ..541, ..567, K ..542,418 |. 0 0| 0| . 08/10/2048 .
.. 12625K-AM-7 | COMM 2013-CR8 B 3.566% 06/10/46 ............. [......n . 03/01/2024 . | Paydoun ... R Y N ........ 7,556, ........ 7,516, ........ 7,556,636 |.... .0 . 0 0 . 06/10/2046 .
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 ............. [....... . 03/01/2024 . | Paydoun ... U IS .17, .3, e (2,395) | .0 . 0 0 . 11/25/2036 .
.. 12628L-AJ-9 | CSAB 2006-4 A6A  6.184% 12/25/36 R . 03/01/2024 . | Paydoun ... . .39, . , e, 6,940 ... .0 . .0 . .0 . . 12/25/2036 .
..12630B-BD-9 | COMM 2013-CR13 B 4.996% 11/10/46 ........... [.ernnn . 02/01/2024 . |Paydown ........ooooeeienens |oeeeinnnnnnnnnns 0000 2,387,180 |........ 2,387,180 |........ 2,532,102 |........ 2,387,180 0 0 0 . 11/10/2046 .
COMM Mor tgage Tr2014CR17 2014-CR17 XA
.. 12631D-BC-6 | 0.771% 05/10/47 ..evvvvvvrnnnnninnininiiiniininiinnn [ eeeeen . 03/01/2024 . |Paydoun .......ooovviiinnies |eveiiiniiniins o0 e 0 e, 1,079,155 0 0 0 | [V 109,208 |. 05/10/2047 .
.. 12646U-AF-5 |CSMC 2013-1VR1 B4~ 3.467% 03/25/43 ........... [....... . 03/01/2024 . | Paydoun ... .0 . 0 ...125 |. 03/25/2043 .
.. 12646W-AS-3 | CSMC 2013-1VR2 B2~ 3.393% 04/25/43 ......ccc0. [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2043 .
..12647G-CP-1 | CSMC 2013-1VR4 B3~ 3.496% 07/25/43 ........... [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2043 .
.. 12647M-DU-6 | CSMC 2013-6 B3~ 3.326% 08/25/43 . 03/01/2024 . |Paydown 0 0| . 08/25/2043 .
.. 12647P-AF-5 | CSMC 2013-7 A5 3.000% 08/25/43 . 03/01/2024 . |Paydown 0 0| . 08/25/2043 .
.. 12649G-A0-9 | CSMC 2014-0AK1 B3  3.641% 11/25/44 03/01/2024 . | Paydown 0 0| . 11/25/2044 .
.. 12649G-AR-7 | CSMC 2014-0AK1 B4  3.641% 11/25/44 03/01/2024 . |Paydown 0 0| . 11/25/2044 .
.. 12649K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 03/01/2024 . | Paydown 0 0| . 12/25/2044 .
.. 12649K-AX-5 |CSMC 2015-WIN1 B4  3.648% 12/25/44 ........... [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2044 .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 ............. [..ccen . 03/01/2024 . | Paydoun ... .0 . 0 . 02/25/2048 .
..12653T-BIi-0 | CSMC 2018-J1 B2 3.583% 02/25/48 [ I . 03/01/2024 . | Paydoun ... 341,328 345,168 |.... .0 . 0 . 02/25/2048 .
..12653T-BY-6 | CSMC 2018-J1 B4~ 3.583% 02/25/48 .........eevn [oeeennn . 03/01/2024 . | Paydoun ... ... 76,59 ...68,194 |.... .0 . 0 . 02/25/2048 .
.. 12657N-AA-8 | CQP HOLDCO LP/BIP-V CHIN  5.500% 06/15/31 .. |....... . 01/29/2024 . | BARCLAYS .. ..250,000 ..250,313 |.... .0 . .0 . . 06/15/2031 .
COLT Funding LLC20223 2022-3 A1 3.901%
L 12659Y-AA-2 | 02/25/67 ..o [ . 03/01/2024 . |Paydoun ......ooooeeeeiiiins |eovninnnnnininns [0 483,328 |l 483,328 0 0 |.......d83,328 |, , . 02/25/2067 . [1.A FE ....
COLT Funding LLC20226 2022-6 A1  4.650%
L 12662Y-AA=7 | 0B/27/67 ...evvvvvvvreiniininieiiiiiiiiiiiiiiininnnees [ eeeeenn . 03/01/2024 . |Paydoun .....coooeeiiiiiiins i | 8,007 |..cennnnee 8,007 0 [V 8,007 |..eeevvevennnns (VO [V [V 31 [. 06/27/2067 . |1.A FE ....
..126650-CZ-1 |CVS CORP  5.060% 03/25/48 ......oovvveeeeeeeenns [oeennn . 01/24/2024 . |US BANCORP .. .0 . 0 . 03/25/2048 . (2.B FE ....
.. 12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 03/01/2024 . | Paydoun ... 0 0| . 02/25/2085 . [1.A FM ....
..12667F-5E-1 | CWALT 2005-6CB 1A3 ~ 5.250% 04/25/35 . 03/01/2024 . |Paydown 0 0| . 04/25/2035 . [1.A FM ....
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ... 03/01/2024 . | Paydown 0 0| . 04/25/2034 . [1.AFM ...
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 . |. 03/01/2024 . | Paydown 0 0| . 10/25/2035 . [1.A FM ....
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . «eeee.. |- 03/01/2024 . | Paydown 0 0| . 05/25/2035 . [1.A FM ....
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 06/25/36 ........ [....... . 03/01/2024 . | Paydoun ... 0. .0 . . 05/25/2035 . [1.A FM ....
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..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 ........ [....... . 03/01/2024 . |Paydoun .....coooeeiiiiiiins e e 6,782 ....6,793 .0 . 0 ...6,782 |.. .0 ...58 |. 07/25/2035 . [1.A FM ....
..12667G-XD-0 | CWALT 2005-28CB 2A4 ~ 5.750% 08/26/35 ........ [....... . 03/01/2024 . | Paydoun ... 11,797 ... 11,977 .0 . 0 11,797 ). 0 . 08/25/2035 . [1.A FM ....
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 ........ [....... . 03/01/2024 . | Paydoun ... ....9,778 .0 . 0 ...9,816 |.. 0 . 10/25/2035 . [1.A FM ....
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 ......... [....... . 03/01/2024 . | Paydoun ... ...18,635 .0 . 0 ..18,635 |.. 0 . 11/25/2035 . (2.B FM ....
..12668A-Nli-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 ........ [....... . 03/01/2024 . | Paydoun ... ... 17,317 .0 . 0 5,770 |.. 0 . 11/25/2035 . [1.A FM ...
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 ........ [....... . 03/01/2024 . | Paydoun ... ....9,151 .0 . 0 .9,369 |.. 0 . 056/25/2036 . [1.A FM ....
..126681-AU-1 | CHL 2007-4 ASW  4.564% 04/25/47 .............. [...cces . 02/01/2024 . | Paydoun ... .0 . 0 0 . 04/25/2047 . (1.AFM ...
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 ......ccounn [oeeennn . 02/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/35 ......eevvven [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 . 0 . 11/25/2035 . [1.A FM ...
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/26/35 . 03/01/2024 . |Paydown 0 0| 73 0| . 11/25/2035 . [1.A FM ...
.. 12669F-RG-0 | CWHL 2004-4 A5  5.250% 05/25/34 . 03/01/2024 . |Paydown 0 0| 12,367 0| . 05/25/2034 . [1.A FM ....
.. 12669F-UC-5 | CWHL 2004-9 A7 ~ 5.250% 06/25/34 . 03/01/2024 . |Paydown 0 0| .6,682 0| . 06/25/2034 . [1.A FM ...
..12669G-115-6 | CWHL 2005-J2 3A14  5.500% 08/25/35 U [ . 03/01/2024 . | Paydoun ... .0 . 0 . ..30,043 |.. .0 . . 08/25/2035 . [1.A FM ....
..13705D-AA-0 | CANAL 2021-1 B 4.307% 09/15/56 .......cevvves [oeennn . 03/15/2024 . | Paydown 0 0 s 181,244 . 09/15/2056 . 1.F FE ....
CarNow Auto Rece20221A Trust 2022-1A B
.. 14367L-AC-5 |4.890% 03/16/26 ......cevvvvvriiriiiiiiiiiiiiiiiiins [ . 03/15/2024 . |Paydown ..........oooeeeeees |oennninnnnnnnnn 001,995,060 |0 1,995,960 |........ 1,995,685 |........ 1,995,628 [......cccceeenn0 fooiiiiiinnnn 332 |0 e 332 [ 0 fnns 1,995,960 . 03/16/2026 . [1.C FE ....
.. 143005-AP-2 | CARRIAGE SERVICES INC ~ 4.250% 05/15/29 ...... [....... . 01/29/2024 . | SMBC NIKKO oo oo e 95,722 |......... 110,000 |.......... 110,000 [.......... 110,000 |..ccceeeeeeeena0 Jooreriiiiiinnnn0 e 0 v 0 e [V R 110,000 . 05/15/2029 . [4.C FE ....
Cascade Funding 2019RM3 Trust 2019-RM3 A
. 147271-AA-8 1 2.800% 06/25/69 .......evvvvvviiiiiiiiiiiiiiiiiiiins [ . 03/25/2024 . |Paydoun ...........coeeenns 720,281 |ooeeeeenns 720,281 |..........714,763 |.......... 715,579 |0 [ 4,702 [ O 4702 0 720,281 . 06/25/2069 . [1.A FE ....
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 .........ccee. [ennnn . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 1,176 ...l 1A76 [onnneenn TATE e 176 0 e 0 e 1 [0 s 1,176 |.. . 02/18/2035 . [1.A FM ....
..161175-BP-8 | CHARTER COMM OPT LLC/CAP  7.218% 02/01/24 .. |....... . 01/02/2024 . 100.0000 ..... 15,000,000 |....... 15,000,000 ...0 |.......15,000,000 |.. . 02/01/2024 . [2.C FE ....
..161175-BQ-6 | CHARTER COMM OPT LLC/CAP ~ 4.500% 02/01/24 .. |....... . 02/01/2024 . |Maturity .....cccvvnnnnns 5,000,000 |........ 5,000,000 |........4,994,650 |........4,999,561 |............... 0 |oeeeeennnnn 439 |onniniinnnnnnn 0 fonniinnnnnn 439 [, 0 fnns 5,000,000 . 02/01/2024 . [2.C FE ....
Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A
.. 16150M-AA-4 13.250% 03/25/64 .....cccoviiiiiiiiiiiiiiiiiiii [ e . 03/01/2024 . |Paydown .......cooovvviinies |oveineinnininnnnnns Joeennnn.. 56,356 i 56,356 . 03/25/2064 . [1.A FE .
.. 172967-MU-2 |CITIGROUP ~ 4.000% 12/10/25 ....evvvvvvvnnnnnnnnn [ eeeenn . 01/31/2024 . | SWRIDGE PARTNERS 403,000 . 12/10/2025 . |3.A FE
..173100-AR-9 | CMSI 2006-6 B1  6.000% 11/25/36 03/01/2024 . |Paydoun ... . 137,211 .0 . 11/25/2036 . [1.A FM .
.. 17310F-AT-2 |CMSI 2006-5 3A1  5.500% 09/25/36 .. 03/01/2024 . |Paydown 0| . 09/25/2036 . [1.A FM .
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 .. 03/01/2024 . | Paydown 0| . 06/25/2037 . [1.A FM .
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 ............ [....es . 03/01/2024 . | Paydoun ... 0 . 10/25/2043 . [1.A ........
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 ............ [....... . 03/01/2024 . | Paydoun ... 0 . 06/25/2044 . [1.A ........
.. 17323E-A0-6 |CMLTI 2014-J2 B4  3.820% 11/25/44 . [ [P . 03/01/2024 . | Paydoun ... .0 . . 11/25/2044 . (1.A ........
.. 17324D-BA-1 | CGCMT 2015-P1 XA 0.700% 09/15/48 .........oe. [oernnn . 03/01/2024 . |Paydown .....oooovviiiiiiins |oeviniiiiiinins o0 e 0 foonnnnnn82,083 [oonnnnnnnna 17,591 Lol 0 e (17,591) |t 0 e (17,897) i 0 e . 09/15/2048 . [1.A FE .
Citigroup Mortga2015PS1 Trust 2015-PS1 B3
.. 17324V-AR-5 15.250% 09/25/42 ......vvvvvvvvrnnrnnnnnninininninnnns [ oo . 03/01/2024 . |Paydown ..............cet 161,905 |[........... 161,905 |...........156,643 |...........156,742 |...ooevennnnnn 0 fernnnnnnn5,163 [oiiiiiiinnnn0 5,183 |l 0 s 161,905 . 09/25/2042 . 1.C FE .
.. 17328R-BE-8 | CGCMT 2020-GC46 XA  0.974% 02/15/53 ......... [..eenn . 03/01/2024 . |Paydoun ......coooeeiiiiiins e e [V 0 foonnnnn 22,072 [l 13,467 |0 e (13,467) | 0 feveenns (13,467) [ [V 0 . 02/15/2053 . [1.A FE .
Citigroup Mortga2021J2 Trust 2021-J2 A7A
L A7320M-CL-1 12.500% 07/25/51 oo [ . 03/01/2024 . |Paydoun .........coeeeeenns 138,921 |........... 138,921 |[...........114,485 |........... 114,906 |.............0 | 23,925 [0 23,025 [oniiiiiinnnnn 0 o 138,921 . 07/25/2051 . [1.A ........
..17888H-AA-1 | CIVITAS RESOURCES INC ~ 8.375% 07/01/28 ..... |....... . 01/29/2024 . | MILLENNIUM ADVISORS .... .. 112,776 .... 107,000 .109,351 |.. . 07/01/2028 . |3.C FE
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 ............. [.oeees . 01/25/2024 . |Paydoun ..........cceeeenns ... 69,438 ..69,438 |.. . 04/25/2047 . |2.C FE
COLT Funding LLC20224 2022-4 A1 4.301%
.. 19685G-AA-4 | 03/25/67 ...cooeeeeeeiiiiiiiiii [ . 03/01/2024 . |Paydoun .........ceeeeennns 105,387 |.......... 105,387 |.......... 104,860 |...........104,864 |........ccccei0 ferrennnnnnn 528 [oiiniinnnnnna 0 e 528 |l [V R 105,387 |ooveeeeieeeenn 0 e 0 i 0 e 848 |. 03/25/2067 . [1.A FE .
FAMA - CAS2022R04 2022-R04 M2  8.420%
.. 20753Y-CK-6 | 03/25/42 ...evvvniiiiiiiin [ . 01/29/2024 . | WELLS FARGO ....coovvvvvee Jooveveniiiinininnens | 2,124,230 |........ 2,040,000 |........2,040,000 |........2,040,000 |......ceeeeenn0 Joorrrreiinnnnnn0 o0 i 0 e [V R 2,040,000 f....cceoennnnn0 ].ee......84,230 |.........84,230 |............ 17,215 |. 03/25/2042 . [1.A ........
FAMA - CAS2023R01 2023-R01 M1 7.720%
. 207932-AA=2 | 12/25/42 ..o [ . 03/25/2024 . | Paydoun ... .. 254,202 254,202 .254,202 |.. . 12/25/2042 . (1.A ........
CoreVest America20191 e Ltd 2019-1C
.. 21872F-AE-7 4.226% 03/15/52 ...uvvuueniiiiiiiiiiiiiiiiiiis [ . 03/01/2024 . |Paydown ..........cceeennnns 801,613 |.......... 801,613 |.......... 783,076 |...........790,416 |...............0 |........ 11,198 [oovvvnnnnnnn O o 11,198 |l [V P 801,613 |...oooeeeeeenn 0 v 0 [0 [, 6,840 |. 03/15/2052 . [1.F FE .
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CoreVest America20204 e Ltd 2020-4 A
. 21873A-AA-5 | 1.A74% 12/15/52 oo [ . 03/01/2024 . |Paydown .......coooeeiiiiies |oeniiiiniii | 1,085,062 |........ 1,055,062 |........... 957,757 |[ovvvnnnnnn 996,159 [...vuvvnnnnnnne [V R 58,903 |....oeeeiienns [V R 58,903 |....oeeeiienns 0 fnns 1,085,062 |....coeeennnnnn (VN 0 . 12/15/2052 . (1.A FE ....
CoreVest America20212 e Ltd 2021-2 A
..21873B-AA-3 | 1.408% 07/15/54 ....ovvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 03/01/2024 . | Paydoun ... 143,136 |...........147,364 |.... . 07/15/2054 . [1.A FE ....
CoreVest Amer ica2020
..21873C-AC-7 |3.762% 08/15/53 ..ooovveeeieiiiiieeiiii [ . 03/01/2024 . |Paydown .......coooeeiiiiins |eeniiiiiii e [ [ 483,278 0 ... (372,927) [cevvvnnnnnnnnnn 0 e (U O (VN 0 | [V 41,218 |. 08/15/2053 . |1.A FE ....
CoreVest America20211 e Ltd 2021-1 A
..21873L-AA-1 | 1.569% 04/15/53 ..ccoeeeeeeiiiiieeie [ . 03/01/2024 . |Paydoun .......oooeveiiiiins |oeneniininin e 309,785 |........... 309,755 [ouevvenenee 262,321 0 fnns 38,702 |oeevvveiinnnns 0 . 04/15/2053 . [1.A FE ....
CoreVest America20213 e Trus 2021-3 A
.. 21873N-AA-7 1 1.900% 10/15/54 .oovvvvviiiiiiiiiiiiiiiiiiiiiieiens [ . 03/01/2024 . |Paydoun ............ooeet ...99,665 |.... .0 . 0 . 10/15/2054 . (1.A FE ....
..225310-A0-4 |CREDIT ACCEPTANC ~ 9.250% 12/15/28 ............ [.eeeens . 01/29/2024 . | BANK of AMERICA SEC .... ...62,000 |.... .0 . 0 . 12/15/2028 . [3.C FE ....
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ........ccc [oerennn . 03/01/2024 . | Paydoun ... 1,289 .0 . 0 . 06/25/2033 . (4.B FM ....
..225410-MA-7 | CSFB 2003-19 1A4  5.250% 07/25/33 .....evvveee [eeennn . 03/01/2024 . | Paydoun ... ....6,8% |.... .0 . 0 . 07/25/2033 . [1.G FM ....
.. 225418-1I3-8 | CSFB 2004-8 4A3  5.500% 12/25/34 ........cccoer [oeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/25/2034 . [1.A FM ...
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 ........ceeun [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/25/2035 . [1.E FM ....
..225470-M6-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 .........een [eeennn . 03/01/2024 . | Paydoun ... . . .0 . 0 . 04/25/2036 . [1.A FM ...
..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 .. 03/25/2024 . |Paydown 19,040 .8,538 |. 0 0| . 04/25/2036 . [1.A FM ....
.. 22043H-AG-1 | CSAB 2006-1 AGA  6.672% 06/25/36 .. 03/01/2024 . |Paydown 11,19 .5,717 | 0 0| . 06/25/2036 . [1.A FM ....
..233046-AF-8 | DNKN 2017-1A A2I1  4.030% 11/20/47 02/20/2024 . | Paydown 20,000 20,000 |. 0 0| . 11/20/2047 . (2.B FE ....
..233046-A0-4 |DNKN 2021-1A A211  2.493% 11/20/51 . |. 02/20/2024 . | Paydown 37,500 37,500 |. 0 0| . 11/20/2051 . 2.B FE ....
DT Auto Owner Tr20194A 2019-4A D 2.8
L 233430-AG-1 | 07/15/25 oo [ . 03/15/2024 . |Paydoun .................... 1,965,321 |........ 1,965,321 |........ 1,952,116 |.... .0 . 0 e 1,965,321 |.. . 07/15/2025 . [1.A FE ....
..24703T-AD-8 |DELL INT LLC / EMC CORP  6.020% 06/15/26 ... |....... . 03/19/2024 . | Call 101.6790 ..... ,327,928 |........ 1,306,000 |........ 1,377,415 |.... .0 . 0 e 1,337,788 |.. . 06/15/2026 . [2.B FE ....
..261510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .......cceee [eennnn . 03/01/2024 . | Paydoun ... 37,938 ...36,516 .0 . 0 . 09/25/2035 . (3.B FM ...
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 .......... [....... . 03/01/2024 . | Paydoun ... 7421 .0 . 0 . 02/25/2036 . [1.A FM ....
..251513-A0-0 |DBALT 2006-AB4 A1A  6.005% 10/25/36 ......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM ....
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 U RO . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2036 . [1.A FM ....
..25277L-AC-0 |DIAMOND SPORTS GR/DIAMON ~ 6.625% 08/15/27 .. |....... . 01/25/2024 . | RBC/DAIN . . .0 . 0 . 08/15/2027 . |6. FE .....
..25470X-BE-4 |DISH DBS CORP  5.250% 12/01/26 ................ . |- 01/26/2024 . [DEUTSCHE BANK .... .9,792,605 |.... .0 . 0 ... (1,922,531)|... (1,922,531) . 12/01/2026 . (4.B FE ....
.. 25525P-AA-5 | DIVERSIFIED HEALTHCARE T 9.750% 06/15/25 . . |- 01/04/2024 . [ SWRIDGE PARTNERS 1,792,668 |.... .0 . 0 . (52,026) |....... (52,026) . 06/15/2025 . |6. FE .....
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 01/25/2024 . | Paydoun ... 0 0| . 07/25/2047 . [2.A FE ....
..25755T-AJ-9 | DPABS 2018-1A A2l  4.116% 07/25/48 .. 01/25/2024 . |Paydown 0 0| . 07/25/2048 . 2.A FE ....
..25755T-AP-5 | DPABS 2021-1A A2l1  3.151% 04/25/51 . 01/25/2024 . |Paydown 0 0| . 04/25/2051 . [2.A FE ....
..26208L-AC-2 |HONK 2018-1A A2~ 4.73%% 04/20/48 ............. [....ce. . 01/20/2024 . | Paydoun ... .0 . 0 . 04/20/2048 . [2.C FE ....
..26208L-AD-0 |HONK 2019-1A A2~ 4.641% 04/20/49 .......cccoee [oeeennn . 01/20/2024 . | Paydoun ... .0 . 0 . 04/20/2049 . [2.C FE ....
..26208L-AE-8 |HONK 2019-2A A2 3.981% 10/20/49 .......ccooer [oeeennn . 01/20/2024 . | Paydoun ... .0 . 0 . 10/20/2049 . (2.C FE ....
..26200X-AA-9 |HONK 2020-1A A2~ 3.786% 07/20/50 ........cccee [ernnnn . 01/20/2024 . | Paydoun ... .0 . 0 . 07/20/2050 . [2.C FE ....
..26200X-AC-5 |HONK 2020-2A A2 3.237% 01/20/51 ....ovvvvvnnn [oeeennn . 01/20/2024 . | Paydoun ... .0 . 0 . 01/20/2051 . [2.C FE ....
..26209X-AD-3 |HONK 2021-1A A2~ 2.791% 10/20/51 ............. [.oeees . 01/20/2024 . | Paydoun ... .0 . 0 . 10/20/2051 . [2.C FE ....
..26209X-AF-8 |HONK 2022-1A A2 7.393% 10/20/52 ......eevvvun [oeeennn . 01/20/2024 . | Paydoun ... .0 . .0 . . 10/20/2052 . (2.C FE ....
ELARA HGV TIMESH2023A  ER 2023-A B
. 28415A-AB-3 | 02/25/38 .ceeiiiiiiiieee [ . 03/25/2024 . | Paydoun ... 755,709 757,834 |.... . 02/25/2038 . [1.G FE ....
..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 .......cceeees [errnnnn . 03/25/2024 . | Paydoun ... 316,519 316,468 |.... . 01/25/2034 . (1.F FE ....
Redemption 100.0000
..2893211-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 ... [....... IR0 VA eV 72 R K R 28,215 |........... 28,215 |............ 28,215 |............ 28,215 |l [V (VR [V (VO [V . 01/19/2031 . [1.F FE ....
Redemption 100.0000
..20252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 ......... . 01/01/2024 . | .. .. 198,000 .... 198,000 .... 198,000 |.......... 198,000 |.... ... 198,000 |. . 06/30/2040 . [1.G PL ....
..20278N-AN-5 | ENERGY TRANSFER PARTNERS  5.875% 01/15/24 .. . 01/15/2024 . . 8,700,000 ..8,700,000 ..8,692,344 |........8,698,799 |.... .8,700,000 |.. . 01/15/2024 . [2.C FE ....
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.. 20420\1-AE-3 | CGCMT 2019-SMRT B 4.380% 01/10/36 .......... [....... . 01/01/2024 . | Paydoun ... 11,600,000 |...... 11,600,000 |....... 11,867,559 11,600,000 |.... .0 . .42,340 |. 01/10/2036 . [1.A ........
..20077J-AA-4 |EVER 2013-1 A1 2.260% 03/25/43 .........ccee. [oeennn . 03/01/2024 . | Paydoun ... ... 17,170 .0 . ....65 |. 03/25/2043 . [1.A ........
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 .......ceevveeee [errenn . 03/01/2024 . | Paydoun ... .. 110,266 . .0 . ...357 |. 06/25/2043 . [1.A ........
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 ..........ccr [oeeeenn . 03/01/2024 . | Paydoun ... ... 18,121 , e 17,697 | .0 . ..18,121 |.. K L1110 02/25/2048 (1A ...l
..30040W-AS-7 |EVERSOURCE ENERGY ~ 4.200% 06/27/24 ........... |....... . 03/18/2024 . | TD SECURITIES .evvvvvvenn Jooeeeeiiiinieeeeenns | 12,440,375 |.......12,500,000 [....... 12,366,250 |....... 12,390,970 0 ]........46,314 |0 e 12,437,283 |..eevvvvnnnnnne 0 121,042 |. 06/27/2024 . |2.A FE
Exeter Automobil20212A ables 2021-2A C
..30165X-AE-5 |0.980% 06/15/26 ........eevvvrvvvvevnenennnnnnnnnnns [eeeeenn . 03/15/2024 . |Paydoun ......oooeeeiiiiiins i e 584,810 |...........584,810 |........... 570,350 |.......... 580, 171 [V R 70 I N | B IO 584,810 |...ccoeeeennns (VO [V [V 966 |. 06/15/2026 . [1.A FE .
FREMF Mor tgage T2019K89 2019-K89 X2A  0.100%
..302072-AN-4 101/25/29 .o [ . 03/01/2024 . |Paydoun ......cooeeeiiiiiins e e [V 0 [ 19,093 |............ 12,891 [V R 381 D N | R AN (VN O (VO [V [V 545 |. 01/25/2029 . |1.A FE .
FREMF Mor tgage T2018K84 2018-K84 X2A  0.100%
. 30297R-AA-7 | 10/25/28 oo [ . 03/01/2024 . |Paydoun ......cooeveiiiiiins |oniiiiiii e [V 0 [ 17,3% |............ 11,112 [V R I ) N | B SN (VN O (VO [V [V 521 |. 10/25/2028 . [1.A FE ....
FREMF Mor tgage T2019K95 2019-K95 X2A  0.100%
L 3031IM-AN=2 | 06/25/29 .. [ . 03/01/2024 . |Paydoun ......ooooveiiiiiins e e [V 0 [ 10,359 ...t 7,686 [V R 1< ) AN | R SN (VN O (VO [V [V 313 |. 06/25/2029 . [1.A FE .
FREMF Mor tgage T2020K113 2020-K113 X2A
..30315K-AA-0 |0.100% 05/25/53 ....ccoeeeiieiiiiiniiiiiiiiieis [ . 03/01/2024 . |Paydoun ......ooooeeiiiiiins i e 0 oo 0 3,358 | 2,787 [V R 2 7 A | R SN (VN O (VO [V [V 95 |. 05/25/2053 . [1.A FE .
Ellington Financ20222 gage T 2022-2 A1
..31572Y-AA-6 | 4.29%% 04/25/67 ......evvvnnnnniinniin [ . 03/01/2024 . | Paydoun ... .. 237,187 ..236,218 |.... . 04/25/2067 . [1.A FE ....
..316773-CX-6 |FIFTH THIRD BANCORP ~ 3.650% 01/25/24 ........ [....... . 01/25/2024 . |Maturity . . 9,000,000 .8,988,156 |.... . 01/25/2024 . 2.A FE ....
Finance of Ameri202284 tured 2022-S4 A1A
- 31737K-AA-8 12.500% 01/25/57 .oovvvveeeeeiiiiiiiiieeiees [ . 03/25/2024 . |Paydown ........oooeeiiiiiis Joeniiiiinnii e 52,313 | 52,313 | 47,625 49,140 [ O [l 3178 0 3178 0 [ . 01/25/2057 . [1.A FE .
Finance of Ameri2023S1 tured 2023-S1 A1
.. 31739R-AA-1 13.000% 02/23/53 ...cceeeeeeeeiiieeiiiieeeeeeeeeeeees [ . 03/25/2024 . |Paydoun ........oooeeiiiiiis |oeneniininin e 337,287 |...........387,237 |...........309,517 |...........316,346 |...............0 [........ 20,891 [i...cccooiinnnO [ 20,891 el 0 | 337,237 . 02/23/2053 . [1.A FE .
Finance of Ameri202352 tured 2023-S2 A1
. 31739T-AA-7 12.000% 04/25/73 .oovvveeeeeeiiiiiiiieieieeeees [ . 03/25/2024 . | Paydoun ... .. 208,704 .298,704 |.. . 04/25/2073 . [1.A FE .
Finance of Ameri2024S
..31740R-AB-6 |3.500% 02/25/74 ...cceeeeeeeeeeeeeeeeeieieeeeeeeee [ . 03/25/2024 . | Paydown ... 53,034 ..53,034 |.. . 02/25/2074 . (1.A FE ....
..33767D-AB-1 |FIRSTCASH INC ~ 4.625% 09/01/28 01/29/2024 . [WELLS FARGO . .. 119,802 . 128,000 . 128,000 |. . 128,000 |.. . 128,000 . 09/01/2028 . (3.B FE ....
Firstkey Homes T2022SFR2 2022-SFR2 A
.. 3B767P-AA-6 | 07/17/39 .oovvvviiiiiiiiiiiiiiiiiiiiciicccceieeeeeens [ . 02/01/2024 . |Paydoun .....coooveiiiiiiins foniinnnni e 7,364 |oeeiiiinnns 7,364 |l 7,103 |ooooeeeens 7,168 [oeeeeinnnnnnee [V 196 |t [V R 196 |t [V 7,364 |oooeeiiinnns (VO [V [V 52 |. 07/17/2039 . [1.A FE .
Firstkey Homes 2021SFR33 Trus 2021-SFR3 A
..33768J-AA-9 |2.135% 12/17/38 ..ooooeeeiiiii [ . 03/01/2024 . |Paydoun .....ooooeeeiiiiiins e e 8,772 |ooeennnnnnne 8,772 |l 7,822 |.ooooeens 8,114 |l [V [C157: 0 [V R [C157: 0 [V L (VO 0 . 12/17/2038 . [1.A FE .
..33844P-AG-0 |FCAT 2018-3 D 4.150% 12/16/24 ......oovvvvvees [oeennnn . 01/15/2024 . | Paydoun ... ... 54,288 ...54,288 ...54,300 |.... . 12/16/2024 . [1.A FE .
..33850B-AX-5 |FSMT 2017-1 B2~ 3.641% 03/25/47 ......ccevvven [erennn . 03/01/2024 . | Paydoun ... .. 78,320 , .0 . 03/25/2047 . [1.A ........
..34417M-AB-3 |FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... [.eeeeen . 01/30/2024 . |Paydown .......cooeeiiiiiins Joeneniiinii e 53,500 |............53,500 |............55,283 |............ 54,508 |.....coeeeeeenn 0 e (1,008) |oveeeeeeeeeennn 0 feveeenns (1,008) fovniviiiiinnnnn 0 [ 83,500 |0 e 0 . 04/30/2047 . (2.B FE .
Focus Brands Fun20171A 2022-1 A2 7.206%
CSAATR-AB-2 | 07/30/52 e [ . 01/30/2024 . |Paydown .......oooeeiiiiiins e e 75,000 [oeeenennns 75,000 |............ 75,000 |oevvernnns AT LV[C ) PO | AN | B N | I FOUUTTUTTTTTTTTN | ) AU | N AR 4N (1) AN | B AN 0 . 07/30/2052 . |2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
LAATR-AC-0 110730753 e [ . 01/30/2024 . | Paydoun ... . 10/30/2053 . |2.B FE
..345370-C0-1 |FORD MOTOR  4.750% 01/15/43 ......ccceveeeeeenes [ eennnn . 02/23/2024 . |Various ... s s s s A .0 . .0 s ....... (55,808) |.... . 01/15/2043 . |3.A FE
..346232-AF-8 | FORESTAR GROUP INC ~ 3.850% 05/15/26 ......... [....... . 01/29/2024 . | GOLDMAN SACHS .....covvvee Jvveeriiiiiiiiiieins | 94,833 |.......... 100,000 f[o..eevenenes 91,780 |ovvvrrrenns 93,476 |.........eol 0 s 210 [oeeennninnnns [V ST 210 [oeeeniniinnns 0 s 93,686 |....ooeeennnns [V 1,147 . 05/15/2026 . |3.C FE
Fort Washington 20191A -1 2019-1A ER
.. 34919E-AE-8 | 12.205% 10/20/32 ....vvvvrrrrnnnnnnnniininiiiiiiiinn [ oo . 03/21/2024 . | WELLS FARGO .....covvvvree |oeveeeeiiiiiienienns Joeeeeees 948,000 [........ 1,000,000 |.......... 873,000 |.......... 888,316 |............een 0 | 2,990 [eeveieiiiennnnn 0 i 2,990 founiiiiininnnnn 0 o 891,306 |......ceeennnn (U 56,694 |......... 56,694 |............ 54,026 |. 10/20/2032 . |3.C FE
FORTRESS TRANSPORTATION & IN  6.500% JANE STREET EXECUTION
..34960P-AB-7 | 10/01/25 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeees [ . 01/29/2024 . | SERVICES .. ..108,783 .... 109,000 113,906 |.......... 109,000 |.... ... 109,000 |.. . 10/01/2025 . |3.C FE
..35137L-AG-0 |FOX CORP  4.030% 01/25/24 P [ . 01/25/2024 . |Maturity . . 4,700,000 ..4,700,000 .. 4,671,424 |........ 4,692,820 |.... .4,700,000 |.. . 01/25/2024 . |2.B FE
FREMF Mor tgage T2014K37 2014-K37 X2B  0.100%
.. 36563B-AS-9 |01/25/47 .ooooeiiiiiii [ . 03/01/2024 . | Paydoun ... .0 .0 243,765 |.... L0 . 0. . 01/25/2047 . [1.A FE .
Freddie Mac - ST2022DNA3 2022-DNA3 M1B
.. 35564K-UX-5 |8.220% 04/25/42 ......evvvvnnniiiii [ . 01/29/2024 . |BANK of AMERICA SEC .... |.oooorrrrriiiiiiiins |oeees 8,141,309 |........ 7,850,000 |........ 7,850,000 |........ 7,850,000 |oooeeeireeenns [V (VO [V (VO [V R 7,850,000 . 04/25/2042 . [1.A ........
GBX Leasing 202220231A 2023-1A A 6.420%
..361528-AC-6 | 11/20/53 ....oooeeieiiiiiiiiiiiiiieeeeeeeeeeees [ . 03/20/2024 . | Paydoun ... ... 58,823 ...58,823 ...58,79%4 |............58,795 |.... ..58,823 |.. U .0 . 11/20/2053 . [1.C FE .
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GE CAPITAL MTG SERVICES INC 1998-HE1 A7
..36158G-BB-3 |6.465% 06/25/28 ......coovvvviiiiiiiiiieiee [ . 03/01/2024 . |Paydown .......oooeeiiiiiins |oeeiniiinii e [V [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 0 | 06/25/2028 . |4.CFM ....
GCAT 2023NQM2 2023-Naw2 A1
..36169D-AA-0 |5.837% 11/25/67 ...ovvvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 03/01/2024 . | Paydoun ... 474,870 474,625 |.... . 11/25/2067 . [1.A ........
GCAT
..36169G-AA-3 |6.889% 08/25/68 .........evvvvrvrvnrnnninnininiinins [eeeeenn . 03/01/2024 . | Paydoun ... . 1,291,896 ..1,291,8% ..1,291,889 |........ 1,291,404 |.... . 08/25/2068 . [1.A ........
..36186L-AG-8 |GMAC 2007-HE2 A6  6.749% 12/25/37 ............ [ .ot . 03/01/2024 . | Paydoun ... ... 23,208 ..(43,506) |.... . 12/25/2037 . |3.A FM
..36198F-AV-4 | GSMS 2013-GC14 D 4.226% 08/10/46 ............ [.oeeenn . 01/01/2024 . | Paydoun ... . 1,019,962 .1,019,962 |.... . 08/10/2046 . [1.A ........
..3622MW-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 ......ccceees [erennnn . 03/01/2024 . | Paydoun ... ... 22,907 |.... . 05/25/2037 . |4.A FM
..3622MW-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 ............. [..eeeen . 03/01/2024 . | Paydoun ... ....6,229 |.... . 05/25/2037 . |4.A FM
..362334-CZ-5 |GSR 2006-2F 2A13  5.750% 02/25/36 ........eeen [oreenn . 03/01/2024 . | Paydoun ... L. 2,941 | . 02/25/2036 . 3.C FM .
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .........eu [oeeeenn . 03/01/2024 . | Paydoun ... ....908 |.... . . 09/25/2035 . [1.A FM .
..36253P-AE-2 | GSMS 2017-GS6 XA 1.009% 05/10/50 ... U IR . 03/01/2024 . | Paydoun ... 4,769 |.... .. (4,769) |. . (4,769) |... . 05/10/2050 . [1.A FE .
GS Mor tgage-Back2019SL1 ities 2019-SL1 A2
.. 36257E-AB-9 |2.875% 01/25/59 ...ccoeviiiiiiiiiiiiiiiiiiiiieeeeees [ . 03/01/2024 . |Paydoun ......coooeeiiiiiins i | 1,089,902 |........ 1,089,902 |........ 1,052,096 |........ 1,067,155 |...ooooeeenns [V R 2,747 |l [V R 2,747 |l [V R 1,089,902 . 01/25/2059 . [1.A FE .
GS Mor tgage-Back2021PJ5
.. 36261H-AJ-9 12.500% 10/25/51 ..ooooveeeiieiiiiiiiii [ . 03/01/2024 . |Paydoun .....coooeviiiiiiins i e 533,214 |........... 533,214 |........... 474,898 |........... 477,626 |....oooeeennn [V R 55,587 |..oooeiiiiiins [V R 55,587 |..ooooeiiiiins [V R 533,214 . 10/25/2051 . [1.A ........
GS Mor tgage-Back2021PJ7
..36262C-AJ-9 12.500% 01/25/52 ..ccoovveiiiiiiiiiiiiiiiiiiieieeeees [ . 03/01/2024 . | Paydoun ... .. 194,048 194,048 ... 187,818 |.......... 188,361 |....cceveennnnn 0 feueennnes 5,687 |. ...5,687 |... .194,048 |.. . 01/25/2052 . [1.A ........
GS Mor tgage-Back2021PJ6
..36262L-AB-6 |2.500% 11/25/51 ...ooooeeeiiiiiiiiiii [ . 03/01/2024 . |Paydoun .....cooeeeiiiiiiins | e 337,798 |oeeeeeeenns 337,798 |........... 341,810 |........... 341,689 [....ovnnnnnnnee [V R (3,891) |.eoeeeeeees [V R (3,891) |.oeeeeeeeeens [V R 337,798 . 11/25/2051 . [1.A ........
GS Mor tgage-Back2021PJ8
.. 362620-Ad-5 2.500% 01/25/52 .coovvvviiiiiiiiiiiiiiiiieieieeeees [ . 03/01/2024 . | Paydoun ... .. 268,512 268,512 274,763 |...........274,346 |.... ...(5,834) |. .268,512 |.. . 01/25/2052 . [1.A ........
GS Mor tgage-Back20
.. 36263C-AH-2 |2.500% 02/26/52 ....ccoveeiiiiiiiiiiiiiiieieiieeeees [ . 03/01/2024 . |Paydoun .....coooeeiiiiiiins v e 856,166 |.......... 856,166 |........... 755,064 |........... 758,275 [oeeeeinnnnnnee 0 | 97,892 |ooeiiiiiinnns [V R 97,892 |ooeiiiiiinnns [V R 856,166 . 02/26/2052 . [1.A ........
GS Mor tgage-Back2022PJ1
.. 36263N-AB-1 |2.500% 05/28/52 ....cceeeeveiiiiiiiiiiiiiiieiiieiees [ . 03/01/2024 . | Paydoun ... .. 135,920 135,920 .. 133,652 |oovviiiiiiinnnn 0 feviiienee 2,268 | .135,920 |.. . 05/28/2052 . [1.A ........
GS Mor tgage-Back20
.. 36263V-AH-0 |2.500% 04/25/52 ......evvuummnnnnnniiiiiiis [ eeeenn . 03/01/2024 . |Paydoun .....coooeeiiiiiiins v e 176,530 [........... 176,530 |........... 147,417 |........... 148,149 | [V R 28,381 |oeeiiiiiennns [V R 28,381 |oeeiiiiiinnns [V R 176,530 |oooeeeeeeenns (VO [V [V 808 |. 04/25/2052 . |1.A ........
GS Mor tgage-Back2021PJ4 ities 2021-PJ4 A6
.. 36264P-AF-6 |2.500% 09/25/51 ..ccoeveiiiiiiiiiiiiiiiiiiieeeeeens [ . 03/01/2024 . |Paydoun .....coooeeeiiiiiins i e 110,758 |.......... 110,758 |............ 99,512 |............ 99,819 |...oeiiiins [V R 10,939 |l [V R 10,939 |l [V R 110,758 [ovvvvvvenennnes (VO [V [V 447 |. 09/25/2051 . [1.A ........
GS Mor tgage-Back2023PJ5 ities 2023-PJ5 A15
..36268A-AZ-1 6.000% 02/25/54 ......ccoeviviiiiiiiiiiiis [ . 03/01/2024 . |Paydoun .....ooooeeeiiiiiins i | 2,381,355 |........ 2,381,355 |........ 2,330,441 |........ 2,382,172 | [V R 49,183 |....oooiiiiis 0 [V R 2,381,355 [oeevveiinnnns (VO [V [V 24,958 |. 02/25/2054 . |1.A FE .
GMRF Mortgage Ac20182 n Co., 2018-2 B3
..36418G-BZ-6 |4.773% 10/25/58 ...coooveeiieiiiieiii [ . 03/01/2024 . |Paydoun ......oooevvviiniins |oviininiiininnnns Jo . 75,940 [, 75,940 |oeeennnnne 71431 | 0 0 0 . 10/25/2058 . [1.E FE .
..364760-AP-3 |GAP INC ~ 3.625% 10/01/29 ........cceeeeeeeeeenss [ oeennn . 01/29/2024 . |BANK of AMERICA SEC .... 134,000 102,510 |...........103,689 |.... .0 . 0 . 10/01/2029 . |4.A FE
..37045X-CR-5 | GENERAL MOTORS FINL CO  5.100% 01/17/24 ... |....... . 01/17/2024 . |Maturity .....oevvvnnnnnes ..7,100,000 ..7,004,036 |........7,096,668 |.... .0 . 0 . 01/17/2024 .|2.B FE
..37185L-AN-4 | GENESIS ENERGY ~ 8.000% 01/15/27 ......vvvvunnn [oeeennn . 01/29/2024 . | MILLENNIUM ADVISORS .... .... 120,000 .... 120,000 |.......... 120,000 |.... .0 . 0 . . 01/15/2027 . |4.C FE
..38046U-AA-7 |GOJO INDUSTRIES PP 3.485% 08/15/41 ......... [....... . 03/15/2024 . |Paydoun ..........cceeeenns . e, 98,574 | .0 . .0 . 0 e .0 ...568 |. 08/15/2041 . [4.B PL
..38148L-AC-0 | GOLDMAN SACHS GROUP INC ~ 3.500% 01/23/25 ... |....... . 03/25/2024 . | TD SECURITIES ..evvvvvvvns Joeeeeeieeeiieeeennns e 11,806,200 |....... 12,000,000 |....... 12,069,030 |....... 12,008,621 |.... .0 . .0 [..nnn 12,005,965 |..vvvviiiinnnnn0 o (199,765) |...... (199,765) ...284,667 |. 01/23/2025 . [2.A FE
..38148L-AE-6 | GOLDMAN SACHS GROUP INC ~ 3.750% 05/22/25 ... . |- 03/25/2024 . [TD SECURITIES ....eevvvnnn Jovmvvnrnnininiiinnns founene 9,815,700 |...... 10,000,000 |....... 10,072,700 |....... 10,010,534 |.... .0 . 0 e 10,008,321 |......cceeeeenl0 o (192,621) |...... (192,621) ...130,208 |. 05/22/2025 . [2.A FE
..389286-AA-3 | GRAY ESCROW I1 INC ~ 5.375% 11/15/31 . . |- 01/29/2024 . (RBC/DAIN .. .... 104,280 |........... 132,000 |........... 132,000 |...........132,000 |.... .0 . w0 132,000 .. . (27,720) |....... (27,720) .. 1,498 |. 11/15/2031 . [4.B FE
..39152T-AA-8 | GNT 2019-WOLF A 6.674% 12/15/36 .. 03/15/2024 . |Paydown 21,174,582 .21,174,582 .21,121,646 |. 21,163,029 |. 0 0| 21,174,582 . 12/15/2036 . [1.A ........
..39152T-AL-4 | GNT 2019-WOLF D 7.573% 12/15/36 .. 03/15/2024 . |Paydown 2,672,059 ..2,672,059 .. 2,669,554 |. 0 0 0| . 2,672,059 . 12/15/2036 . |2.C FE
..39152T-AN-0 | GNT 2019-WOLF E  8.372% 12/15/36 .. 03/15/2024 . |Paydown 4,647,059 .. 4,647,059 ..4,478,603 |. . 4,550,192 |. 0 0| . 4,647,059 . 12/15/2036 . [1.A ........
..40435R-0G-9 | HSBC BANK USA NA  5.780% 01/19/24 ............ [..cces . 0171972024 . |Maturity ...ooevvvviiiiins Joeeeeiieiiis | 29,800,000 |....... 29,800,000 |[....... 29,800,000 |.......29,800,000 |.... .0 . 0 e 29,800,000 |.. . 01/19/2024 . (1.A FE .
..411707-AD-4 | HNGRY 2018-1A A2I1  4.959% 06/20/48 ......... [....... . 03/20/2024 . | Paydoun ... ... 65,013 ...65,913 ...65,613 |............65,732 |.... .0 . 0 ..65,913 |.. . 06/20/2048 . |2.B FE
411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 ......ccccen [oennnn . 03/20/2024 . | Paydoun ... ... 52,750 ...52,750 ...52,750 |............52,750 |.... .0 . 0 ..52,750 |.. . 12/20/2050 . |2.B FE
..427040-AA-0 | HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 ... |....... . 01/29/2024 . | MARKET AXESS .. 123,074 ..123,000 ... 118,388 |.......... 119,006 |.... .0 . 0 119,199 |.. . 09/01/2025 . |4.A FE
..431318-AU-8 |HILCORP ENERGY  5.750% 02/01/29 ........coeeee [.ennnn . 01/29/2024 . | MARKET AXESS ... 83,403 ...86,000 ...87,724 |.... 0. .0 . ..87,685 |.. . 02/01/2029 . |3.B FE
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.. 43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 ... . 03/25/2024 . | Paydoun ... ... 56,531 ...56,531 56,527 |.... 56,527 |.... ..56,531 |.. . 02/25/2039 . [1.A FE ....
..437089-AE-5 | INHEL 2006-1 A5~ 6.522% 06/25/36 .........cco [ennnn . 03/01/2024 . |Paydown ......coooeeeiiiiins feninininiiii e 3,058 .... 3,058 ...3,088 |.. . 05/25/2036 . [1.A FM ....
Home Partners 0f20211  Trust 2021-1 B
..437300-AC-0 | 1.978% 09/17/41 ....ovvvvvriniiiiiiiinniniiniininins [ eeeeenn . 0170172024 . |Paydown ......oooeeeeiiiiins Joeeiiiniiiiins e 1,101 |l 1,101 [, 899 |, 94 1. 0 s 156 |t [V ST 156 |l 0 e 1,101 [oeneiininnnns (VN 0 | [V 2 |.09/17/2041 . [1.D FE ....
Home Partners 0f20221  Trust 2022-1 B
.. 43730N-AC-0 |4.330% 04/17/39 .ccoeeeeeieieieiieiieieeeeee [ . 0170172024 . |Paydown ......coooeeeiiiiins Joninininin | 6,671 [cceennnnne 6,671 [oeeerrnnns 6,542 [..cccunnnnnne 6,574 |.............. 0 e 96 [ovnennnnnnnnn 0 e 96 [ovnrnnnnnnnnns 0 e 6,671 [ovvvrrinnnnns (VO 0 | [V 24 ). 04/17/2039 . (1.D FE ....
Home Partners 0f20213  Trust 2021-3 B
..43730X-AB-0 |2.649% 01/17/41 .ovvvvvviiiiiiiiiiiiiiiiiiiiieieins [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 17,825 |o..eeeeeeee 17,825 |............ 17,712 [ 17,714 [, 0 s 1O |l [V ST 1O |l 0 s 17,825 [ovvvvviinnnns (VN 0 | [V 74 (. 01/17/2041 .|1.D FE ....
Home Partners 0f20213  Trust 2021-3 C
..43730X-AC-8 |2.799% 01/A7/41 eovvvvvviiiiiiiiiiiiiiiiiiiiieeiens [ . 03/01/2024 . |Paydown ..............cet . 01/17/2041 . (1.G FE ....
Home Partners 0f20212  Trust 2021-2 B
L A37T32V-AA-4 12.302% 12/17/26 oooeeeeeeeee [ . 03/01/2024 . | Paydown . 12/17/2026 . (1.D FE ....
..451102-BZ-9 | ICAHN ENTERPRISES/FIN ~ 5.250% 05/15/27 ...... [....... . 01/29/2024 . | SUSQUEHANNA . . 05/15/2027 . [3.C FE ....
MORGAN STANLEY FIXED INC
.. 45258 -AA-5 | IMOLA MERGER CORP  4.750% 05/15/29 ........... [.eeeenn VRV Vi) R R R 109,289 |.......... 117,000 |........... 103,242 |........... 103,828 |....covvveeenns [V (IS A [V R L[S A [V R 103,994 [..ooooiinnnns [V R 5,205 |.......... 5,295 [ocoounnnnne 1,173 |. 05/15/2029 . [3.C FE
Imperial Fund LL2021NQM4 2021-NQM4 A1
..45276J-AA-8 12.091% 01/25/57 .coovveeeiiiiiiiiii [ . 03/01/2024 . |Paydoun .....coooeeiiiiiiins v e 212,071 |eeeeeeees 212,071 |l 184,961 |........... 186,274 |ooevvvvieeennns [V R 25,796 |....oooeeieens [V R 25,796 |....oooeeiens [V R 212,071 | (VO [V [V 727 |. 01/25/2057 . [1.A FE ....
..45660L-3H-0 |RAST 2005-A15 1A2  5.750% 02/25/36 .......eevn [oeennn . 03/01/2024 . |Paydown .......oooeeeiiiiins feeiiiniiiiiis e 9,918 ....8,882 ....8,42%6 |.............8,529 [.... .0 . 0 ...9,918 |.. . 02/25/2036 . [1.A FM ....
..45660L-3K-3 |RAST 2005-A15 1A4  5.750% 02/25/36 ........eee [oeeennn . 03/01/2024 . | Paydoun ... ... 10,376 ....9,353 |... .. 0,482 ... 9,641 | .0 . 0 ..10,376 |.. . 02/25/2036 . (3.B FM ...
..45660L-3T-4 |RAST 2005-A15 2A3  6.000% 02/25/36 .......... [....... . 03/01/2024 . | Paydoun ... ...0 (6,048) |... (3,878) |.... (2,638) |.... .0 . 0 0. . 02/25/2036 . [1.A FM .
..45660L-S8-3 |RAST 2005-A14 A1 5.500% 12/25/35 .......eeuun [errennn . 02/01/2024 . | Paydoun ... .. L0 ....822 |... ....623 |.... ....408 |.... .0 . 0 . 0. K .0 . . 12/25/2085 . [1.A FM .
..46266T-AE-8 | IQVIA INC ~ 6.250% 02/01/29 ......ccoeeicn [ eeennn . 02/26/2024 . | Tax Free Exchange ....... |.cooeeeriiennnnnns |oees 14,977,132 |....... 15,000,000 |....... 14,978,700 |....... 14,977,973 [ovvvvviiinnnn 0 [t (840) o0 e (840) |l 0 e, 14,977,132 [ooeeiiiieennns (VN 0 | [V 229,167 |. 02/01/2029 . |2.C FE
IRNIN HOME EQUITY 2006-1 2A4  6.060%
L 464126-DA-6 | 09/25/35 ...uviiiii [ . 03/01/2024 . |Paydown .......oooeeiiiiiins Joeniiiiniis e 2 24 . 09/25/2035 . [1.A FM .
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 ............ [....... . 03/01/2024 . | Paydoun ... ... 526 ....52%6 . 02/25/2036 . [1.A FM .
..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . 03/01/2024 . |Paydown 72,965 72,965 . 08/25/2037 . [1.A FM
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.786% 08/15/49 03/01/2024 . |Paydown ....0 .0 . 08/15/2049 . [1.A FE .
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 . 03/01/2024 . | Paydoun ... 43,858 43,858 . 07/25/2050 . [1.A ........
JP Morgan Mor tga2020INV1 2020-INV1 B2A
.. 46591V-BU-2 |3.188% 08/25/50 .....cevvvvviiiiiiiiiiiiiiiiiiiiiins [ . 03/01/2024 . | Paydoun ... ...61,798 ...61,798 . 08/25/2050 . [1.A ........
JP Morgan Mor tga20209
.. 46592D-AH-1 106/25/51 oo [ . 03/01/2024 . |Paydown .......coooeeiiiiies |oeniiiiniii | 1,154,789 |........ 1,154,789 |........... 998,261 |........ 1,000,295 |........oeeeeee [V R 154,404 |............... [V R 154,404 |............... 0 fnns 1,154,789 . 056/25/2051 . [1.A FE .
JP Morgan Mortga20213 2021-3 A4 2.500%
L AB592K-AF-9 1 07/25/51 ooeeeiiiiiiii [ . 03/01/2024 . | Paydoun ... .. 147,118 ... 147,118 129,234 |...........129,779 |[.... ... 17,339 | ... 147,118 |.. . 07/25/2051 . [1.A ........
JP Morgan Mor tg:
.. 46592L-AH-3 | 08/25/51 oooeviiiiiiiii [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 269,766 |........... 269,766 |........... 220,132 |oeveeeenns 231,668 |............... 0 fens 38,098 |o.evvirrrnnnns 0 fnns 38,098 |ooevviiirnnnns 0 e 269,766 . 08/25/2051 . [1.A FE .
JP Morgan Mortga20217 2021-7 A3 2.500%
L AB59N-AC-0 | 11/25/51 oo [ . 03/01/2024 . |Paydoun ......ooooveeiiiiins |oeniiiiniiis e 176,39% |........... 176,3% |........... 179,345 |........... 179,299 |............... [V R (2,904) |..coeeeeeenn [V R (2,904) |..coeeeeeennn 0 s 176,395 |.ooooeeeeees (VN 0 | [V 719 | 11/25/2051 . [1.A ........
JP Morgan Mortga20217 2021-7 A6 2.500%
L AB59N-AN-6 | 11/25/51 oo [ . 03/01/2024 . |Paydoun ......ooooeveiiiiins |oeneniiiniins e 457,550 |........... 457,560 f[...eeeeeee 408,542 |.......... 410,676 |............... 0 fens 46,874 |ooevvviiinnnns 0 fnns 46,874 |ooevvviiinnnns 0 s 457,550 [.vvvvvivinnnns (VN 0 | [V 1,866 |. 11/26/2051 . |[1.A ........
JP Morgan Mortga202113 2021-13 A4 2.500%
L 46592X-AF=1 | 04/25/52 ...evvnniiiiiiin [ . 03/01/2024 . |Paydoun ......ooooveeiiiiins |oeniiiiniiis e 246,028 |........... 246,028 |........... 226,499 |........... 227,567 ouuvinnnnnnnnnn 0 fens 18,471 [ovnniinnnnnns 0 fnns 18,471 [ovvniiinnnnns 0 s 246,028 |.....ooeennnnn (VN 0 | [V 1,004 |. 04/25/2082 . [1.A ........
JP Morgan Mortga202113 2021-13 A15  2.500%
.. 46592X-BP-8 | 04/25/52 ....uviiiiiin [ . 03/01/2024 . |Paydown .......oooovveeinins |oeveinnnnnnnnnnnnns o 105,441 |00 105,441 |, 98,488 |............ 98,501 |..oeeeeeeenns 0 |eeeenns 6,939 |............... 0 0 . 04/25/2052 . [1.A ........
JP Morgan Mortga202310 2023-10 A6  6.000%
..465986-AK-3 | 06/25/54 ....uvviiiiiiin [ . 03/01/2024 . |Paydoun .......ooovvvinnnins |ovenninnnnnnnnnnnns o 431,179 [ 431179 425,184 |........... 425,257 |vvvviiininnnns 0 eeeennn 5,022 [oooiiiinnnns 0 0 . 056/25/2054 . [1.A FE .
JP Morgan Mortga20239 2023-9 A4  6.000%
.. 465988-AD-5 |04/25/54 .....ciiiiiiiiiiin [ . 03/01/2024 . | Paydoun ... ... 737,687 |.... .0 . 0 . 04/25/2054 . [1.A ........
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 ........eeuun [oeeennn . 03/15/2024 . | Paydoun ... .0 . 0 . 09/15/2065 . [1.A FE .
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 ........ccee [ennnn . 03/15/2024 . | Paydoun ... .0 . 0 . 03/15/2063 . [1.A FE .
..466285-AH-6 | JPMAC 2006-WF1 A5 6.910% 07/25/36 .. . 03/01/2024 . | Paydoun ... .0 .. .0 .. . 07/25/2036 . [1.A FM .
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..46628S-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 .......... [..ecnn . 03/01/2024 . | Paydoun ... . ... 31,578 | 0 ... 31,578 .. 0 0 e . 07/25/2036 . [1.A FM ....
..466365-AD-5 | JACK 2022-1A A2]  3.445% 02/26/52 ............ [..cccen . 02/25/2024 . | Paydoun ... ..244,834 |.... .0 . 0 0 . 02/26/2052 . (2.B FE ....
..46640N-AP-3 | JPMBB 2013-C15 D 4.466% 11/15/45 .....oevvees [oeennnn . 03/01/2024 . | Paydoun ... .3,200,743 |.... .0 . 0 0 . 11/15/2045 . [1.A ........
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 ... [ . 02/01/2024 . | Paydoun ... ...53,720 |.... .0 . 0 0 . 08/26/2036 . (1.B FE ....
..46642E-AZ-9 | JPMBB 2014-C21 ASB  3.428% 08/15/47 ......... [..oenn . 02/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2047 . [1.A ........
..46642E-BA-3 | JPMBB 2014-C21 XA  0.857% 08/15/47 .......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2047 . [1.A FE .
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 05/25/47 ......ccccce [eeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2047 . [1.A ........
..46648H-AY-9 | JPMMT 2017-2 BY ~ 3.649% 06/25/47 ............. [.oeees . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/25/2047 . [1.A ........
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 ..........oe. [oeennnn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 06/25/2048 . [1.A ........
..46648R-AG-6 | JPMMT 2018-1 A7  3.500% 06/25/48 .. 03/01/2024 . |Paydown 0 0| 0| . 06/25/2048 . [1.A .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . 03/01/2024 . |Paydown 0 0| 0| . 12/25/2048 . [1.A .
..46649H-AY-8 | JPMMT 2017-6 B 3.777% 12/26/48 .. . 03/01/2024 . | Paydoun ... .0 . .0 . .0 . . 12/25/2048 . [1.A ........
JP Morgan Mortga20191 2019-1 B1  4.486%
.. 46650H-AN-8 105/25/49 ..o [ . 03/01/2024 . | Paydoun ... o) ..3,556 .... 3,556 ... 3,318 |.... 0 e .0 . .3,556 | . 05/25/2049 . (1.A FE ....
..46650X-AA-1 |HENDR 2019-1A A 3.820% 08/17/71 weeee.. |- 03/15/2024 . | Paydown .. 121,356 .. 121,356 ..121,270 |. ..121,202 | 0| 121,356 . 08/17/2071 . (1.A FE ....
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 ............. [....es . 03/15/2024 . | Paydoun ... .. 56,298 ...56,208 ...56,283 |............56,230 |.... .0 . ..56,298 |.. . 08/15/2073 . [2.A FE ....
JP Morgan Mortga20196 2019-6 B4 ~ 4.260%
..46651B-BB-5 | 12/25/49 ... [ . 03/01/2024 . | Paydoun ... ... 31,03 ...31,035 ...25,671 ...26,165 |.... 0 ..31,035 |.. 0 . 12/25/2049 . (2.C FE ....
..46651R-AA-3 |HENDR 2019-C1 A 3.700% 04/15/72 .....cceeeee [ornnnn . 03/15/2024 . | Paydoun ... .. 347,765 ..347,765 ..347,765 |.... 0 0 . 04/15/2072 . [1.F PL .
..46651R-AB-1 |HENDR 2019-C2 A 3.700% 06/15/86 ............. [....... . 03/15/2024 . | Paydoun ... .. 241,189 ..241,189 ..241,189 |.... 0 0 . 06/15/2086 . [1.A FE .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .......cceen [oreenn . 03/01/2024 . | Paydoun ... ... 11,906 ...11,906 ... 12,404 |.... 0 0 . 05/25/2050 . [1.A ........
..46652H-AC-0 | JPMUM 2020-ATR1 A3 3.000% 02/25/50 ... . 03/01/2024 . | Paydoun ... ... 41,500 ...41,500 0 0 . 02/25/2050 . [1.A ........
..46653L-BT-2 |BMARK 2020-LTV2 A15  3.000% 11/25/50 ........ . |- 03/01/2024 . | Paydoun ... e ] 36,344 )L ... 36,344 .0 . .0 . . 11/25/2050 . [1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.016% 11/25/50 ......... [....... . 03/01/2024 . |Paydown .......oooeeeiiiiins Joeniiiinniiis e 2,926 |oeeeiiinnnns 2,926 0 0 . 11/25/2050 . [1.F FE .
JP Morgan Mortga20216 2021-6 A4~ 2.500%
.. 46653P-AF-4 110/25/51 ooooeeiiiiii [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 144,353 |........... 144,363 |......eo. 120,834 |........... 121,518 |oevveeieennnns [V R 22,83 | [V R 2,83 | 0 s 144,353 [oooiiiiinnnn (VN 0 | [V 647 |. 10/25/2051 . [1.A ........

JP Morgan Mortga2021INV5 2021-INV5 A3
..46653X-AG-5 |3.000% 12/25/51
JP Morgan Mor tga2021 .
46654A-AF-6 | 12/25/51 ..evveiiiiiiiiiiiieciie e [ . 03/01/2024 . [Paydown ......ccevveeiiiiiin [oeneiiiiiiiineiis [ 283,374 |........... 283,374 |........... 290,281 |........... 289,647
JP Morgan Mortga202111 2021-11 A4 2.500%
..46654K-AF-4 | 01/25/52 ... .
JP Morgan Mor tga: .500°
. 46654U-AE-5 | 08/25/52 ....evvviiiiiiiiiiieiiiiiee e [ eeeees . 03/01/2024 . [Paydown ......cevveeiiiiiin [eeniiiiiiiinniiiis [ 318,051 |........... 318,051 |........... 265,572 |........... 267,340 [oeeeeeiinnnns [V O 50,711 [oeiiiiiiiens 0 fnns 50,711 |oveveiiiiinns 0 s 318,051
JP Morgan Mortga20221 2022-1 A15  2.500%

. 12/25/2051 . |1.A FE ...

....... . 03/01/2024 . | Paydoun ... ..517,33% 517,335 455,366 |...........456,542 [.... .517,335 |..

........... 283,374 . 12/25/2051 . |1.A ........

.691,401 . 01/25/2052 . [1.A ........

604,838 |.......... 606,876 |....

....... . 03/01/2024 . | Paydoun ... ..691,401 691,401

. 08/25/2052 . |1.A ........

L. 466540-BS-9 | 07/25/52 ....vvvvieiiiiiiiiieiiiieee e [ eeeees . 03/01/2024 . |Paydoun ... .. 82,863 ..82,863 |.. . 07/25/2052 . [1.A ........
321 Henderson

..46655B-AA-4 |3.210% 02/15/79 ...oovuvviiiiiiiiiiiieeeciiiiees [ eeeees . 03/15/2024 . |Paydoun ... ,283,299 1,283,299 |.. . 02/15/2079 . |1.F FE ....

..46655D-BY-7 | P Morgan Mortga20222  2.500% 08/25/52 ...... |....... . 03/01/2024 . |Paydoun ... .. 178,321 ...178,321 . 08/25/2052 . |1.A ........
JP Morgan Mortga20227 2022-7 1A4 ~ 3.000%

L ABBBON-AD-2 | 12/25/52 ..o [ e . 03/01/2024 . [Paydoun .....cceveeeieiiis foeeeiiiiiiieeeis e 133,097 |.........e. 133,097 |........... 114,879 |........... 115,266 |......ooeeenn. 0 foeeens 17,831 [oeeeeeeis 0 foeeens 17,831 [oeeeeeiies 0 foeeeenne 133,097 | (O O 0 foreeeiiiiias [\ IO 663 |. 12/25/2052 . |1.A FE ....
JP Morgan Mortga20232 2023-2 A48 5.500%

..46656D-AN-1 | 07/25/583 .....eereeiiiiiiiiiei e eeiieeeees [ eeees . 03/01/2024 . [Paydoun .....cceveeeieiiis foeeeiiiiiiieeeis e 886,874 |.......... 886,874 |........... 859,298 |........... 860,533 |..oeeeeiinnnen 0 foeeeenn 26,341 | 0 foeeenn 26,341 | 0 foeeenne 886,874 |.....ceeeennn (O O 0 foreeeiiiiias [ P 8,522 |. 07/25/2053 . [1.A ........
JP Morgan Mortga20234 2023-4 2A4  5.500%

..466560-BP-6 | 11/25/53 .o [ . 03/01/2024 . |Paydoun .....ocoeeeiiiiiiins | e, 631,073 |........... 631,073 |.......... 616,677 |........... 617,142 |l [V R 13,932 |l [V R 13,982 | 0 foeeeens 631,073 |...ooeeeennnnee (O O [ OO [ O 6,082 |. 11/25/2053 . |1.A ........
JP Morgan Mortga20238 2023-8 A4  6.000%

L. 46657C-AD-4 | 02/25/54 ....eeeieiiiiiieeeeeee e [ e . 03/01/2024 . [Paydoun .....cceeeeeeeiiiis foeriiiiiiieeeeis [ 1,071,330 |........ 1,071,330 |........ 1,053,605 |........ 1,054,238 |.....cceeeenns 0 foeeens 17,092 [oeeeeeeenes 0 foeeens 17,092 [oeeeeeennnes 0 foeeens 1,071,330 [oeeeeeinnns (O O 0 foreeeiiiiias 0 foeeiinns 10,840 |. 02/25/2054 . |1.A ........

. 07/30/2047 . |2.B FE ....
. 04/30/2052 . |2.B FE ....
. 04/30/2052 . |2.B FE ....

..477600-AB-9 | JIMMY 2017-1A A211 ~ 4.846% 07/30/47 .....oee | eeeennn . 01/30/2024 . |Paydown ... .. 155,488 . 151,760 |....
..477600-AC-7 | JIMMY 2022-1A A21  4.077% 04/30/52 ....ceeees | aunennn . 01/30/2024 . | Paydoun ... ... 45,000

..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 .......eee |veeees . 0173072024 . [Paydown ....oovovveeiiennn foveeeiiiiiiiiiiiin foreeeenn 25,000

..155,488
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..48247U-AA-3 |KSBA 2013-1 A 2.177% 08/25/36 .. . 03/25/2024 . | Paydoun ... ... 17,263 |.... .. (17,263) |... .. 1,232 |. 08/25/2036 . [1.A FE ....
.. 48249K-AA-3 |KSBA 2014-3 A 1.386% 05/25/39 ...........ooees [oennnn . 03/25/2024 . | Paydoun ... ...19,778 |.... .. (19,778) |... 2,227 |. 05/25/2039 . |1.A ........
..48249Y-AA-3 |KSBA 2016-1 A 2.622% 03/25/42 ..........cccee. [eeennnn . 03/25/2024 . | Paydown (47,119) [... 2,269 |. 03/25/2042 . |1.A FE ....

.. 49427R-AP-7 | KILROY REALTY LP  3.050% 02/15/30 ....cevvvvrs | weeenns . 01/12/2024 . [ J P MORGAN SEC .298,367 |.. ..5,035 |. 02/15/2030 . |2.B FE ....

oo ocoooooo

..525200-AG-9 | RAST 2006-7 1A7  6.000% 11/25/36 .........ccce | veeenes . 03/01/2024 . | Paydoun ... ... 2,208 |.. ....41 | 11/25/2036 . |3.A FM ...

.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 ........ccvnr |eeeeenn . 03/01/2024 . | Paydown ... ..15,017 |.. ..92 (. 06/25/2036 . |1.A FM ....

..52623K-AJ-3 |LXS 2006-17 WF5  6.450% 12/25/42 ............. | .eeeees . 03/01/2024 . |Paydoun ... . 12/25/2042 . |1.A FM ...

..52524\-AV-1 | LXS 2007-9 WF3 ~ 6.820% 04/25/37 ... U . 03/01/2024 . | Paydown ... . 04/25/2037 . [1.A FM ...

..52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 ......ccceeer | aeeennn . 03/01/2024 . | Paydown . 05/25/2037 . |[1.A FM ...
Luminace ABS-20220221 , LLC 2022-1 A

..55026C-AA-5 |4.880% 07/31/62 ...eeeveeeeeriieeeiiiiiieeeeeeiis | eveeens . 01/30/2024 . |Paydoun . 07/31/2062 . |1.G FE ....
MFRA Trust 2022RPL1 2022-RPL1 A1
..55285T-AA-4 | 3.300% 08/25/61
MHC Commercial M2021MHC Trust 2021-MHC A

..56316V-AA-2 |6.242% 04/15/38

........... 219,461 |...........219,417

....... . 03/01/2024 . |Paydoun ... 230,891 217,245 |.... . 08/25/2061 . |[1.A FE ...

. 01/15/2024 . | Paydoun ... 709,885 690,906 |.... 695,487 |.... . 04/15/2038 . [1.A ........

..140,864 |....

.140,879 |.

.. 140,879

..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 .. . 03/20/2024 . |Paydoun ... 140,879 140,862 |.... . 10/20/2037 . |1.A FE ...
WV Ouner Trust 20232A 2023-2A A 6.

..55400W-AA=7 | 11720740 ....evvvviiiiiiiiiiececiieeee s [ eeeees . 03/20/2024 . [Paydoun ......cccevveieiiiin feoriiiiiiiiiniiis [ 1,301,578 |........ 1,301,578 |........ 1,301,314 |........ 1,301,313 [ [V 265 [oeeeieiinnns [V O 265 [oeeiieiinnns 0 fnns 1,301,578 . 11/20/2040 . (1.A FE ....
MORGAN STANLEY FIXED INC

..55819\-AW-6 |MDPK 2019-35A CR  7.479% 04/20/32 ........ee. | eeeeenn . 02/15/2024 . e e [0 2,991,000 ... 3,000,000 |........ 3,000,000 |........3,000,000 |.... 0 0 0 [ 3,000,000 .. . 04/20/2032 . (1.F FE ....

..559080-AJ-5 | MAGELLAN MIDSTREAM PRTNS ~ 4.200% 03/15/45 . . |- 02/27/2024 . [Tax Free Exchange ....... e 1,999,411 |l 2,000,000 |........ 1,999,300 |........ 1,999,342 |.... .0 . ,999,411 |.. . 03/15/2045 . |2.B FE ....

..550080-AK-2 | MAGELLAN MIDSTREAM PRTNS ~ 5.000% 03/01/26 . . |- 03/01/2024 . [Tax Free Exchange ....... e | 1,974,012 2,000,000 ..1,97,700 |........1,971,819 |.... .0 . 1,974,012 |.. . 03/01/2026 . 2.B FE ....

..559080-AL-0 | MAGELLAN MIDSTREAM PRTNS ~ 4.250% 09/15/46 . . 02/27/2024 . |Tax Free Exchange .. e ... 989,384 |l 1,000,000 987,620 |.... .0 . ...989,384 |.. . 09/15/2046 . |2.B FE ....
Redemption 100.0000

..56540#-AA-3 | MAPLELEAF MDSTRM PP 4.560% 09/30/25 ........ |..cc.. . 01/11/2024 . ..338,382 ..338,382 |.... .338,382 |.. . 09/30/2025 . |3.B PL ....

..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 ........cee. | veeeens . 03/01/2024 . |Paydoun ... . ....6,260 |... ....6,259 |.... ...6,260 |.. . 11/25/2035 . [1.A FM ...
..58502B-AE-6 |MEDNAX INC ~ 5.375% 02/15/30 ....eevvvveeeinnns | eeeenn . 01/29/2024 . [J P MORGAN SEC ......ccoes feurreiiiiiiiinninns e 120,741 [, 134,000 |........... 134,000 |...........134,000 |oooiiiiinnenn 0 feiiiiiiiiic 0 o0 o0 o0 e 134,000 . 02/15/2030 . |3.C FE ....
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549-BU-7 |3.000% 04/25/52 .......eeveeiiiiiiiiaaiiiiiieeees | aeeees . 03/01/2024 . [Paydoun ......cceeveeeeiiiis fooreiiiiieieieiis [ 17,364 |............ 17,364 |.oceeeeees 14,450 | 14,452 |0 2,012 |0 02,912 |0 e 17,364 . 04/25/2052 . |1.B FE ....
Redemption 100.0000
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |....... . 02/01/2024 . ... 270,000 .... 270,000 |.......... 270,000 |.... .0 ... 270,000 |[.. . 08/01/2025 . |1.D FE ....
..50565J-AA-9 | MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/15/29 ... |....... . 01/29/2024 . [MARKET AXESS .. R .... 112,000 ... 112,000 |.......... 112,000 |.... .0 . .. 112,000 |.. . 08/15/2029 . (4.B FE ....
Redemption 100.0000
..599191-AA-1 | MILEAGE PLUS HLDINGS LLC  6.500% 06/20/27 . |....... . 03/20/2024 . .0 . o0 [ 1,326,750 |.. .0 [ . 06/20/2027 . |2.C FE ....
..599808-BE-1 |MCMLT 2015-2 M2~ 3.599% 09/25/57 ......cccccun | vveennn . 01/01/2024 . |Paydoun ... .0 . 0 [ 112,701 . .0 [ . 09/25/2057 . |1.A ........
..59980C-AA-1 | MCMLT 2017-3 A1 2.750% 01/25/61 ......ccevns | unennn . 03/01/2024 . |Paydoun ... .0 . .0 [ 172,185 |.. .0 [ . 01/25/2061 . [1.A ........
..59980C-AE-3 |MCMLT 2017-3 M1 3.250% 01/25/61 .......cceeee | vveennn . 03/01/2024 . |Paydoun ... .0 . .0 [ ..19,689 |.. .0 [ . 01/25/2061 . [1.A ........
..59980C-AG-8 |MCMLT 2017-3 M3~ 3.250% 01/25/61 .......ceevee | vueennn . 03/01/2024 . |Paydoun ... .0 . .0 [ .0 [ . 01/25/2061 . [1.A ........
..59981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .......ccevee | vueennn . 03/01/2024 . |Paydoun ... .0 . .0 [ .0 [ . 11/25/2058 . |1.A ........
..61690G-AL-5 |MSBAM 2014-C14 C  5.143% 02/15/47 ............ | .eeeeen . 02/01/2024 . |Paydoun ... .0 . .0 [ .0 [ . 02/15/2047 . |1.A ........
..61691A-BI-4 | MSC 2015-UBSB XA  0.831% 12/15/48 ........cce. | eeeeenn . 03/01/2024 . |Paydoun ... 0 [ (8,102) ... .0 [ .0 [ . 12/15/2048 . |1.A FE .
..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 ....cccvvvves | aveenns . 03/01/2024 . |Paydoun ... 0 e (2,196) ... 0 0 . 10/15/2051 . [1.A ........
..61692B-BU-3 | MSC 2020-HR8 XA  1.830% 07/15/53 ......eevees | vueennn . 03/01/2024 . |Paydoun ... .0 [l (10,263) |... .0 | .0 . . 07/15/2053 . |1.A FE .

MORGAN STANLEY 2006-12XS A5A  6.592%
..61749E-AF-4 1 10/25/36 ...

..617491-AK-3 | MSM 2006-11 1A4  7.013% 08/25/36
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 .
..61763K-AE-4 | MSBAM 2014-C15 D  4.917% 04/15/47 .

. 10/25/2036 . |[1.A FM ...
. 08/25/2036 . [1.A FM ...
. 01/25/2047 . |[1.A FM ...
. 04/15/2047 . |2.C FE ....

03/01/2024 . | Paydoun
03/01/2024 . | Paydoun
03/01/2024 . | Paydoun
. 03/01/2024 . [Paydoun ...

o o oo
o o oo

o o oo
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81'6g03

.0 [ .. 1,415 | 10/15/2047 . |1.A ........

2,978 |. 10/15/2048 . |1.A FE ...

..61763X-AC-0 |MSBAM 2014-C18 ASB  3.621% 10/15/47 ......... |....... . 03/01/2024 . | Paydoun ...
..61765T-AG-8 | MSBAM 2015-C25 XA  1.027% 10/15/48 U . 03/01/2024 . | Paydoun ...
..61766C-AF-6 |MSC 2016-UBS9 ASB  3.340% 03/15/49 ........... | .eeeees . 03/01/2024 . | Paydown

... 286,061 286,061

0 . 03/15/2049 . [1.A ........

Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 | 1.263% 11/15/49 ..o [ . 03/01/2024 . |Paydoun 0 . 11/15/2049 . [1.A FE ...
. 61767Y-AN-0 |MSC 2018-H3 ASB  4.120% 07/15/51 ...ccvvvvenes | eveeens . 03/01/2024 . |Paydown ..(5,263) |... . 07/15/2061 . [1.A ........

. 04/01/2029 . |4.A FE ...
. 07/25/2043 . |1.A ........
. 04/30/2051 . |2.C FE ....
. 01/30/2052 . |2.C FE ....
. 01/30/2053 . |2.C FE ....
. 08/25/2035 . [1.A FM ...

..62482B-AA-0 | MOZART DEBT MERGER SUB  3.875% 04/01/29 ... |....... . 01/29/2024 . [BNP SECURITIES
..62942K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 .....oeceves | vnenn . 03/01/2024 . |Paydoun ...
..64016N-AA-5 |NBLY 2021-1A A2~ 3.584% 04/30/51 ....ceeeeees | eueennn . 01/30/2024 . |Paydoun ...
..64016N-AC-1 |NBLY 2022-1A A2 3.695% 01/30/52 .....eeevvees | vveenn . 01/30/2024 . |Paydoun ...
..64016N-AE-7 |NBLY 2023-1A A2 7.308% 01/30/53 .. 01/30/2024 . | Paydoun
..64352V-11A-6 | NCHET 2005-A A6  5.454% 08/25/35 .. . 03/01/2024 . |Paydoun ...
New Residential 2020RPL1 Loan 2020-R
..64828X-AA-1 | 2.750% 11/25/59 ...evvveiiiiiiiiiiiieiiiiiiieeees [ eeeees . 03/01/2024 . [Paydown ......ccevveeiiiiiis [oeniiiiiiiinniiis [ 306,009 |........... 306,009 |........... 285,843 |........... 287,226 |oueeeeeennnnns 0 fens 18,783 [.vvvviiinnnns
New Residential 20171A  Loan 2017-1A B3
..64820J-BE-2 |5.458% 02/25/57 ..
New Residential 20
..B64830N-AA-9 | 2.750% 07/25/59 ......vvvvveiiiiiiiiieiiiiiiiieees [ eeeees . 03/01/2024 . [Paydown ......ccevveeiieiiis [oeneiiiiiiiiniiis [ 354,226 |........... 354,226 |........... 332,016 |........... 333,409 |...ccvieennnne 0 fens 20,816 |ooevvvrrnnnnns
Redemption 100.0000

ocococooooo

oo ocooooo

o

0 foeeeenns 306,009 [.....oeerennnnn (U IO 0 foreeeieiinnns [ PP 1,349 |. 11/25/2059 . |1.A ........

. 02/25/2057 . |1.A ........

.190,669 |..

....... . 03/01/2024 . | Paydoun ... .. 190,669 190,669 182,208 |...........183,407 |....

o

0 foreeeenns 354,226 |..oooeiinnnnns (U IO 0 foreeeieiinnns [ PP 1,676 |. 07/25/2059 . [1.A ........

..653410-AA-7 |NEXTERA PP 6.000% 12/21/42 ..cccvvviiiiiiiiis | eeens . 01/22/2024 . ... 28,124 ..28,124 |.. . 12/21/2042 . |2.A PL ...
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 ......ccccvees | neennn . 03/01/2024 . | Paydoun ... .. 16,526 . 03/25/2047 . |1.A FM ...
Onslow Bay Finan2023NQM7 2023-NaM7 A1
67T117X-AA-4 |6.844% 04/25/63 ........cooeriniiiiiiiiiiiieeees | . 03/01/2024 . |Paydoun ... .. 456,525 .0 | . 04/25/2063 . |1.A FE ...
..67181D-AA-9 | OAKIG 2020-1A A1 1.850% 11/20/50 03/20/2024 . | Paydoun 36,063 0 . 11720/2050 . |1.A FE ...
..67181D-AE-1 | OAKIG 2020-1A A5 3.390% 11/20/50 . 03/20/2024 . | Paydoun 22,500 0 . 11/20/2050 . |2.A FE ....
..67190A-AB-2 | OAKIG 2021-1A A2 1.930% 01/20/51 . 03/20/2024 . | Paydoun 22,281 0 . 01/20/2051 . |1.A FE ...
..67190A-AC-0 | 0AKIG 2021-1A A3 2.800% 01/20/51 .......ccut | veeeens . 03/20/2024 . |Paydoun ... ....625 .0 | ....625 |.. . 01/20/2051 . |2.A FE ...
..68235P-AL-2 | ONE GAS INC  1.100% 03/11/24 ..oocvvviiiiiiiss | eeens . 03/11/2024 . (Maturity . ,000,000 .0 . .9,000,000 |.. . 03/11/2024 . |1.G FE ...
..682439-AA-2 | AACMT 2005-C6A A1 5.690% 10/13/37 ......... | .eeeees . 03/11/2024 . | Paydoun ... .. 540,653 .0 | ...540,653 |.. . 10/13/2037 . [1.A FM ...
One Market Plaza20171MKT 2017-1MKT A
L.68245H-AA-2 | 02/10/32 oo e . 02/01/2024 . |Paydoun ... . 1,078,209 .1,0685,590 |.... 1,078,200 |.. . 02/10/2032 . [1.A ........
..682695-AA-9 | ONEMAIN FINANCE CORP  9.000% 01/15/29 ....... | ..eeenn . 01/29/2024 . [ BARCLAYS .. .. 107,441 ..102,623 |.... ...102,576 |.. . 01/15/2029 . |3.B FE ....

1,132,469 |.. . 04/09/2038 . |1.F FE ...

..68504U-AB-7 |ONGLT 2019-A B 3.360% 04/09/38 ..........cc. |eeeeenn . 03/28/2024 . |Paydoun ... ,132,469 01,132,343 |....

..693456-AP-0 | PMTLT 2013-J1 B2 3.532% 09/25/43 ........eee | weeennn . 03/01/2024 . | Paydown ... ... 82,192 ...83,374 |.... . 09/25/2043 . [1.A ........
..693456-A0-8 |PMTLT 2013-J1 B3 3.532% 09/25/43 ............ | .eeeeen . 03/01/2024 . | Paydoun ... .. 46,962 47,182 .. . 09/25/2043 . |1.A ........
..69371V-AA-5 | PSMC 2018-1 A1 3.500% 02/25/48 ... 03/01/2024 . | Paydoun .2,554 |. . 02/25/2048 . |1.A .

..69371V-AM-9 | PSIC 2018-1 A12  3.500% 02/25/48 .. . 03/01/2024 . | Paydoun ... ...15,204 |.... . 02/25/2048 . |1.A ........

PSMC Trust 20213 2021-3 A3
..69376D-AC-6 | 08/25/51 ....eeeeeeeieeiiiiieee e [ reees . 03/01/2024 . [Paydoun .....cceveeeieiiis foeeeiiiiiiieeeis e 115,768 |.......... 115,768 |.......... 107,013
Preston Ridge Pa2022NQM1ortgag 2022-NaM1 A1
..69378K-AA-2 |5.500% 08/25/67 .....
..694031I-AB-3 | PACIFIC BEACON LLC  5.755% 07/15/26 .
PACEWell 5 Trust20221 2022-1 A 6.635%
..69410A-AA-4 | 10/11/60 ...

0 foeeennes 115,768 . 08/25/2051 . |1.A ........

. 08/25/2067 . |1.A FE ...
. 07/15/2026 . |2.B FE ....

03/01/2024 . | Paydoun
. 01/15/2024 . | Various ...

.. 243,787 ..243,787

583,653

..241,654 |.
496,105 |....

.243,787

....... . 03/10/2024 . | Paydoun ... . 10/11/2060 . |1.A FE ...

JANE STREE

..70932M-AD-9 | PENNYMAC FIN SVCS INC  7.875% 12/15/29 ..... |....... . 01/29/2024 . [SERVICES ....covvvviiiiiens foereeiiiiiiiieeiis feeeeeene 70177 |oeeeeenne 68,000 |............ 67,597 |...oeeennnn. , , . 12/15/2029 . [3.C FE ....
Redemption 100.0000

. 12/31/2031 . |1.E PL ....
. 09/05/2048 . |2.B FE ....

..72303#-AA-7 | PINEBRIDGE ~ 6.000% 12/31/31
..72703P-AB-9 | PLNT 2018-1A A2I1  4.666% 09/05/48 ..

....... . 03/12/2024 .
....... . 03/05/2024 . | Paydown ...

1,342,827 |....
...87,500 |....
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..72703P-AD-5 |PLNT 2022-1A A2l 3.251% 12/05/51 .....eevvuen [orennn . 03/05/2024 . | Paydoun ... . 12/05/2051 . 2.B FE ....
..73019#-AA-0 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... [....... . 03/13/2024 . |Various ... . 09/13/2027 . (1.D ........
Progress Residen2019SFR3st 2019-SFR3 D
.. T43320-AG-8 |2.871% 09/17/36 ...evvvvvvvrrrrrnninnnninninininnins [ eeeeenn . 02/01/2024 . | Paydoun ... . 09/17/2036 . [1.E FE .
..74387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 .............. [....cs . 03/01/2024 . | Paydoun ... . 12/25/2049 . [1.A ........
Provident Fundin2021INVige Tru 2021-INV1 A3
.. T4387V-AC-3 |2.500% 08/25/51 ...cooeveeiiiiiiiiiiiiiis [ . 03/01/2024 . | Paydown 143,474 . 08/25/2051 . [1.A FE .
..747262-AZ-6 |QVC INC ~ 4.375% 09/01/28 ....ccooviiiiiiiiiiiins [ eeeenn . 03/20/2024 . | SRIDGE PARTNERS , .......... 461,000 . 09/01/2028 . |4.B FE
..T4922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... [....... . 03/01/2024 . |Paydoun .....ccooeeeiiiiiins foriiiiini e 2,7% | 6,950 . 06/25/2036 . |3.C FM
Woodward Capital20216  ent 2021-6 A5
L T493K-AE-6 |2.500% 12/25/51 oo [ . 03/01/2024 . |Paydoun .....coooeeiiiiiiins v e 126,610 |.......... 126,610 . 12/25/2051 . [1.A ........
MORGAN STANLEY FIXED INC
..749571-AG-0 |RHP HOTEL PPTY/RHP FINAN  4.500% 02/15/29 .. |....... . 01/29/2024 . .... 121,000 .0 . 0 . 02/15/2029 . |4.A FE
.. T4957E-AN-9 | RFMSI 2006-S5 A12  6.000% 06/25/36 .......... [....... . 03/01/2024 . |Paydown ......ooovvviiiiiins |oeviniiniiinins 6,206 [, 7,703 .0 . 0 . 06/25/2036 . [3.A FM .
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ......covvvveeee [eerennn . 03/25/2024 . |Paydoun .......ooooeeeiiiins |oneninnnnnnnnnnnns foennn 100,971 |, 100,971 .0 . 0 . 10/25/2063 . [1.A FE .
..756109-AV-6 |REALTY INCOME CORP  3.875% 04/15/25 ......... [....... . 03/25/2024 . |Various ......ccceeeviiiiinn Joevereennnnnnnnnnnns [200002.9,027,923 |l 10,083,000 .0 . 0 . 04/15/2025 . [1.G FE .
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 .....eevvue [oeennnn . 03/01/2024 . | Paydoun ... ....8,161 .0 . 0 . 01/25/2082 . [1.A FM .
..761118-MD-7 |RALI 2005-QS16 A4 ~ 5.750% 11/25/35 .......evvs [oeennns . 03/01/2024 . | Paydoun ... 925 ). .0 . 0 . 11/25/2035 . (2.B FM .
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... [....... . 03/01/2024 . | Paydoun ... ... (1,619) ] .0 . 0 . 03/25/2036 . [1.E FM .
..76111X-ZU-0 |RFMSI 2005-S7 A4 ~ 5.500% 11/25/35 . 03/01/2024 . |Paydown . 0 0| . 11/25/2035 . [1.A FM .
..76114A-AB-6 |RAST 2006-R2 A2  6.000% 04/25/36 ..... . 02/01/2024 . | Paydoun ... e e 0 e (2,692) | (1,7595) | (1,266) [l 0 e 1,266 .0 . .0 . . 04/25/2036 . [1.A FM .
MORGAN STANLEY FIXED INC
..776743-AD-8 |ROPER TECHNOLOGIES INC ~ 3.800% 12/15/26 .... |....... . 03/19/2024 . | .evvviiiiiiiiiiiiiiiiiiininins e | 3,321,290 |........ 3,433,000 |........3,309,680 |........ 3,382,523 |l [V R 3,455 [oiniiinnnne [V R 3,455 [ [V R 3,385,978 |...eevvvevnnnnn0 [ (64,688) |....... (64,688) [............ 34,788 |. 12/15/2026 . |2.A FE .
..78403D-AZ-3 |SBA TOWER TRUST ~ 6.599% 01/15/28 ..........co. [ennnn . 03/14/2024 . | DEUTSCHE BANK . ..510,101 ..498,000 |.... ....498,000 |.. .. 12,101 . 01/15/2028 . [1.F FE .
..78466C-AC-0 |SS&C TECHNOLOGIES INC ~ 5.500% 09/30/27 ...... [....... . 02/29/2024 . | Various . 2,047,021 .2,100,000 |.... . 09/30/2027 . |4.B FE
..81733Y-BN-8 | SEMT 2015-2 A19  3.500% 056/25/45 .......cccvun [oeeennn . 03/01/2024 . |Paydoun ......ooooeeeiiiiins Jeeiiiiinii e 2,190 |............22,190 |............22,669 |............ . 06/25/2045 . [1.A ........
Sequoia Mor tgage20234 2023-4 A10  6.000%
LBI743U-AK-6 | 11/25/53 e [ . 03/01/2024 . | Paydoun ... . 1,062,371 . 11/25/2063 .
..81744Y-AG-1 | SEMT 2013-4 B2  3.436% 04/25/43 . 03/01/2024 . |Paydown 21,572 . 04/25/2043 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 03/01/2024 . | Paydown 29,301 . 07/25/2043 .
..817450-CC-4 | SEMT 2015-1 B3~ 3.930% 01/25/45 . 03/01/2024 . |Paydown 17,900 . 01/25/2045 .
..81745R-AG-5 | SEMT 2013-3 B1  3.530% 03/25/43 . 03/01/2024 . | Paydown 25,770 . 03/25/2043 .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.530% 03/25/43 ......eevvvuunn [eeeennn . 03/01/2024 . | Paydoun ... . 03/25/2043 .
..81745X-CB-1 | SEMT 2017-4 B1  3.809% 07/25/47 .....covvvvves [oeennn . 03/01/2024 . | Paydoun ... . 07/25/2047 .
..81746H-BB-6 | SEMT 2017-CH1 B1A  3.750% 08/25/47 .......... [....... . 03/01/2024 . | Paydoun ... . 08/25/2047 .
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 .......... [....... . 03/01/2024 . | Paydoun ... . 08/25/2047 .
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 .........cceee [oeeennn . 03/01/2024 . | Paydoun ... . 02/25/2048 .
..81746T-AU-9 | SEMT 2017-1 A19  3.500% 02/25/47 .......ccoeee [eeennnn . 03/01/2024 . | Paydoun ... . 02/25/2047 .
..81746W-CE-6 | SEMT 2018-CH3 B1B  4.764% 08/25/48 .. . |- 03/01/2024 . | Paydoun ... . 08/25/2048 .
..81746W-CK-2 | SEMT 2018-CH3 B3  4.764% 08/25/48 . . |- 03/01/2024 . | Paydoun ... . . .. . 08/25/2048 .
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 . U [N . 03/01/2024 . | Paydoun ... ...45,575 ..45,575 |.. . 03/25/2048 .
Sequoia Mor tgage2019CH1 2019-CH1 B3 4.909%
..81747M-CJ-6 | 03/25/49 ... R ORI . 03/01/2024 . | Paydoun ... .. 114,780 .. 114,780 |.. . 03/25/2049 . 1.C FE .
Sequoia Mor tgag
..B1748C-AA-8 |01/25/52 ocooeeiiiiiiiiiiiiiiiiiiiee [ . 03/01/2024 . | Paydoun ... . 01/25/2052 . [1.A ........
..81748K-AA-0 | SEMT 2020-2 A1 3.500% 03/25/50 . . |. 03/01/2024 . | Paydown . 03/25/2050 . [1.A .
Sequoia Mortgage20201 2020-1 B3 3.
..81748M-C0-8 102/25/50 ..eeeeeeeeeiiiiiiiiiiiiiiiiiiiiiiiiieeiieeees [ . 03/01/2024 . |Paydown ....ooovvveeieieeees Joveeeeieiiieeeieeees e 20,236 |............ 20,235 |.eeveeennns 19,805 |............ 19,847 |.oooeeeen 0 Joeeeeeennn 388 [..cceennnnnns 0 Joeeeeeeennn 388 [.cccennnnnnns 0 Joeeeeeennn 20,235 [.oooiiiiiinnnn [ 0l [ 130 . 02/25/2050 . [1.A ........
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..81748R-AB-3 | SEMT 2020-4 A2 2.500% 11/25/50 .............. [.eeeens . 03/01/2024 . |Paydoun .....coooeeeiiiiiins e e 47,100 f[oeeeennneee 47,100 |.ooooens 48,425 |............ 48,886 |......oeeeennns [V R (1,786) [cevveerennnnnne [V R (1,786) [cevvvenennnnnee [V R 47,100 |ooeeeeeeeenns (VO [V [V 197 [. 11/25/2050 . |1.A ........
Sequoia Mortgage20215 2021-5 A4 2.500%
LB1748X-AD-6 | 07/25/51 oooeeiiiiiiiiii [ . 03/01/2024 . |Paydoun .....coooeeiiiiiiins v e 450,921 |...........450,921 |...........385,400 |........... 387,597 [oeenninnnnnne [ R 63,324 |............... [ R 63,324 |............... [V R 450,921 [oveviviiinnnnns (VO [V [V 1,943 |. 07/25/2051 . |1.A ........
Sequoia Mor tgage20216 2021-6 A4 2.500%
..B1748Y-AD-4 | 10/25/51 .ooooeeiiiiiiii [ . 03/01/2024 . |Paydoun .....coooeviiiiiiins v e, 181,832 |...........181,832 |[...........152,8%6 [........... 153,588 |....ccoeeeenns [V R 28,244 | [V R 28,244 | [V R 181,832 |t (VO [V [V 648 |. 10/25/2051 . [1.A ........
Sequoia Mor tgage20221 2022-1 A4 2.500%
.81749C-AD-1 | 02/25/52 ..evvvniiiiiiiiiiiiias [ eeeeen . 03/01/2024 . |Paydoun .....coooeeiiiiiiins v e 233,540 |...........233,540 |...........282,154 |........... 232,225 0 [V R 233,540 [..eevverennnnns (VO [V [V 1,132 |. 02/25/2052 . [1.A ........
Sequoia Mor tgage20235 2023-5 A10  6.000%
LB1TAF-AK-8 | 12/25/53 ..o [ . 03/01/2024 . | Paydoun ... ,475,984 1,454,034 |.... .0 . 0 ,475,984 |.. 0 . 12/25/2053 . [1.A FE .
..81761T-AA-3 | SERV 2020-1 A21  2.841% 01/30/51 .......oooees [oennnn . 01/09/2024 . | Paydoun ... ... 47,500 ... 47,500 |.... .0 . 0 0 . 01/30/2051 . |2.C FE
..81761T-AC-9 | SERV 2020-1 A2I1  3.337% 01/30/51 ............ [ ..t . 01/09/2024 . | Paydoun ... ... 47,500 ... 47,500 |.... .0 . 0 0 . 01/30/2051 . |2.C FE
. 81761T-AG-0 |SERV 2021-1 A2I1  3.113% 07/30/51 ............ [.oeees . 01/30/2024 . | Paydoun ... ... 77,500 ... 77,500 |.... .0 . 0 0 . 07/30/2051 . |2.C FE
..817743-AA-5 |SPRO 2019-1A A2 3.882% 10/25/49 .........cce [oeeennn . 01/25/2024 . | Paydoun ... .. 72,100 ... 72,158 |.... .0 . 0 0 . 10/25/2049 . |2.C FE
..817826-AB-6 | 7-ELEVEN INC ~ 0.800% 02/10/24 ................. [ .oeees . 02/10/2024 . |Maturity . .3,380,040 |.... .0 . 0 0 . 02/10/2024 . |2.B FE
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 ......ceevveee [ereennn . 03/01/2024 . | Paydoun ... ...54,256 |.... .0 . 0 0 . 07/25/2043 . [1.A ........
..82652N-AB-4 | SRFC 2019-3A B 2.750% 08/20/36 .............. [....... . 03/20/2024 . | Paydoun ... ..221,867 |.... .0 . .0 . .0 . . 08/20/2036 . 1.F FE .
Sierra Receivabl20231A ng Co 2023-1A B
..826943-AB-8 15.830% 01/20/40 ....ovvvvvvviiiiiiiiiiiiiiiiiiiiinns [ . 03/20/2024 . | Paydoun ... .... 602,076 . 601,917 |.... .0 . . 01/20/2040 . (1.F FE .
JANE STREET
..82873)1-AA-1 | SIMMONS FOOD INC/SIMMONS ~ 4.625% 03/01/29 .. |....... . 01/29/2024 . | SERVICES .. .... 165,000 141,118 ... .0 . 0 . 03/01/2029 . 4.C FE ....
..83546D-AG-3 | SONIC 2020-1A A2l  3.845% 01/20/50 .. 03/20/2024 . |Paydown 15,375 15,381 |. 0 0| . 01/20/2050 . (2.B FE ....
..844030-AA-4 | SOUTHERN UNION CO  7.600% 02/01/24 ........... 02/01/2024 . (Maturity . ..3,300,000 .3,302,523 |. 0 0| . 02/01/2024 . [2.C FE ....
..84779\-AA-2 | SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 . |....... . 01/29/2024 . | JEFFERIES & CO .. .... 107,000 ... 100,047 |.... .0 . 0 . 11/01/2027 . [4.B FE ....
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ....cevvvvvven [eeeennn . 03/25/2024 . | Paydown ..222,074 |.... .0 . 0 . 09/25/2037 . (1.A FE ....
..858912-AG-3 | STERICYCLE INC ~ 3.875% 01/15/29 ..........cee. [oeennn . 01/29/2024 . | MARKET AXESS .. 123,000 . 121,606 |.... .0 . 0 . 01/15/2029 . [3.C FE ....
..86359A-K3-6 | SASC 2003-25XS A5 3.742% 08/25/33 .....cccen [eeennn . 03/01/2024 . | Paydoun ... ... 25,744 24192 ... .0 . 0 . 08/25/2033 . [1.A FM ....
..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 .........cccees [orennnn . 03/01/2024 . | Paydoun ... ...28,040 |.... .0 . 0 . 11/25/2036 . [3.C FM ...
..872480-AE-8 | TIF 2021-1A A 1.650% 02/20/46 ............... [....... . 03/20/2024 . | Paydown . ..516,578 |.... .0 . JUL | FO . 02/20/2046 . [1.F FE ....
..87303*-AA-9 | THL Credit  5.000% 12/03/24 ... U IR . 02/29/2024 . | PRIVATE PLACEMENT . . 1,235,711 1,285,711 .0 . 01,235,711 . 12/03/2024 . (1.E PL ....
TTAN 2021MHC 2021-MHC A 6.290%
..87303T-AA-5 |03/15/38 ...oooveiiiiiiiiiiiis R [ . 03/15/2024 . | Paydoun ... .. 193,296 ..193,2%6 |.... 0 193,29 .. . 03/15/2038 . [1.A FE
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 03/20/2024 . | Paydoun ... , 127,989 1,110,479 |. 0| . 1,127,989 . 09/20/2045 . [1.F FE .
..87470L-AH-4 | TALLGRASS NRG PRTNR/FIN  7.500% 10/01/25 ... . 01/23/2024 . | Call 101.2500 ..... 171,875 .1,750,000 |.... .0 ,750,000 |. . 10/01/2025 . |3.C FE
Redemption 100.0000
..88031J-AB-2 | TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 . |....... V700 ) V172 SRR R R 218,756 |...eeeeennn 218,756 |........... 218,756 [V R 218,756 |..oooeeeeennns (VO 0 . 02/01/2030 . |2.B FE
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 .........ccevn [oeeennn . 03/20/2024 . | Paydoun ... 0 0 . 09/20/2045 . 1.F FE .
..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 ... . |- 03/20/2024 . | Paydoun ... 511,875 506,647 |.... 0 0 . 09/20/2045 . 1.F FE .
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 ... . |- 03/20/2024 . | Paydoun ... 216,200 190,957 |.... 0 0 . 02/20/2046 . [1.F FE .
..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 03/20/2024 . |Paydown ..423,100 ..423,024 |. 0| 0| . 04/20/2046 . [1.F FE .
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 03/20/2024 . |Paydown ..915,120 ..876,365 |. 0| 0| . 08/20/2046 . [1.F FE .
..89169E-AA-7 | TPMT 2017-5 A1 6.044% 02/25/57 ... U [ . 03/25/2024 . | Paydoun ... ....6,393 ....6,409 |.... .0 . .0 . . 02/25/2057 . [1.A ........
Towd Point Mortg20221 t 2022-1 A1 3.750%
..89170V-AA-6 | 07/25/62 ....cooeveeeeeiieieiiiiiii [ . 03/01/2024 . |Paydoun ......cooeveeiniiins |onennnnnnnninns |00 390,649 |l 390,649 |........... 374,125 0 0 . 07/25/2062 . [1.A ........
..89173F-AA-8 | TPMT 2017-1 A1 2.750% 10/25/86 .......ccunn [oeeennn . 03/01/2024 . | Paydoun ... 0 0 . 10/25/2056 . [1.A ........
..89173H-AB-2 | TPMT 2017-2 A2 3.250% 04/25/57 .......ccceees [oennnn . 03/01/2024 . | Paydoun ... . 04/25/2057 . [1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1
..BO177E-AA-7 |6.444% 10/25/48 ....ccooeeiiiiiiiiiiiiiiiiiins [ . 03/25/2024 . | Paydoun ... . 10/25/2048 . [1.A ........
..89180D-AA-4 | TPHT 2021-HE1 A1 0.918% 02/25/63 ............ [....... . 03/01/2024 . | Paydoun ... . 02/25/2063 . [1.A ........
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Towd Point Mortg20231 t 2023-1 A1 3.750%
..89181J-AA-0 |01/25/63 ..oovveeieiiiiiiiiis [ [P . 03/01/2024 . |Paydoun ............ooeet 303,365 289,210 |.... ... 13,278 |. . 13,278 |... 0 e . 01/25/2063 . [1.A ........
..893647-BE-6 | TRANSDIGM INC ~ 6.250% 03/15/26 ........ccceeee [ eennnnn . 02/27/2024 . | Call 100.0000 ..... .... 400,000 420,430 |.... ... (849) ... (263) |.... . 03/15/2026 . |4.A FE
Tribute Rail LLC20221 2022-1 A 4.760%
.B9B0M-AA-7 | 05/17/52 oooeeeiiiiiiiiiiiiii [ . 03/17/2024 . | Paydoun ... 341,401 |.... Y 0 0 . 05/17/2052 . [1.F FE .
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 ......evvvvvvnns [eeeennn . 03/20/2024 . | Paydoun ... 361,183 |.... ...46 | .46 .. 0 0 . 09/20/2045 . [1.F FE .
..00276E-AC-1 |UBSCM 2017-C1 ASB  3.256% 06/15/50 .......... [.ceeenn . 03/01/2024 . | Paydoun ... . 1,171,503 |.... ... (5,874)|. . (5,874) ... UL AU .. 0 . 06/15/2050 . [1.A ........
..90276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 ......eee [.eeennn . 03/01/2024 . | Paydoun ... ... 687,6% |.... ....(5,392) |. o0 |, 667,668 .. 0 . 05/15/2051 . [1.A ........
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... [....... . 03/01/2024 . | Paydoun ... ..354,220 |.... 0 0 . 06/15/2051 . [1.A ........
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.521% 04/15/52 ........oun [oeennnn . 03/01/2024 . | Paydoun ... ...21,993 |.... .0 . .0 . . 04/15/2052 . [1.A FE .
..90353D-Al-5 |UBSCM 2018-C12 ASB  4.195% 08/15/51 .....eeue [eennnn . 03/01/2024 . |Paydoun .....ooooeveennnnins |eveennnnnnnnnnnnnns o 177,976 | 177,976 . 183,315 0 0 . 08/15/2051 . [1.A ........
United Wholesale2021INV3e LLC 2021-INV3 A4
..90355R-AE-2 |2.500% 11/25/51 ..ooooeeeeiiiiiiiiii [ . 03/01/2024 . |Paydoun .....cooeeeiiiiiiins | e 373,811 |oeeeeenns 373,811 |.......... 310,993 [...........812,577 [oeiiiinnnnnnn0 il 61,233 |l 0 [V R 373,811 . 11/25/2051 . [1.A FE .
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . .| 02/25/2024 . |Various ... .. 181,691 .... 181,691 174,341 |.... ... 181,691 |.. . 08/25/2031 . [1.E FE .
..00931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... . 01/07/2024 . |Various ... .... 184,680 .. 184,680 |.... ... 184,680 |.. . 07/07/2028 . [1.F FE .
Redemption 100.0000
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... |....... . 03/03/2024 . | .evvvriiiiiiiiiiiiiiininninins e | 81,485 |............ 81,485 |............ 81,485 |............ 81,485 |l [V (VR [V (VR [V R 81,485 |t (VO 0 . 09/03/2026 . 1.F FE .
VFI ABS LLC 20221A 2022-1A A 2.230%
..91824C-AA-4 |03/24/28 ..o [ . 03/24/2024 . |Paydoun .......ooooviiiiiins | e 874,720 |ceeeeeenns 874,720 |........... 874,679 |........... 874,705 |............... [V L [V . L [V R 874,720 |.ooeeeeeiennns (VO 0 . 03/24/2028 . [1.A FE ....
Verus Securitiza20225 st 2022-5 A1 3.800%
L O4921-AA-T | 04/25/67 oo [ . 03/01/2024 . |Paydoun .....cooeeeiiiiiiins | e 360,099 |[........... 360,099 |........... 352,390 [.eeeeeenns 356,211 [oeeeiininnnee [V R .1 O [V R .1 O [V R 360,009 |.......ceeennnn (VO 0 . 04/25/2067 . (1.A FE ....
Verus Securitiza20235 st 2023-5 A1 6.476%
.. 924934-AA-0 | 06/25/68 .......evvviiiiiiiiiiiiiiiiiiiieeeieeeeeeeens [ . 03/01/2024 . |Paydoun .....cooeeeiiiiiiins | e 619,369 |........... 619,369 |........... 619,358 |........... 619,875 |............... [V R (506) [..vvvvvennnnnne [V R (506) [..vvvevennnnnne [V R 619,369 |.......cceennn (VO 0 . 06/25/2068 . [1.A FE ....
Verus Securitiza20223 st 2022-3 A1 4.130%
.. 92538U-AA-9 | 02/25/67 ...cooeeeiiiiiiiiiii [ . 03/01/2024 . |Paydoun .....cooeeeiiiiiiins | e 697,382 |o.oeeeenns 697,382 [........... 695,550 |.......... 696,077 |...cooeeeenns [V R 1,305 [oeeeveiiiiinnns [V R 1,305 [oovveeiiiiennns [V R 697,382 |..ccooieiennns (VO 0 . 02/25/2067 . [1.A FE ....
Verus Securitiza20231 st 2023-1 A1 5.850%
L O2530B-AA-0 | 12/25/67 oo [ . 03/01/2024 . | Paydown 312,368 312,366 [V R (WA [V R 312,368 |...cooeeeennnns (VO 0 . 12/25/2067 . [1.A FE .
Verus Securitiza20232 st 2023-2 A1 6.193%
.. 92530D-AA-6 | 03/25/68 .....cooeiiiiiiiii [ . 03/01/2024 . | Paydown 408,851 408,848 0 [V R 408,851 |......cceennnn (VO 0 . 03/25/2068 . [1.A FE .
Verus Securitiza20234 st 2023-4 A1 5.811%
L 92530T-AA-1 | 06/25/68 ..o [ . 03/01/2024 . | Paydoun ... .. 181,234 ... 177,666 |.... .0 . 0 181,234 |.. 0 . 05/25/2068 .
..92890F-AV-8 | WIFRBS 2014-C20 ASB  3.638% 05/15/47 . 01/01/2024 . | Paydown 0 0| .12 0| . 05/15/2047 .
..920227-26-0 | WAMU 2003-S5 1A4  5.500% 06/25/33 . 03/01/2024 . |Paydown 0 0| . 4,658 0| . 06/25/2033 .
..92037E-AG-9 |WFRBS 2013-C11 B 3.714% 03/15/45 . . |. 03/01/2024 . | Paydown 0 0| .1,063,817 0| . 03/15/2045 .
..92037U-AJ-7 |WFRBS 2013-C13 D 4.285% 05/15/45 . . |- 03/01/2024 . | Paydown 0 0| 0| . 05/15/2045 .
..92038V-AR-6 | WIFRBS 2014-C19 ASB  3.633% 03/15/47 . O [P . 01/01/2024 . | Paydoun ... .0 . .0 . .0 . . 03/15/2047 .
WIF-RBS COMMERCIA2014C21 GE TRU 2014-C21 ASB
.. 92030F-AV-1 |3.426% 08/15/47 ...oovvvveinneniniinns [ [P . 01/01/2024 . | Paydoun ... .0 . 0 0 . 08/15/2047 . [1.A ........
..939344-AR-8 | WMALT 2006-4 3A6  6.602% 05/25/36 .......ccevn [creennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 05/25/2036 . [1.A FM .
..93934F-EQ-1 |WMALT 2005-9 2A4 ~ 5.500% 11/25/36 ......ccccn [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM .
..93035B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ... R ORI . 03/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 . [1.A FM
..93935W-AD-6 | WMALT MORTGAGE 2006-9 A3  4.279% 10/25/36 . |....... . 03/01/2024 . | Paydoun ... .0 . 0 0 . 10/25/2036 . [1.A FM .
..94046D-AB-7 |WLKRG 2019-AA B 2.990% 06/15/38 ............. . |- 03/15/2024 . | Paydoun ... .0 . .0 . .0 . . 06/15/2038 . [1.F FE .
..949796-AS-5 |WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... [....... . 03/01/2024 . | Paydown 0 O O I 1 O | N 0 . 06/25/2050 . [1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
..949798-AC-6 |2.500% 06/25/51 . 03/01/2024 . | Paydoun ... . 569,704 533,201 [oeeeeeenns . . 06/25/2051 . [1.A ........
..94980G-AJ-0 | WFHET 2004-2 A18  5.000% 10/25/34 . 03/01/2024 . |Paydown .. 380,738 ..380,738 ..378,359 |. ..378,455 |. .380,738 . 10/25/2034 . [1.A FM .
.. 94989M-AF-6 | WIFCM 2015-NXS2 ASB  3.461% 07/15/58 . . . 03/01/2024 . | Paydoun ... .. 759,337 759,337 ... 782,106 |.......... 760,306 |.... .759,337 |.. . 07/15/2058 . [1.A ........
Wells Fargo Comm2015C30 ortgag 2015-C30 XA
.. 9498ON-BH-9 0.868% 09/15/58 ......vvvvvvvvvvvvirvininiiiininiins [eeeens . 03/01/2024 . | Paydoun ... .0 .0 ...25,634 )............ 11,930 |.... 0. . 09/15/2058 . [1.A FE .
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..94089U-AS-0 | WFMBS 2018-1 A17 ~ 3.500% 07/25/47 .....evvvven [eeennn . 03/01/2024 . |Paydoun .....coooeeeiiiiiins e e 43,602 |............ 43,602 |....oeneeeee 42,459 |............ 41,085 | [V R 2,517 |l [V R 2,517 |l [V R 43,602 [oooeiiiiiinnns (VO [V [V 193 . 07/25/2047 . |1.A ........
Wells Fargo Comm2016C37 ortgag 2016-C37 XA
..95000P-AH-7 |0.778% 12/15/49 .....oovvvviviiiiiiiiiiiiiiiiiiieees [ . 03/01/2024 . | Paydown , 105,937 0 |..... (105,937) . 12/15/2049 . (1.A FE ....
Wells Fargo Comm2017C38 ortgag 2017-C38 XA

..95001M-AH-3 | 0.925% 07/15/50 [ IR . 03/01/2024 . |Paydoun ... o | ... 15, e 12,971 .0 . (12,971) |... . 07/15/2050 . |1.A FE .
..95001T-BH-7 |VWFMBS 2019-1 B1 ~ 4.024% 11/25/48 ............. | .eeeeen . 03/01/2024 . |Paydoun ... R , , ... 36, ... 35,034 )L .0 . . 11/25/2048 . [1.A ........
..95001V-AT-7 |WFCM 2019-C51 A3 3.085% 06/15/52 .......cccee | vueennn . 03/01/2024 . |Paydoun ... .0 . . 06/15/2052 . [1.A ........
..95002F-AA-2 | WIFMBS 2019-4 A1 3.500% 09/25/49 ............. |.eeeeen . 03/01/2024 . |Paydoun ... .0 . . 09/25/2049 . [1.A ........
..95002U-BE-0 | WFCM 2020-C58 XA 1.797% 07/15/53 .....eevees | vueennn . 03/01/2024 . |Paydoun ... .0 . . 07/15/2053 . |1.A FE .
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.065% 08/15/53 . R U . 03/01/2024 . |Paydoun ... .0 . . 08/15/2053 . |1.A FE .
..950038-AA-0 | WIFMBS 2020-5 A1 2.500% 09/25/50 .........ccc. |eeeenn . 03/01/2024 . |Paydoun 0 . 09/25/2050 . [1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 |2.500% 08/25/51 ......veeveeeeeeiiiiieeeeeeiiiees | eeeeens . 03/01/2024 . |Paydoun 0 forreeeennn3,112 |0 [ 170,739 [0 o0 [l 0 e . 08/25/2051 . [1.A ........
Wells Fargo Comm2022C62 ortgag 2022-C62 XA
..95003M-BT-4 | 0.395% 04/15/55 ......eeereiiiiiiiiieiiiiiiieeeens | eeeeens . 03/01/2024 . |Paydoun 0 foeeeens (3,563) |- [ OO (I O (O O 0 foreeeiiiiiis [\ IO 120 |. 04/15/2055 . [1.A FE ....
Wells Fargo Mort2022INViked Se 2022-INV1 A2
..95003N-AB-2 |3.000% 03/25/52 P . 03/01/2024 . |Paydoun ... .0 . 7,660 |... .0 [ . 03/25/2052 . |1.A ........
..95058X-AE-8 |VWEN 2018-1A A2I|  3.884% 03/15/48 . 03/15/2024 . | Paydoun 0 0 . 03/15/2048 . |2.B FE ....
..95058X-AH-1 | WEN 2019-1A A2I1  4.080% 06/15/49 . 03/15/2024 . | Paydoun 0 0] . 06/15/2049 . |2.B FE ....
..95058X-AL-2 |VWEN 2021-1A A2I1  2.775% 06/15/51 . . |- 03/15/2024 . [Paydown 0 0 . 06/15/2051 . |2.B FE ....
..95058X-AM-0 | WEN 2022-1A A2l ~ 4.236% 03/15/52 .. veeenen |- 03/15/2024 . | Paydoun 0 0] . 03/15/2052 . |2.B FE ....
..95058X-AP-3 | WEN 2022-1A A211 ~ 4.535% 03/15/52 .... [ PUTTR . 03/15/2024 . |Paydoun ... .0 . .0 . . . 03/15/2052 . (2.B FE ....
..96221T-AH-0 | WIFRBS 2014-LC14 XA  1.109% 03/15/47 ......... |....... . 01/01/2024 . | Paydoun [ OO (O O [ OO , . 03/15/2047 . |1.A FE ...
Winwater Mortgag20152 rust 2015-2 B4

.. O7652U-BH-2 | 3.943% 02/20/45 ....eeviiiiiiiiiiieiiieeeees [ e . 03/01/2024 . | Paydown 0 foeeeennes 969 [oveeeeeenns 0 foeeeennns , . 02/20/2045 . |1.B FE ...
..98421M-AA-4 | XEROX HOLDINGS CORP  5.000% 08/15/25 ........ |..ee.n . 01729/2024 . [MARKET AXESS .......ccooes [oereemnininninnnnns foreeennns 60,599 |......eo. 62,000 |.....ceeeen 58,435 [.ooceennnns 59,609 |....cceeeennn 0 foreeeans M9 | 0 foreeians M9 | 0 foreeianns , , . 08/15/2025 . |3.C FE ....
Zaxby's Funding 20211A 2021-1A A2 3.238%

..98920M-AA-0 | 07/30/51 weeeeiiiiiieieiii e
..00908P-AA-5 | AIR CANADA 2017-1AA PTT ~ 3.300% 01/15/30 ...

235,533
..154,803

212,216 |....
..149,563 |.

. 01/30/2024 . | Paydown ...
. 01/15/2024 . | Var ious

. 07/30/2051 . |2.
. 01/15/2030 . |1

154,803

149,577 |....

154,803

Redemption
..009090-AA-9 | ACACN 2015-1A PTT  3.600% 03/15/27 .......... A..... . 03/15/2024 . ... 189,257 |.......... 189,257 |........... 176,482 |...........179,728 |.... .0 . 0 fenn189,257 .. . 03/15/2027 . [1.F FE ..
..06367D-3U-7 |BANK OF MONTREAL CHICAGO ~ 5.810% 01/12/24 . (A..... . 01/12/2024 . Maturity . 20,000,000 |....... 20,000,000 |....... 20,000,000 |.......20,000,000 |[.... .0 . ....0 [.......20,000,000 [.. . 01/12/2024 . [1.A FE ..
..064159-8N-9 | BANK OF NOVA SCOTIA  3.625% 10/27/81 . 02/13/2024 . [ GOLDMAN SACHS .... ... 10,075 |... ... 13,000 ...13,000 |............ 13,000 |.... .0 . .0 [ ..13,000 |.. . 10/27/2081 . |2.C FE ...
..07317Q-AJ-4 | BAYTEX ENERGY CORP  8.500% 04/30/30 . . 01/29/2024 . | BARCLAYS ....... .. 108,213 . 105,000 . 104,608 |. . 104,617 |. 0 0 104,618 . 04/30/2030 . 3.C FE ..
..15135U-AP-4 | CENOVUS ENERGY INC ~ 5.250% 06/15/37 . .. |A..... [ 01/12/2024 . |ROBERT W. BAIRD . .. 268,069 ..282,000 ..301,385 |. ..297,955 |. 0 0] .297,910 . 06/15/2037 . [2.B FE ..
..380355-AH-0 | GOEASY LTD  9.250% 12/01/28 ........ccevveeennn . 01/29/2024 . [ GOLDMAN SACHS .... ... 86,412 |.. ...81,000 |... ...81,000 |........... .0 . .0 . ..81,000 |.. . 12/01/2028 . [3.C FE ..
..443628-AJ-1 | HUDBAY MINERALS INC ~ 4.500% 04/01/26 ... A..... . 02/28/2024 . [UBS WARBURG .........ccoven |oeeerriunneneennan [eeee. 1,670,179 [oie. 1,733,000 |........ 1,733,000 |.... .0 . 0 e 1,733,000 |.. el (62, .32, . 04/01/2026 . [4.B FE ..
..68245X-AJ-8 |BURGER KING ~ 4.375% 01/15/28 .... . 02/28/2024 . | JEFFERIES & CO ..2,133,000 ..2,133,000 |. 0 0| ,133,000 (130,646) | . 01/15/2028 . [4.B FE ..
..683715-AD-8 | OPEN TEXT CORP  3.875% 12/01/29 . . 01/29/2024 . [MARKET AXESS .. . 110,000 93,170 |. 0 0] 94,328 ..4,586 |. . 12/01/2029 . [3.C FE ..
..70137W-AG-3 | PARKLAND CORP/CANADA ~ 4.500% 10/01/29 ....... <oeee |- 0172972024 . | GOLDMAN SACHS . 88,000 89,540 |. 0 0| 88,806 (7.477) | . 10/01/2029 . 3.B FE ..
..740212-AM-7 | PRECISION DRILLING CORP  6.875% 01/15/29 ... [A..... . 01/29/2024 . [BARCLAYS .. U 70,000 ...72,844 ... .0 . .0 | 71,696 [(2,744) ... . 01/15/2029 . [4.A FE ..
Redemption 100.0000
. 000000-00-0 |MINEJESA CAPITAL BV ~ 4.625% 08/10/30 ........ D..... L 02/10/2024 . [ .eveeieiiiiiiiiiieens [ [ 52,650 |..ccoeeens 52,650 |............ 47,838 |............ 0 0 fooeeeanne 52,650 [...oveeeeeenne (O O 0 . 08/10/2030 . |2.C FE ....
MORGAN STANLEY FIXED INC
..00037L-AG-5 |ABBSL 2021-2A C  7.676% 04/15/34 ............. D..... L 02/13/2024 . [ eveiiiiiiiiiiiiiieees [ [ 4,671,988 |........ 4,700,000 |........ 4,700,000 |........ 4,700,000 [.eeveerrnnnen 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeens 4,700,000 |...oeverennnee 0 [...... (28,012) |....... (28,012) | 123,215 |. 04/15/2034 . [1.F FE ....
AB BSL CLO 3 Ltd20213A 2021-3A D 8.779%
..00037Q-AG-4 |10/20/34 ..ooooiiiiiiiiii D..... . 03/21/2024 . |BANK of AMERICA SEC .... |.ocooerrriiiiiiiiins |oeees 4,683,033 |........ 4,700,000 |........ 4,700,000 |........ 4,700,000 |.oeeeeeeeeennns [V (VR [V (O O 0 foeeens 4,700,000 |...oeverennnee 0 [...... (16,967) |....... (16,967) |.......... 181,157 |. 10/20/2034 . |2.C FE ....

Redemption 100.0000
..2,235 |. 01/13/2032 .
7,332 |. 06/13/2033 .

..00110R-AA-5 | ACU PETROLEQ LUXEMBOURG ~ 7.500% 01/13/32 ... [D..... . 01/13/2024 .
..00973R-AM-5 | AKER BP ASA  6.000% 06/13/33 .................. D..... . 02/28/2024 . [ GOLDMAN SACHS ....

o w
w @
m
mm
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..013822-AC-5 | ALCOA NEDERLAND HOLDING  6.125% 05/15/28 ... |[D..... . 03/27/2024 . |Various .......cceeevnnnnnn fooverennnnniinnnnnns e 13,785,138 |....... 13,797,000 |....... 13,970,243 |....... 13,863,233 [....evvvvvnnnnn0 [ (6,661) |oeeeeeeiiiinnn 0 | (6,661) [veeeeeeees [V R 13,856,572 [..ccceeennnnns 0 f...... (71,435) |....... (71,435) . 05/15/2028 . |2.C FE
ALIBABA GROUP HOLDING-SP ADR  4.500%
..01609W-AR-3 | 11/28/34 . 02/08/2024 . | BARCLAYS LONDON ........o. |oeeeeeeiiiiieiinenns |eees 4,688,900 |........ 5,000,000 |........ 5,720,700 |........5,552,708 |......eeeeis0 |oeeeeees (5,187) |vviviiiiinnnnn 0 feveiinnn (5,187) [ 0 o 5,547,521 |.. (858,621) |...... (858,621) . 11/28/2034 . [1.E FE .
..03665Y-AA-3 | ANTR 2019-2A A1A  7.336% 01/23/32 . . 02/15/2024 . | Paydoun ... 15,000,000 .15,000,000 .15,000,000 |. 15,000,000 |. 15,000,000 .0 .0 . . 01/23/2032 . [1.A FE .
..03665Y-AE-5 | ANTR 2019-2A B 8.177% 01/23/32 ... . 02/15/2024 . | Paydown ..700,000 . 700,000 ..695,188 |. ..695,737 |. 700,000 0| . 01/23/2032 . [1.C FE .
..04002R-AG-5 |AREIT 2020-CRE4 C  8.549% 04/15/37 . 03/15/2024 . | Paydoun ... ... 52,567 ...52,857 ...51,177 | ...51,777 | ..52,557 .0 . 04/15/2037 . (1.E FE .
..04009G-AG-2 |ARES 2019-53A C  8.230% 04/24/31 .. . 02/13/2024 . | J P MORGAN SEC . 4,705,170 ..4,700,000 ..4,705,875 |. . 4,204,519 |. K . 4,213,540 . 491,630 |. . 04/24/2031 . [1.F FE .
..054920-AA-4 |BDS 2020-FL5 A 6.591% 02/16/37 ... . 02/16/2024 . |Paydown ........oooeeeieiies |oeneninnnnnnninnnn |000...3,406,339 |l 3,406,339 |........ 3,387,749 |........3,386,809 [.....ccooeenn0 oo 19,529 10 19,629 [l 0 e, 3,406,339 |.. 0 . 02/16/2037 . [1.A FE .
..054920-AE-6 |BDS 2020-FL5 B 7.241% 02/16/37 .............. . 02/16/2024 . |Paydoun ......ooooeeviiiiins |oninnnnnnnninnnnns e 5,711 [ 35,711 [ 35,711 ool 35, 711 0 0 [0 i 0 e 0 35,711 . 02/16/2037 . [1.A FE .
BDS Ltd 2021FL9 2021-FL9 A 6.510%
..05493N-AA-0 | 11/16/38 D..... . 02/16/2024 . | Paydoun ... , , ....990, 117 |.. . 11/16/2038 . [1.A FE ..
..05581K-AB-7 |BNP PARIBAS ~ 3.800% 01/10/24 . D..... . 01/10/2024 . |Maturity . . .. 8 000,000 |....... I 7 995,314 |.... X K .0 K ...0 |........8,000,000 |.. K . 01/10/2024 . (1.G FE ..
..05875J-AN-9 |BALLY 2019-1A BR  7.476% 07/15/32 ............ D..... . 02/13/2024 . |BANK of AMERICA SEC .... |.oooeerrieiiniiiinns |oeees 7,369,011 |........ 7 392,000 |........ 7 392,000 |........ 7,392,000 f...oovnnnnnnnne [V (VR [V (VR [V R 7,392,000 [ooeeeiiiiennns 0 f...... (22,989) |....... (22,989) |.......... 188,778 . 07/15/2082 . [1.F FE .
Babson CLO Ltd 20161A 2016-1A (R 7.677% BIO CAPITAL MARKETS CORP
L0B759M-AL-5 | 07/23/30 oooveiiiiiiiiiiiiie D..... V27 K V()72 R R R 4,807,200 |........ 4,800,000 |........ 4,761,120 |........ 4,763,279 |oeevrennnneee [V 337 | [V R 337 | [V R 4,763,617 [.ooeeeeennnns 0 foeeenee 43,583 |......... 43,583 |........... 118,899 |. 07/23/2030 . [1.E FE .
..08182R-AE-3 |BSP 2019-19A C  8.176% 01/15/33 ... L 02/13/2024 . | evvviiiiiiinniiiniiiniiiinins e e 1,402,156 |l 1,400,000 |........ 1,400,000 |........ 1,400,000 |.... 0 e 1,400,000 |.. . 01/15/2083 . [1.F FE .
..09620V-AC-7 |BLUEM 2018-2A A 6.679% 08/15/31 . 02/15/2024 . | Paydoun ... ,327, ..2,327,091 ..2,327,001 |. .2,327,091 |. 0| .2,327,001 . 08/15/2031 . [1.A FE .
..09659-2D-5 |BNP PARIBAS ~ 3.375% 01/09/25 .. . 03/25/2024 . | J P MORGAN SEC 14,748,900 .15,000,000 .14,973,150 |. 14,995,582 |. 0| 14,996, 146 . 01/09/2025 . [1.G FE .
.. 12549A-AV-2 | CIFC 2013-1A A1R2  6.590% 07/1 . 01/16/2024 . | Paydoun ... .. 955,703 .956,703 ..956,703 |. 0| .965,703 . 07/16/2030 . [1.A FE
..12807C-AA-1 |CAl 2020-1A A 2.220% 09/25/45 ..... . 03/25/2024 . | Paydoun ... .. 212,500 ..212,500 ..212,337 | 0| .212,500 . 09/25/2045 . [1.F FE .
..13805A-AA-5 | CANPACK CANPAK 3 3/8  3.125% 11/01/25 . . 01/29/2024 . | DEUTSCHE BANK . .. 190,520 . 200,000 ..182,580 |. 0| 7, K . 11/01/2025 . [3.C FE .
..13877E-AG-7 |CANYC 2021-1A C  7.526% 04/15/34 ............. . 02/13/2024 . | DEUTSCHE BANK . P R .. 994,100 ..1,000,000 .1,000,000 |.... .0 . (5,900) |.... . 04/15/2034 . [1.F FE .
JANE STREET EXECUTION
..17186H-AG-7 |CIMPRESS NV 7.000% 06/15/26 ............eu... . 01/29/2024 . | SERVICES . ... 148,352 |l 150,000 |........... 154,017 |...........151,359 |.... w0 eeeenen.. 151,108 .. .. (2,756) . 06/15/2026 . [5.A FE ..
..22546Q-AP-2 | CREDIT SUISS NEW YORK  3.625% 09/09/24 . 03/25/2024 . |Various ... 12,231,564 .12,350,000 .12,360,461 |. 12 348,911 0| 12,349,222 (117,658) | s . 09/09/2024 . (1.E FE ..
..26252E-AG-4 |DRSLF 2018-70A C  7.728% 01/16/32 ............ . 02/13/2024 . | WELLS FARGO e e 4,683,456 |........ 4,700,000 |........ 4,587,200 |.... 0 e 4,630,548 |.. ...52,908 ...124,011 |. 01/16/2032 . [1.F FE .
Redemption 100.0000
..315413-A*-5 |Ferrocarril PP 5.499% 09/15/37 . 03/15/2024 . 272,500 272,500 |.... .0 . 0 0 ..3,788 |. 09/15/2037 . [2.C ........
..38174Y-AA-3 | GOCAP 2015-24A AR 7.178% 11/05/29 . 02/05/2024 . | Paydown ..551,920 ..551,920 |. ...0 ] 0 0| 0| .10,121 |. 11/05/2029 . [1.A FE ..
..38177G-AC-5 |GCTLF 2020-1A B 8.295% 10/20/29 ..... ..... |- 02/20/2024 . |Paydown 20 000,000 .20,000,000 .20,080,000 |. 20 021 551 |. .. (21,551) | 0 0| ,000, 0| 574,295 |. 10/20/2029 . [1.A FE ..
..404280-AP-4 | HSBC HOLDINGS PLC-SPONS ~ 4.250% 03/14/24 ... |D..... . 03/14/2024 . |Maturity ...ooovveviiniies Jooeeeeeniiins s 6,200,000 |........ 6,200,000 |........ 6,145,378 |........6,175,154 [.... ....24,846 |. .0 . 0 e 6,200,000 |.. .0 . ...131,750 |. 03/14/2024 . 2.A FE .
HGI CRE CLO Ltd 2021FL1 2021-FL1 A 6.491%
..40441L-AA-4 1 06/16/36 . 03/16/2024 . | Paydoun ... . 1,933,677 .1,888,563 |.... .1,933,677 |.. .0 . . 06/16/2036 . [1.A FE ..
..42704R-AA-9 |HERA 2021-FL1 A 6.491% 02/18/38 .. . 03/16/2024 . | Paydown .3,614 |. .3,614 0| . 02/18/2038 . [1.A FE ..
..43133J-AA-6 |HITR 2019-2A A1 7.345% 05/22/39 .. . 02/22/2024 . | Paydoun ... ..209,997 |.... .210,191 .0 . 056/22/2039 . 1.C FE .
Hi ldene CLO 4A 4h MA - 7.775%
LA3133Y-AA-3 | 07/23/42 oo D..... . 01/23/2024 . |Paydoun .......oooeveiiiiins |oeniniiinii e 745,856 |...........745,856 |...........745,856 |........... LRSI N | AR | I R | e | O | N 745,856 |.....ooeeennnn (VN 0 | [V 14,985 |. 07/23/2042 . (1.A FE .
Redemption 100.0000
..552921-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... D..... L 0170172024 . | evveeeiiiiiininiiiiiiiiiiiinn e e 5,363 [oereriiinnns 5,363 [cooeinnnnnns 5,409 [..ccounnnnne 5,401 |ooveeiiiiii 0 e (38) [ 0 e (38) o0 | 5,363 |.ooeiiiiiinnnn (VN 0 | [V 196 . 06/30/2031 . |4.A FE
NOMURA SECURITIES
..55300R-AA-9 | MGMCHI ~ 5.375% 05/15/24 .......evvvvvvnnnnnnnnne D..... . 01/29/2024 . | INTERNATIONA ..o Joereniiieieieeeeenns oo 199,160 |[.......... 200,000 |........... 197,500 |........... 199,020 |....oceeeeeeena 0 e 190 |0 v 190 fonniiiiiiinnn 0 s 199,219 . 05/15/2024 . |4.A FE
Madison Park Fun201726A 2017-26A CR  7.631% BROWNSTONE [NV GROUP, LLC
..56819Y-AE-0 | 07/29/30 D..... . 02/13/2024 . ..5,500,000 ..5,453,250 |........5,456,313 |.... . 5,456,450 |.. . 07/29/2030 . [1.F FE ..
..55820Y-AD-9 |MDPK 2018-27A B 7.345% 04/20/30 .. o [Deis . 02/13/2024 . | DEUTSCHE BANK ... .. 875,000 842,625 |.... ...855,768 |.. . 04/20/2030 . 1.F FE .
Oaktree CLO Ltd 20222A 2022-2A C  8.814%
..67402R-AG-8 | 07/15/33 . 01/15/2024 . | Paydoun ... 1,000,000 |........ 1,000,000 |........ 1,000,000 |.... P N R | O | B R | I RO | ) RN 1,000,000 |.. . 07/15/2083 . [1.F FE ..
..69290L-AG-2 |PFP 2021-7 C  7.091% 04/14/38 ..... |- 03/14/2024 . | Paydown . 2,126,815 ..2,126,815 ..2,126,815 |. 2 126,815 |. .2,126,815 . 04/14/2038 . [1.C FE ..
..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 .. [C..... . 03/01/2024 . | Paydoun ... .. 43,168 ...45,600 |.... . 11/25/2050 . [1.A ........
Park Avenue Inst20192A | Advi 2019-2A CR
..70018A-AQ-3 |9.076% 10/15/34 . 03/21/2024 . | DEUTSCHE BANK .......eeevw |ooveveeennnnnnnnnnns |-......5,085,743 | 5,170,000 |........ 5,170,000 |........5,170,000 |....ccoeveeeens0 Joorrviiiniinn0 v 0 v 0 [0 s 5,170,000 |.. . 10/15/2034 . [2.C FE ..
..75405U-AA-4 |RAS LAFFAN LNG 111 5.838% 09/30/27 . . 03/12/2024 . | J P MORGAN SEC .. 3,457,000 ..3,457,000 |. .3,457,000 |. X .3,457,000 . 09/30/2027 . (1.D FE ..
..77341D-AA-5 |ROCKT 2017-3A A 6.769% 10/20/30 . 01/20/2024 . |Paydown .....ooooeeeeeeeenes |ooeeeeeeennnennnnnn oo 2,871,094 |l 2,871,094 |........ 2,870,330 |........2,870,785 [......ccoeeee0 [ 309 |0 809 e 0 e, 2,871,094 |.. . 10/20/2030 . [1.A FE ..
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..780153-BK-7 |ROYAL CARIBBEAN CRUISES ~ 5.375% 07/15/27 ... [D..... . 01/29/2024 . | DEUTSCHE BANK ....eevvvvee |ooveveiiieiiiiiiiins oo 125,958 |.......... 128,000 |.......... 128,000 |.......... 128,000 [...covvveennnns [V (VR [V (VR [V R 128,000 [.....eevveennee [V (2,047) |........ (2,047) |.eeoeeees 3,727 |. 07/15/2027 . [4.A FE ....
Starwood Commerc2022FL3 gage T 2022-FL3 XA
..78485K-AC-9 10.000% 11/15/38 ...ovvvrrrnriiiiniiiiiiiiiiiiiinaee D..... . 03/21/2024 . | WELLS FARGO .....covvvvves Joovvriiiiiiiiiiinins oo 15,000 [o.eeeeenininnnnnne [ R 1,564,453 |........... 163,398 |........eeeeenn0 | (163,398) |oeveeeeeeeeennn 0 e (163,398) [onnneiiiiinnnn 0 oo 0 . 11/15/2038 . [1.A FE ....

Starwood Commerc2021FL2 gage T 2021-FL2 A

..78486B-AA-2 |6.641% 04/18/38 .......evvvvrrrrrinniiiniiiiiiinnns . 03/16/2024 . | Paydown R 1,536,518 |........ 1,536,518 |........ 1,536,518 |........1,536,518 |......cceeeeena0 el 0 o0 v 0 o0 s 1,536,518 |.. . 04/18/2038 . [1.A FE ..
..82481L-AD-1 | SHIRE ACQ INV IRELAND DA 3.200% 09/23/26 .. . 03/19/2024 . | BNP SECURITIES . 4,774,100 ..5,000,000 ..4,994,050 |. . 4,908,026 |. X . 4,908,320 . 09/23/2026 . [2.A FE ...
..86565F-YF-3 | SUMITOMO MITSUI BANK NY  5.820% 01/18/24 ... . 01/18/2024 . |Maturity JR O [N 14,700,000 |....... 14,700,000 |....... 14,700,000 |.......14,700,000 |......ceevveeen0 foenniiinccss0 ooeiiiiiiiiiins0 0 el 0 s 14,700,000 |.. . 01/18/2024 . [1.A FE ..
Redemption 100.0000

..870674-AA-6 | SWEIHAN PV PONER CO PJSC  3.625% 01/31/49 .. [D..... . 01/31/2024 . ..208,400 |.... .0 . 0 eeeen....208,400 .. . 01/31/2049 . 2.A FE ..
..87244C-AJ-5 | CHWML 2016-1A AR 7.110% 10/20/30 ... . 01/20/2024 . | Paydown 1,199,563 |. 0 0| . 1,199,563 . 10/20/2030 . [1.A FE ..
..87276W-AA-1 | TRTX 2021-FL4 A 6.640% 03/15/38 . . 02/15/2024 . | Paydoun ... ..840,334 |.... .0 . w0 |eeee.....840,334 .. . 03/15/2038 . [1.A FE ..
..88432D-BC-7 |WINDR 2014-3A A1A2  6.729% 10/22/31 ......... . 01/22/2024 . | Paydoun ... . ..606,565 |.... .0 . 0 .606,565 |.. . 10/22/2031 . [1.A FE ..
..884338-A0-0 |WINDR 2016-2A AR 6.758% 11/01/31 .. |D. . 02/01/2024 . | Paydoun ... .. 354,551 ..354,551 0 0| .354,551 . 11/01/2031 . [1.A FE ..
..92637V-AA-8 | TK ELEVATOR HOLDCO GMBH  7.625% 07/15/28 ... D . 02/06/2024 . |BTIG LLC .. 486,221 ..458,760 |. 0 0| .459,369 . 07/15/2028 . [5.A FE ...
.. 92557U-Ali-7 | VIBR 2015-3A A1RR  6.821% 10/20/31 D. . 01/20/2024 . | Paydoun ... . ..896,314 |. 0 0| .896,314 . 10/20/2031 . [1.A FE ..
..92916X-AJ-6 | VOYA 2013-3A A1RR  6.709% 10/18/31 D..... | 01/09/2024 . | SANTANDER ... K .5,821,411 |. 0 0| .5,821,480 . 10/18/2031 . [1.A FE ..
..98313R-AC-0 | WYNN MACAU LTD  4.875% 10/01/24 ... D..... |- 01/29/2024 . |BANK of AMER . 200,000 . 188,500 |. ..196,397 |. 0 0| .196,775 . 10/01/2024 . [4.A FE ...
..98625D-AA-8 | YCLO 2019-2A A1 6.949% 01/22/33 D. . 03/15/2024 . | Paydoun ... .25,000,000 .25,000,000 |. 25,000,000 |. 0 0| 25,000,000 . 01/22/2033 . [1.A FE ..
..98625D-AL-4 | YCLO 2019-2A B2 ~ 3.734% 01/22/33 .. D. . 03/15/2024 . | Paydoun ... 10,000,000 10,000,000 |. 10,000,000 |. 0 0| 10,000,000 . 01/22/2083 . [1.C FE ..
..N4445¢-AR-7 | IMTECH CAPITAL PP 7.250% 07/15/24 .. .. |D . 01/11/2024 . | PRIVATE PLACEMENT . X ..426,750 L0 0| 0 0| 0 ..0 |. 07/15/2024 . |6
..N4445¢-AV-8 | IMTECH CAPITAL PP 7.250% 07/15/24 .......... . 01/11/2024 . | PRIVATE PLACEMENT ....... o .. ...64,891 |... .0 ... U .0 .. .0 .. .0 .. .. .. 0 |. 07/15/2024 . |6
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 727,928,986 734,881,770 734,669,929 695,681,667 0 0 473,226 12,191,020 XXX

MORGAN STANLEY FIXED INC
....... . 01/29/2024 .
02/08/2024 . | Various
....... . 03/25/2024 . |Various ...

..2,588 |. 03/15/2050 . |3.A FE ....
. 06/15/2067 . |2.B FE ....
. 03/30/2067 . |2.B FE ....

..281020-AT-4 |EDISON INTERNATIONAL ~ 5.000% 03/15/50 .
..302570-AX-4 | NEXTERA ENERGY  7.716% 06/15/67 ...

.... 137,000
..447,000
345,000

129,643 |....
..383,303 |
335,081

..69352P-AC-7 | PPL CAPITAL FUNDING ~ 8.225% 03/30/67 ........
PLAINS ALL AMER PIPELINE LP  9.679% Perpet.

. 01/01/9999 . |3.A FE ....
. 06/15/2072 . |2.A FE ...
. 05/15/2067 . |2.B FE ....

....... . 01/29/2024 . [ SURIDGE PARTNERS ....... [....
. |- 02/21/2024 . [J P MORGAN SEC
- |- 03/22/2024 . [ SEAPORT GROUP LLC .......

..726503-AE-5
..857477-CH-4 | STATE STREET CORP  6.700% 06/15/72 ..
..976657-AH-9 | WISCONSIN ENERGY CORP  7.681% 05/15/67

284,000 237,233 |....

olooc o o
olooc oo

..151200-CA-9 | CEMEX SAB-SPONS ADR  5.125% 10/24/28 ... D..... . 02/08/2024 . | JEFFERIES & CO R T ..642,000 |... ..556,935 |.... . 10/24/2028 . |4.A FE ....

1309999999. Subtotal - Bonds - Hybrid Securities 2,558,478 2,632,000 2,410,550 XXX XXX
WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE| | Redenption 100.0000

..95765P-A*-0 | RV 01/06/33 ..ovvvveieiiiiiiieiiiiiiiies | eeeees . 03/29/2024 . [ .vveeieeiiiiiiiieeeeeiiiees e [ 60,000,000 |...... 60,000,000 |...... 60,000,000 |....... 46,480,687 |............... [ 0 |oviiiiiinnnns [ 0 |oviiiiiinnnns 0 [..... 60,000,000 [....cceennnne. 0 |oviiiiiinnnns [ 0 |eeienes 782,404 |. 01/06/2033 . |1.D ........

1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 60,000,000 60,000,000 60,000,000 46,480,687 0 0 0 0 0 60,000,000 0 0 0 782,404 XXX XXX
Amer ican Combustion Industries Term Loan Redemption 100.0000

..028007-PC-T | 08/31/27 e eeiees [ eneeees . 03/29/2024 . | .. ... 50,287 ...50,287 ...50,287 |.... ..50,287 |.. ..1,050 |. 08/31/2027 . |5.B Gl ....
LockMasters Security Revolver

..024002-PC-R | 09/01/27 .o ceiees [ eneeees . 02/07/2024 . 236,294 |........... 236,294 |...ceeeens 236,294 | [ O 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeenne 236,294 |ooooiiiiinnns (O O 0 foreeeiiiiias [ P 1,041 (. 09/01/2027 .|5.B GI ....
Case Snow Management LLC Term Loan

..028006-PC-T | 12/15/27 ..vveiiiiieeiiiieee e [ eeeeees L 03/29/2024 . [ .eveiiiiiiiiiiiieeiiiieens [ [ 37,500 f.....o..ee. 37,500 |............ 37,500 |...oeennn. 37,500 |.eeeeeaannnne 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 37,500 |..cooeiiaenns (O O 0 . 12/15/2027 . |5.B Gl ....

Redemption 100.0000

..024004-PC-T | Shift Paradign Term Loan 09/08/28 . |....... . 03/29/2024 . | .. . 09/08/2028 . |5.B Gl ....
Decks & Docks Lumber Co Inc Term Loan Redemption

..023005-PC-T | 10/04/28 ......eeveeiieiiiiiiee e eeiens [ eeeeees L 03/29/2024 . [ .eveeiieiiiiiiieeeeiieees e [ 27,682 [ 27,682 [ 27,682 [ 27,682 [0 | O 0 0 e 0 e 27,682 0 [0 e [ PO 0 |. 10/04/2028 . |5.B Gl ....
Decks & Docks Lumber Co Inc Revolver

..023005-PC-R | 10/04/28 .......evveeieiiiiiiieee e eeiees [ eneeens L 03/25/2024 . [ .evveieeiiiiiiiieeeiiiieees [ [ 631,579 [ 0631,679 [L.631,579 [o.894,737 [0 e O 0 0 el 0 831,579 0 [0 e [ PO 0 |. 10/04/2028 . |5.B Gl ....
ARDENT HEALTH PARTNERS TL B 1L

..00130M-AJ-3 | 08/24/28 ......eovveieiiiiiiiieiiiiiiiiee e | eeeas . 03/29/2024 . [ .eeveiiiiiiiiiiniiiiiiiiiens e e 3,836 [ 8,885 [l 80318 [ 80828 [0 12 0 12 0 830386 0 0 0 |ooeiiiiiinene 38 |. 08/24/2028 . [4.B FE ....
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CULLIGAN WATER TECHNOLOGIES TL B 1L Redenption 100.0000
..00132U-AG-9 [07/31/28 eevveiiiiiiiiiiiiiiiiiieniecvinineeeinn | s L 08/29/2024 . | .eeeneiiiiieeeeeiiieeeees e e 10,313 [oeennnnne 10,313 |l 10,030 [ovvvrnnnnnes 9,941 [, 0 s 372 |eveeiiiiiiinns [V ST 372 |eveeiiiiiinnes 0 s 10,313 [ovvviiiiinnns (VN 0 | [V 191 [. 07/31/2028 . |4.C FE ....
AIR MEDICAL GROUP HOLDINGS INC TL B 1L Redemption 100.0000
..001690-AF-6 | 10/02/25 ..cooovvveeieiiiiiieiiiiie [ L 08/29/2024 . | .eeeniiiiiiieeeeeiiiieeees i e 9,787 |ooriiiiinnnns 9,787 |veerinnns 9,787 |oveeennnnns 9,787 |oeeeeieeeeens 0 e (VO 0 | (VO 0 e 9,787 |oevvrrrrnninnns (VN 0 | [V 362 |. 10/02/2025 . [5.B FE ....
Redempt ion 100.0000
..00213N-AN-4 | APX GROUP INC 07/10/28 ... .| 03/20/2024 . | .. . 07/10/2028 . (3.B FE ....
..00218J-AC-0 | ASGN INCORPORATED TL B 1L 08/30/30 . 02/06/2024 . | WELLS FARGO BK .. . 08/30/2030 . [3.A FE ....
Redemption 100.0000
..00218J-AC-0 | ASGN INCORPORATED TL B 1L 08/30/30 | ..eve. . 01/01/2024 . . 08/30/2030 . [3.A FE ....
..00687M-AC-5 | ADIENT US LLC TL B 1L 04/10/28 ..... |.eeeees . 01/31/2024 . | Tax Free Exchange . 04/10/2028 . [3.C FE ....
AGILITI HEALTH INC TL B 1L 05/01/30 Redemption 100.0000
L00847Y-AE=2 [ .evreieeieiiiie s | s L 08/29/2024 . | .eeeniiiiiieeeeeiiieeeees i e 4,555 | 4,555 [oiinnnns 4,589 [.ocunnnnne 4,585 [.oooinnnnnnnnn 0 s (2] O [V ST (2] O 0 e 4,555 [ouviiiiininns (VN 0 | [V 141 [. 05/01/2030 . |4.A FE ....
AL NGPL HOLDINGS LLC TL B 1L Redemption 100.0000
..01021A-AB-6 | 04/17/28 .. 01/08/2024 . | .. . 04/17/2028 . |[4.A Z .....
..01021A-AC-4 |AL NGPL TL B 1L 04/13/28 .. . 01/01/2024 . | Tax Free Exchange . 04/13/2028 . [4.A FE ....
Redemption 100.0000
..01771J-AG-8 | ALLEN MEDIA LLC TL B 1L 08/23/28 .. |....... . 03/28/2024 . | .evviiiiiiiiiiiiiniiiiiniinins e | 12,629 |ooeeeeeenns 12,629 |............ 12,175 |l 12,267 |ooooeeeeeees [ R 361 [ [V 361 [ [V R 12,629 |.ooooeeeiennns (VO [V [V 174 |. 08/23/2028 . |4.A FE ....
ALLIANCE LAUNDRY SYSTEMS TL B 1L Redempt ion 100.0000
..01862L-Al-8 | 10/08/27 .....evvvvrrvrinnnniriiiiniiniiiiniiinininnes [ eeeeenn VRY2e S R K R 59,718 [ceerenneee 59,718 . 10/08/2027 . (4.B FE ....
ALLIED UNIVERSAL HOLDCO LLC TI B 1L Redempt ion 100.0000
L01957T-AH-0 | 05/12/28 oo [ VRV V()2 ) R R 8 1[0 N 7,500 . 05/12/2028 . [4.C FE ....
BROOKS AUTOMATION INC TL 1L 02/01/29
.02090C-AE-0 | .evreieiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 03/29/2024 . . 02/01/2029 . (4.B FE ....
..02474R-AH-6 | ABC SUPPLY CO INC TL B 1L 01/15/27 |....... . 01/31/2024 . | Tax Free Exchange .. 708,260 . 01/15/2027 . 3.B FE ....
Redemption 100.0000
..03834X-ANM-5 |UNITED PACIFIC TL B 1L 11/16/26 ... [....... . 03/28/2024 . | evveiiiiiiiiiniininiiiiiiinns e e 14,821 |.........ee. 14,821 |............ 14,821 |............ 14,821 | 0 e (VO 0 | (VO 0 s 14,821 [oveviiiiinnnns (VN 0 | [V 229 |. 11/16/2026 . |4.B FE ....
ARAMARK SERVICES INC TL B6 1L
..03852J-AT-8 | 06/22/30 ocovvvveeeiieiiiiiiiiiiii [ . 03/28/2024 . | evviiiiiiiiiiiniininiiiiiinns e e 1,536 [oennnnnnne 1,686 |oeeveeeennnns 1,636 [oevveeennnns 1,835 |l 0 e T 0 | T 0 e 1,536 |ooeeeeenennnns (VN 0 | [V 40 |. 06/22/2030 . |3.B FE ....
..03952H-AD-6 | ANCESTRY.COM INC TL 1L 12/06/27 .... |....... . 03/28/2024 . | evveiiiiiiiiiiiiiiiiiiiininn e | 2T P 3,216 |oeeeeees 3,140 |l 3,165 |l 0 s 1O |l [V ST 1O |l 0 e 3,276 |oeeeeeeennn (VN 0 | [V 71 |. 12/06/2027 .|4.B FE ....
..04649V-AY-6 | ASURION LLC TI B9 1L 07731727 ... [..oin L 0170172024 . | evveeeiiiiiiiiniiiiiiiiiiiins e e 2,506 [oeeeriennnns 2,506 |............ 2,466 |............. 2,478 |l [V OO 2 0 O 0 e P2 0 O 0 e 2,506 |..ooeeiieinnnn (VN 0 | [V 0 [ 07/31/2027 . |4.A FE ....
..04686R-AB-9 | ATHENAHEALTH INC TL 1L 02/15/29 ... | ceueee . 03/28/2024 . | evviiiiiiiiniininiiiiiiiiinns e e 2,057 |oeeerrennns 2,057 | 2,047 |l 2,050 |..oooeeeeenns 0 e 8 [ 0 | 8 [ 0 e 2,057 |ooeeeiiieinnnn (VN 0 | [V 22 |. 02/15/2029 . (4.B FE ....
Atlantic Sthrn Pavg & Sealcoat Term Loan
..04888*-AA-7 [09/10/26 ...eevviiviiiiiiiiiiiiiieeeeeineeeinn | s . 03/29/2024 . . 09/10/2026 . [4.C ........
AVANTOR FUNDING INC TL B5 1L
..05350N-AL-8 | 08/01/29 ...covvvviiiiiiiiiiiiiiiiiiiiiiiiiieiiieieens [ . 03/28/2024 . | evveiiiiiiiiiininiiiiiiiiinnn e e 9,833 [eiiiiennnns 9,833 [iinnnnnne 9,821 |............. 9,825 [.ooinnnnnnn 0 e 8 [ 0 | 8 [ 0 e 9,833 |.ooeeiieiinns (VN 0 | [V 140 . 08/01/2029 . |3.A FE ....
AVIS BUDGET CAR RENTAL TL B 1L
..05377J-AR=3 | 08/06/27 ....vvvvvvvvvrirnnnninirininiiniiniinninnnins [ eeeeen . 03/28/2024 . | evviiiiiiiiiiinininiiiiiininn e e 7,673 [ooeennnnne 7,673 |ooeeeeeens 7,537 |oeeeeieeens 7,572 |ooeeeieiees 0 s 100 |t [V ST 100 |, 0 e 7,673 |oeverrrinnnns (VN 0 | [V 69 . 08/06/2027 . |3.A FE ....
BCP RENAISSANCE PARENT TL B 1L
.. 05549P-AD-3 [10/31/28 ..eevvriiiiiiiiiiiiiiiiiinieieiieeeinn | s . 03/28/2024 . | .. .7,8% |.. . 10/31/2028 . (4.B FE ....
..05989U-AC-1 |BANGL LLC 1L B 1L 02/01/29 ..evvvnnnn | ennnne . 03/28/2024 . | evviiiiiiiiniiiiiniiiiiiiinns e [ 6,000 [...ccccennnnn 6,000 [......oeenens 5,880 |...cooeeennn 5,885 |l 0 s 15 |l [V ST 15 |l 0 e 6,000 [..eeevvrrnnnns (VN 0 | [V 219 |. 02/01/2029 . [3.C FE ....
..08579J-BH-4 |BERRY GLOBAL INC TL 1L 07/02/29 .... | ....... . 03/29/2024 . | evvriiiiiiiiiininiiiiiiinnnn e e 2,500 [oeeeriiinnns 2,500 |.oooeeeens 2,494 ... 2,493 [ 0 | [ 0 e [ 0 e 2,500 |oeeiiiiiinnns (VO 0 | [V 55 |. 07/02/2029 . [2.C FE ....
..08579J-BH-4 |BERRY GLOBAL INC TL 1L 07/02/29 .... | ....... L 01/01/2024 .| evveeiiiiiiiiiiiiiiiiiiiiiinn e | 2,500 oiieerrrenns 2,500 J.ooeeenn. 2,494 |............. 2,493 |..ooiiinnnnnnns 0l Y 0l Y [ PO 2,500 |oooieiiinnnns [ 0l [ 9 |. 07/02/2029 . [3.A FE ....
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Redemption 100.0000
..09238F-AK-7 [BHN MERGER SUB INC TI 1L 06/16/25 . |....... L 03/12/2024 . | eeeeeeeiiiieeeeeiiiieeees | e 947,500 |veverrnns 947,500 [......eee. 952,901 [.......... 948,675 [.vvvvnnnnnnnn 0 fens (1,175) feuveninnnnnnns 0 fnns (RPN TE) 1 0 e 947,500 |..ooeeiiiiennnn (VN 0 | [V 22,001 |. 06/16/2025 . |4.B FE ....
BLERIOT US BIDCO INC TL B 1L Redemption 100.0000
.. 00353T-AJ-9 [10/31/28 .oevveiiiiiiiiiiiiiiiiieniecvenineeeenn | s . 03/28/2024 . | evviiiiiiiiiiininiiiniiiininn e e KNS B PO 374 | 3,728 | 3,728 |l 0 e LT R 0 e LT R 0 e 3741 | (VN 0 | [V 45 |. 10/31/2028 . [4.B FE ....
BLOCK COMMUNICATIONS INC TL B 1L Redemption 100.0000
..00364L-AQ-7 |02/28/27 .coovvvieeeieiiiiiiiii [ . 03/29/2024 . | .. e e [ 5,025 [oeeiiiienns 5,025 [oinnnnne 4,933 [ 4,935 [ 0 e (10 O 0 e (10 O 0 e 5,025 |...ooeeeennns (VN 0 | [V 50 |. 02/28/2027 . |3.A FE ....
BOMBARDIER RECREATIONAL TL B3 1L Redemption 100.0000
L09776M-AS-3 [ 12/13/29 ovvvviiiiiiiiieeiis s L 0173172024 . | eveeeeiiiiins e e 1,750 ...l 1,750 |oveeeeennnns 1,750 [ovvveeennnns 1,749 |oveeiieennns 0 e T 0 | T 0 e 1,750 [ooeeeiinnnnnns (VN 0 | [V 24 | 12/13/2029 . (3.B FE ....
BROWN GROUP HOLDING LLC TL B2 1L Redemption 100.0000
.. 11565H-AD-8 [ 07/03/29 ...evvvviiiiiiiiiiiiiiiiiiieeceiieeeees | s L 0170172024 . | evveeeiiiiiininiiiiiiiiiiiinn e e 3,346 |oveeiinnnns 3,346 [oinnnnnne 3,204 [innnnnn 3,208 [.oooinnnnnnn 0 e L 20 O [V OO L 2 O 0 e 3,346 | (VN 0 | [V 59 |. 07/03/2029 . (4.B FE ....
..11823L-AK-1 | BUCKEYE PARTNERS TL 1L 11/02/26 ... |....... . 01/01/2024 . e e [ 5,039 |... ....5,039 |... ....5,018 |............. 5,020 |.... ...5,039 |.. . 11/02/2026 . 3.A FE ....
..11823L-AK-1 | BUCKEYE PARTNERS TL 1L 11/02/26 ... . |- 02/06/2024 . | Tax Free Exchange ....... e | (4,495) ... ...(5,039) |... ...(5,018)............(5,020) |..... .. . .0 . . . .. (4,4%)|.. . 11/02/2026 . 3.A FE ....
.. 11823L-AL-9 | BUCKEYE PARTNERS TL B2 1L 11/18/30 |....... . 01/01/2024 . | Tax Free Exchange ....... |.cooeeeiiennninnns |oeeees 1,955,291 |........ 1,960,001 |........ 1,955,201 |........ 1,953,533 |oovvvvvveinnnns 0 |eeeenns 1,758 [ 0 eeeeenn 1,758 [ 0 fnns 1,955,291 . 11/18/2030 . 3.A FE ....
Redemption 100.0000
..11823L-AL-9 |BUCKEYE PARTNERS TL B2 1L 11/18/30 |....... . 03/28/2024 . | evveiiiiiiiiiininiiiiiiiiinnn e e 1,692 [eennnnn. 1,692 |oveeeenenns 1,692 [ovveiiiiiiiines (V2 0 e (VO 0 | (VO 0 e 1,692 |t (VN 0 | [V 38 . 11/18/2030 . |3.A FE ....
CHG HEALTHCARE SERVICES INC TL 1L Redemption 100.0000
L A2541H-AT-0 109/29/28 . [ . 03/28/2024 . | evveiiiiiiiiiniininiiiiiiinns e e 10,000 |............ 10,000 |....oeeeeens 10,018 |............ 10,013 fovvneniinnnnns 0 s (13) fervnnnnnnnnnnns [V ST (13) fervvnnnnninnnns 0 s 10,000 [ooeeeiiiiinnns (VN 0 | [V 109 . 09/29/2028 . |4.B FE ....
Redemption 100.0000
.. 12546F-AF-9 [ CHG PPC PARENT LLC TL 1L 12/08/28 . |....... . 03/28/2024 . | evviiiiiiiiiiinininiiiiiinnns e e 5,078 [ocoeunnnnn 5,078 |..ooeeeis 4,981 |l 4,996 [ [V OO 83 [ 0 e 83 [ 0 e 5,078 |ouvvvvrrrnnnns (VN 0 | [V 54 |. 12/08/2028 . [4.B FE ....
CHARLOTTE BUYER INC TL B 1L 02/11/28 Redemption 100.0000
L A2568Y-AD-6 [ .eeeiiieeiii s | L 03/28/2024 . | .eveniiiiiiieeeeeiiiineees i [ 7,000 fooiiiiiinnnns 7,000 [oeeiiiiinnne 6,660 [..coeeennne 6,726 |.............. 0 s 274 |eveeeiiiiinnns [V ST 274 |eveeiviiiiins 0 e 7,000 [ovevevevnnnnnns (VN 0 | [V 126 . 02/11/2028 . |4.B FE ....
CNT HOLDINGS | CORP TL B 1L 11/08/27 Redemption 100.0000
L A2656A-AC-3 [ eeriiiiee e | s L 08/29/2024 . | .eeeniiiiiiieeeeeiiieeeees i e 7,500 fooiiiiiinnnns 7,500 |iieiinnnnnns TA19 | 7487 |l 0 e LT R 0 e LT R 0 e 7,500 |vvvvvvnnnnnnns (VN 0 | [V 258 |. 11/08/2027 . (4.B FE ....
CAESARS ENTERTAIN INC TL B 1L Redemption 100.0000
L A2768E-AG-1 [03/01/30 wevveniiiiiiiiiiiiiiiii e | s . 03/28/2024 . | evviiiiiiiiinininiiniiiiiinns e [ 780 | 750 |, LT PO TA3 |eveeeiiiinnnns 0 e [ 0 | [ 0 e 750 fovvvrvinnnnnnns (VN 0 | [V 16 |. 03/01/2030 . |4.A FE ....
Redemption 100.0000
..13134)-BS-1 | CALPINE CORP TL B10 1L 08/12/26 ... |....... . 01/01/2024 . | eeeneeeiiiie s I ..2,784 L. 2,784 ... 2,784 | . 08/12/2026 . 3.A FE ....
..13134M-BS-1 | CALPINE CORP TL B10 1L 08/12/26 ... [....... . 01/31/2024 . | Tax Free Exchange ....... . 1,066,250 .1,066,250 |.... .1,066,250 |.. . 08/12/2026 . [3.A FE ....
CANISTER INTERNATIONAL TL 1L Redemption 100.0000
LAB7E3H-AB-8 | 12/21/26 oo [ RVRY 2\ S [N R R 484,925 |........... 484,925 |........... 482,500 |........... 483,493 |oooeiiiiiiin 0 feveeennnn 1,482 [0 1,432 |0 484,925 |...evvivninnnes (VO [V [V 11,500 |. 12/21/2026 . |4.B FE ....
Redemption 100.0000
..144458-AB-5 |PS HOLDCO LLC TL B 1L 09/29/28 ..... [....... . 03/28/2024 . | .evvviiiiiiiiiiiiiiiiiiininnns e | 2,545 ... 2,545 |oeeennnnne 2,506 |.....oceenns 2,508 |t [V K7/ O [V 37 foeeiiiiiinnne [V 2,545 [oeeeiiiiinnns (VO [V [V 62 . 00/29/2028 . |4.B FE ....
CATALENT PHARMA SOLUTION T1 B3 1L Redenption 100.0000
.. 14880B-AH-4 |09/27/28 ..cooooveiiiiiiiiiiii [ IROR VAN V(07 R R R 2,564 |oeeiiiennns 2,564 |.ooennnnnne 2,507 |t 2,507 |t [V 57 [oeeiinininnne [V 57 foeeiiiininnne [V 2,564 | (VO [V [V 4 |.09/27/2028 . [3.B FE ....
CATALENT PHARMA SOLUTION TI B3 1L Redenption 100.0000
.. 14880B-AH-4 |09/27/28 ...coooveieiiiiiiiiii [ . 03/28/2024 . | .evvviiiiiiiiiiiiiiiiniininnns e | 2,564 |oeeiiiennns 2,564 |.ooennnnnne 2,507 |t 2,507 |t [V 57 [oeeiinininnne [V L7/ [V 2,564 | (VO [V [V 52 |. 09/27/2028 . [3.C FE ....
Redemption 100.0000
.. 17026Y-AH-2 | CHOBANI LLC TL B 1L 10/20/27 ........ | eeeee . 03/28/2024 . | .evviiiiiiiiiiniiniiiiinninins e | 10,076 |............ 10,076 |.eevveeeens 9,738 |.oeeeiieens 9,815 |l [V L I [V R L I [V R 10,076 [oooeeeeennnns (VO [V [V 113 [. 10/20/2027 . |4.C FE ....
..17026Y-AJ-8 | CHOBANI LLC TL B 1L 10/25/27 .. . 03/29/2024 . . . 10/25/2027 . [4.C FE ....
.. 17178H-AM-4 | CIENA CORP TL B 1L 10/24/30 .... . 02/22/2024 . |Various ... .. 349,478 .348,348 |.. . 10/24/2030 . [3.A FE ....
Redempt ion .
.. 17178H-AM-4 [CIENA CORP TL B 1L 10/24/30 ocovven | oeennns L 0173172024 . | eveeeiiiiiiiiinn e e - T 875 |l 873 |ovveiiiiiininns 873 |ovvviriiiinnns 0 e P 0 | 2 0 e LT (VN 0 | [V 8 |. 10/24/2030 . |3.A FE ....
Redemption 100.0000
.. 172442-AT-2 [ CINEMARK USA INC TL B 1L 05/18/30 . |..enn.. . 03/29/2024 . | evveiiiiiiiiiiniiiiiiiiniiinn e | 4,884 |oeeeeeenns 4,884 |............. 4,811 |l 4814 | 0 e YA N FOUUR 0 e T, 0 e 4,884 | (VO 0 | [V 26 . 05/18/2030 .|3.B FE ....
CONSOL IDATED CONTAINER CO TL 1L Redemption 100.0000
..20902C-All-0 [02/03/28 ..evvuvriiiiiiiiiiiiiiiiiiiiiniiiiinneeees | eeees . 03/29/2024 . | .vvvviiiiiiiiiiiiiiiiiiiiiiins s | 5,051 |veeveennes 5,051 | 4,861 ... 4,902 [.oooiinnnnnns 0 Joeeeeeennn 149 |iinnnns 0 Joeeeeeeennn 149 |iinnnnns [ PO 5,050 |oooeeieeennnn [ 0l [ 52 |. 02/03/2028 . [4.B FE ....
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CREATIVE ARTISTS AGENCY LLC TL B 1L Redenption 100.0000
..225261-AQ-1 [ 11/16/28 .o | s L 03/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i e 7,515 [eeiiiinne 7,516 | 7,482 |oeeeeiinnnns 7,482 | 0 e F 7 IO 0 e F 7 I 0 e 7,515 |oooeeeeenns (VN 0 | [V 83 . 11/16/2028 .|4.B FE ....
CROWN SUBSEA COMMUNICATI TL 1L Redenption 100.0000
L 22860E-AE-2 [04/27/27 ovvveiiiiiiiiiiiiiiiiiieecciineeeeen | s L 01/30/2024 . | .eveneeeiiiieeeeeiieeees i e 6,728,823 |........ 6,728,823 |........ 6,707,137 |........ 6,712,740 |oevvenrrnnnnn 0 fens 16,083 [......ovvennnee 0 fnns 16,083 [.....ovvvnnneee 0 fnns 6,728,823 [...cccceennnnn (VN 0 | [V 117,047 |. 04/27/2027 . [4.A FE ....
CROWN SUBSEA COMMUNICATI TL 1L Redenption 100.0000
.. 22860E-AG-7 |04/27/27 ccovevveeeeeiiiieiiiiii [ . 01/30/2024 . | .. U R RN 658,333 |........... 658,333 [........... 645,167 |........... 646,952 [.......ovnnnnee 0 fens 11,381 [ 0 fnns 11,381 [, 0 s 658,333 [...evvvviinnns (VN 0 | [V 11,674 . 04/27/2027 . |4.A FE ....
Redemption 100.0000
..23338D-A0-9 |DXP Enterprises TL B 1L 10/06/30 .. |....... L 08/29/2024 . | .eeeniiiiiieeeeeiiiieeees i e 9,812 [oeiiiine 9,812 | 9,664 |...ouvnnnnnn 9,663 |..eevvinnnnns (U P 148 [ [V ST 148 |l 0 e 9,812 | (VN 0 | [V 468 |. 10/06/2030 . (4.B FE ....
DAVITA HEALTHCARE PARTNERS INC TK A1-DD 1L Redemption 100.0000
.. 23918V-BA-1 [04/28/28 ...ovvvriiiiiiiiiiiiiiiiieciieeen | s L 01/01/2024 . | eeveneeiiiiieeeeeeiiiieeees i e 6,250 [oeiirenne 6,250 |ieiiinnns 6,144 ..ol 6,144 | 0 s 106 |..coeeeeennns [V ST 106 |..ceeeeeenns 0 e 6,250 |...oooeeeennns (VN 0 | [V 0 |. 04/28/2028 . |2.C FE ....
DAVITA HEALTHCARE PARTNERS INC TK A1-DD 1L Redenption 100.0000
.. 23918V-BA-1 [04/28/28 ...ovvvriiiiiiiiiiiiiiiiieciieeen | s L 08/29/2024 . | .eeeniiiiiieeeeieiineees i [ 6,126 |[......ceeeens 6,126 |..coovnnnnnns 6,022 |eevinnnnnns 6,022 |oeviiinnns 0 s 104 |l [V ST 104 |l 0 e 6,126 |..oovvrrnnnnns (VN 0 | [V 111 |. 04/28/2028 . |3.A FE ....
DANN ACQUISITION LLC TL B 1L Redemption 100.0000
L 23023H-AB-4 [ 12/31/25 ooviiiiiiiiiiics s L 01/12/2024 . | eeeeeeieiiieeeeiieeeees i e 1,904,035 |........ 1,904,035 |........ 1,890,548 |........ 1,899,118 [ooeiiiiinnnnns 0 |eeeenns 407 | 0 eeeeenn 407 | 0 fnns 1,904,035 [o.vvvvvvvnnnnns (VO 0 | [V 6,909 |. 12/31/2025 . [5.A FE ....
DEL MONTE FOODS (Blue Merger) TL B 1L Redenption 100.0000
L 28521T-AJ-5 [06/16/29 oevvvniiiiiiiiiiecciieecceiieeeeen | s L 03/28/2024 . | .eeeniiiiiiieeeeeiiiineees i e 7,021 fooiiiiiinnnns 7,021 | 6,839 |ievinnnns 6,862 |..covunnnnnnns 0 s 160 |.oooeeeeenns [V ST 160 |..ooeeeeenns 0 e 7,021 |oveeiiiiiinns (VN 0 | [V 151 . 05/16/2029 . |4.C FE ....
DERMATOLOGY INTERMEDIATE TL 1L Redemption 100.0000
L. 24982L-AB-1 [04/02/29 ...eovvvniiiiiiiiiiiiiiiin s | s L 03/28/2024 . | .eveniiiiiieieeeeiiiineees i e 4,607 |[oooeiiinnnnns 4,607 |.eoeennnnnns 4,535 [ooiiiinnnnns 4,547 foooeiiiiiinnnns 0 e 60 |l 0 e 60 oo 0 e 4,607 |ovevvririninnns (VN 0 | [V 127 |. 04/02/2029 . |4.B FE ....
DIAMOND SPORTS GROUP LLC TL B 1L
.. 25277B-AG-3 |08/24/26 ...ooovveeeieeiieiiiii [ . 01/17/2024 . | JPM FUNDS RECAP ...ooooeet |ooeeniiiiiiieeieenes s 111,428 |........ 1,937,875 [oeevnnnnne 94,471 |.........L 81,158 |......... 13,313 [ovvveiiiiininns (VO [V R 13,313 |l 0 s 9471 [ [V 16,956 |........ 16,956 [o.vvvvvvnnnnnnnnns 0 |. 08/24/2026 . |6. FE .....
DIRECTV FINANCING LLC TL 1L 08/02/27 Redemption 100.0000
L 25460H-AB-8 [ .eeeiiiiieiii s | s L 01/25/2024 . | eeveneeeiiiieeieeiiiieeees i e 862,909 |........... 862,909 |........... 858,041 |.........n. 859,340 |[......evvnnnnnn (U 3,569 |.iiiiiiins (U 3,569 |l 0 e 862,909 |........ceennn (VN 0 | [V 13,308 |. 08/02/2027 . (3.B FE ....
DUN & BRADSTREET CORP TL B 1L Redemption 100.0000
L 26483N-AV=2 [01/18/29 ..eevvviiiiiiiiiiiiiiiiiiinieccinieeeenn | s L 08/29/2024 . | .eeeniiiiiieeeeieieeees i e 2,500 [ooeiiiinne 2,500 |iieeinnns 2,500 |iiiiiiiiiiiiens (U P 0 e (VO 0 | (VO 0 e 2,500 |ooeiiiininnns (VN 0 | [V 27 (. 01/18/2029 . |4.A FE ....
EMERALD DEBT MERGER TL B 1L 05/31/30) Redemption 100.0000
L 2BBTN-AC-3 [ e | s . 02/06/2024 . | .evunnieiiiiiieeeeeeiieeees i e 277,317 | 217,317 |veeennnnns 274,608 |........... 274,645 |......ovvennnnn (U 2,671 [ 0 eeeeenn 2,671 [ 0 e 277,317 . 05/31/2030 . [3.C FE ....
..26928B-AL-3 |EW SCRIPPS CO TL B1 1L 05/01/26 .... [....... . 03/06/2024 . | WELLS FARGO BK .......cooe |oeveeriiiiiiiniinins | 473,974 |........... 476,356 |........... 476,356 |........... 476,356 |.....ovvennnnee [V (VR [V (VR [V R 476,356 . 05/01/2026 . 3.B FE ....
Redemption 100.0000
..26928B-AL-3 |EW SCRIPPS CO TL B1 1L 05/01/26 .... [....... . 01/01/2024 . | .. 1,244 L1244 1,244 | 1,244 )., . 05/01/2026 . 3.B FE ....
Emerald Azeala Topco TL B 1L
..29102T-AB-8 |07/24/26 .....coooeeieeiieeiiieii [ . 03/29/2024 . | .evvvviiiiiiinniiiiiiiiiniiinn e 5,000 [, 5,000 |..oooeeenns 4,992 [oonnnnne 4,995 [ [V L [V L [V 5,000 |.eevveenennns (VO [V [V 57 . 07/24/2026 . |4.C FE ....
..204526-AA-8 |Equine Network Term Loan 05/22/28 . |....... VR T2 S R R A i I N, 27,829 |....oeeeeee 27,829 |............ 27,829 | [V (VR [V (VR [V R 27,829 [oooieiiiinnns (VO [V [V 867 |. 05/22/2028 . |4.C ........
Equine Network Deferred Draw Term Loan Redempt ion 100.0000
.. 204520-AC-4 |05/22/28 ..o [ . 03/29/2024 . | .. . 05/22/2028 . [4.C ........
Redemption
..30034U-AC-4 |EVERI PAYMENTS INC TL 1L 08/03/28 . |....... . 03/29/2024 . . 08/03/2028 . [3.A FE ....
GIP 1 BLUE HOLDING INC TL B 1L
.. 31575A-AB-3 |09/29/28 ..o [ . 03/20/2024 . | .evviiiiiiiiiniiiiiiiiiinniins e | 100,087 |.......... 100,037 |........... 100,025 |.......... 100,003 [...ccevvvrnnnns [V FC ) IO [V . FC ) IO [V R 100,087 [ouevvvvvvnnnnns (VO [V [V 1,337 |. 09/29/2028 . [3.C FE ....
Redemption 100.0000
.. 34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 ..ocooe | eeeens IROR VAN V(07 S R R R 2,750 |oeeiiiinnns 2,750 |l 2,738 | 2,738 |, [V 12 [ [V . 12 [ [V 2,750 |oeiiiiiiinnns (VO [V [V 0 |.07/01/2030 . |3.B FE ....
Redemption 100.0000
.. 34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 ..ocooe | eeeens . 03/28/2024 . | .evvviiiiiiiiiiiiiiiiiiininnns e | 2,750 |oeeiiiinnns 2,750 |l 2,738 | 2,738 | [V 12 [ [V . 12 [ [V 2,750 |oeiiiiiiinnns (VO [V [V 62 (. 07/01/2030 . |3.C FE ....
FRONTIER COMMUNICATIONS TL B 1L Redenption 100.0000
.. 35006E-AQ-3 |05/01/28 ....cevvviviiiiiiiiiiiiiiiiiiiiceccceeeeeeees [ . 03/28/2024 . | .evviiiiiiiiiiiiiiiiiiiininnns e | 6,250 |oeeiiiinnnns 6,250 |............ 6,250 ...l 6,250 |....oooeeeins [V (VR [V (VO [V [ VI (VO [V [V 72 . 05/01/2028 .|4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28 Redemption 100.0000
B e 2 A U [ . 03/28/2024 . | .evviiiiiiiiiniiiiiiiniininnns e | 4,987 |oeeeiiienns 4,987 |l 4,969 |[..oennnneee 4,978 [ [V L L3 [V . L3 [V 4,087 |oeeiiiiinnns (VO [V [V 138 . 12/01/2028 . |3.B FE ....
Redemption 100.0000
..39843G-AJ-2 | GRIFFON CORP TL B 1L 01/24/29 ...... [....... . 03/29/2024 . | .uvvviiiiiiiiiiiiiiiiiiiiiiins | | 1,000 | 1,000 [oeeeeennnnnnens 998 |iiiiiiiiiinnns 986 |oeeiiiiinnnns [ I P 3 [ P 3 [ P 1,000 [....ooevneneees 0 foooiiiinnnnns [ P [ 20 |. 01/24/2029 . |3.B FE ....
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Redemption 100.0000
..40416V-AE-5 |CORE & MAIN LP TL B 1L 07/21/28 .... | ... . 01/26/2024 . | evveniiiiiiiiininiiiiiiiinn e e 5,000 [.coounnnnne 5,000 |..cooeennnn 4,981 |l 4,986 | 0 e L3 0 e L3 0 e 5,000 [oeevvvvrnnnnnns (VN 0 | [V 58 . 07/27/2028 . |4.A FE ....
HLF FINANCING SARL LLC TL B 1L
- 40421Y-AF-9 | 08/18/25 ..ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiins [ . 03/29/2024 . | Various ......cceeevviiiinnn foerereeninnnnnnnnnns Joeeennns 141,282 |........... 141,282 |....oeeeee 136,274 |........... 139,286 |............... 0 |eeeenns 1,99 [ooveeeeennnns 0 eeeeenn 1,998 [oeveeieennnns 0 s 141,282 ..ol (VN 0 | [V 1,702 |. 08/18/2025 . 3.B FE ....
Patriot Container Corp TL 1L
L A0438Y-AB-2 | 03/20/25 ..o [ . 03/22/2024 . | BARCLAYS ..oovvvvvviviiiins Joeeeeeeeeeeeiiieenns o 615,479 |........... 634,514 |.......... 626,028 |........... 631,964 [.....evnnnee 0 |eeeenns 1,220 [oeveeiiinnnnns 0 eeeeenn 1,220 [oeeeeeiiinnnns 0 e 633,184 |.......ccennn 0 f...... (17,705) |....... (17,705) |vvvveennns 14,738 |. 03/20/2025 . [5.A FE ....
Patriot Container Corp TL 1L Redempt ion 100.0000
L A0438Y-AB-2 | 03/20/25 ..o [ L 0170172024 . | evveeeiiiiiininiiiiiiiiiiiinn e e 1,683 |........... 1,683 |oveeeeenens 1,661 [oonnnnnnnne 1,676 [.cccennnnnnns 0 e [ 0 | [ 0 e 1,683 [ovveiiiiinnns (VN 0 | [V 0 . 03/20/2025 . |5.A FE ....
..410346-AX-8 | HANESBRANDS INC TL B 1L 03/08/30 ... |...c.n . 03/28/2024 . | .. ....5,000 ... 4,90 |............. 4,961 .5,000 |.. . 03/08/2030 . (3.B FE ....
HUB INTERNATIONAL LTD TL B 1L
A3RE-AV-8 | 11/10/29 s [ . 01/26/2024 . | evveniiiiiiiniiiiiinn e [0 496,250 |l 496,250 [........... 476,400 |........... 478,745 [oevennnnnnnnns 0 fens 17,505 [ovvvininnnnnns 0 fnns 17,505 [ovvvieinnnnnns 0 s 496,250 . 11/10/2029 . (4.B FE ....
.. 44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. |....... . 03/29/2024 . | evveiiiiiiiiiinininiiiiiiinns e | 5,063 [oeevrrrennns 5,063 |............. 5,050 |...ooeeennns 5,037 | [V OO 26 [oeiiiiniinnns 0 e P O 0 e 5,063 |.oooeeiieiinnn (VN 0 | [V 103 . 01/08/2029 . |3.C FE ....
HYSTER-YALE GROUP INC TL 1L 05/26/28 Redemption 100.0000
CAA932E-AD-2 [ e | s L 03/28/2024 . | .eeeniiiiiiieeeeeiiiineees i e 8,82 [eeiiiinnn 8,82 |........... 8,801 [.uuvunnnnne 8,806 [......vvvunnnns 0 e 6 | 0 e 6 | 0 e 8,822 |....oeeeeennnn (VN 0 | [V 197 . 05/26/2028 . |4.A FE ....
HYSTER-YALE GROUP INC TL 1L 05/26/28 Redemption 100.0000
CA4932E-AD-2 [ e | s L 01/01/2024 . | eeveneeiiiieeeeeieeeees i e 8,82 [eeiiiiinn 8,82 |........... 8,801 [.uuvunnnnne 8,806 [......vvvnnnen 0 e 6 | 0 e 6 | 0 e 8,822 |.....ceeeennnn (VN 0 | [V 0 | 05/26/2028 . |4.B FE ....
I1QVIA Holdings Inc. TL B 1L 01/02/31 Redemption 100.0000
L A4969C-BN-9 [ oo | L 03/28/2024 .| .eeeniiiiiiieieeeeiiiineees i e 1,000 |oeeeennnnnns 1,000 [oeeeennnnnne 1,000 [oennnnnnnne 1,000 [ooeeennnnnnnns 0 e (VO 0 | (VO 0 e 1,000 [ooeveeennnnnns (VN 0 | [V 18 |[. 01/02/2031 . |2.C FE ....
Redemption 100.0000
..452488-A*-3 | IBML Term Loan 06/30/28 ....oooeeeeees oo . 03/24/2024 . | evveiiiiiiiiiiiininiiiiiinins e e 28,500 [c.vevnennnes 28,500 [.cunnnee 28,500 |............ 28,500 |..oooeeieeenns 0 e (VO 0 | (VO 0 s 28,500 |ooeiiiiinnnns (VN 0 | [V 892 |. 06/30/2028 . [5.A ........
Redemption 100.0000
..45248B-A8-1 | IBML Revolver Loan 06/30/28 ......... | .eeeees . 03/28/2024 . | evviiiiiiiiniiiiniiiiiiiiinnn e e 213,333 |........... 213,333 |........... 213,333 |oevveneens 213,333 |oevviiiiiiinns 0 e (VO 0 | (VO 0 s AR (VN 0 | [V 8,807 |. 06/30/2028 . |5.A ........
INSTRUCTURE HOLDINGS INC TL 1L
..45783U-AB-7 | 10/30/28 ...covvvviiiiiiiiiiiiiiiiiiiiieeiieieeeeeeens [ . 0170172024 . | JPM FUNDS RECAP ...ooooeet |oveeniiiieiieeieenes e 396,120 [....oee. 400,000 |........... 396,120 |........... 396,120 [oeveninnnnnnne 0 e (VO 0 | (VO 0 s 396,120 |..ooeeeeennnns (VN 0 | [V 0 |. 10/30/2028 . |4.A FE .
INSTRUCTURE HOLDINGS INC TL 1L Redemption 100.0000
..45783U-AB-7 | 10/30/28 ...oovvvviiiiiiiiiiiiiiiiiiiiiieeieieeieeeens [ . 01/01/2024 . | .. e e [ 1,000 |............. 1,000 [oeeeennnnnnnns o1 N o1 N 0 e P 0 | 2 0 e 1,000 [oooveennnnnnns (VN 0 | [V 7 |- 1073072028 . |2.C FE .
INSTRUCTURE HOLDINGS INC TL 1L Redemption 100.0000
..45783U-AB-7 | 10/30/28 ...cevvvviiiiiiiiiiiiiiiiiiiiieieeeieeeeeeees [ . 03/28/2024 . | evviiiiiininiininiiiiiiiiiinn e [ 993 993 986 [l 1T [l O Ll T 0 T 0 993 (VN 0 | [V 16 |. 10/30/2028 . |4.A FE ....
Redemption
..46284N-A0-2 | IRON MOUNTAIN INC TL B 1L 01/02/26 |....... . 03/28/2024 .| .eveneieiiiiiieeeeiiiieeeees i e 10,0000 [onllllllli10,0000 [l 90847 i 9,947 i 0 B8 e 0 83 [0 010,000 e (VN 0 | [V 90 |. 01/02/2026 . |3.C FE ....
SOUND INPATIENT PHYSICIA TL 1L
L AB322E-AB-9 | 06/27/25 oo [ . 03/29/2024 . |Various ... . 06/27/2025 . [5.B FE ....
Redemption
L AB583D-AG-4 [ .eeiiiiieiiii s | s . 03/29/2024 . | evveiiiiiniiiiiiiniiiiiiiiinn e [l 30672 | 30672 30672 [ 30672 [ O [0 0 0 0 [ 3,672 [ (VN 0 | [V 137 |. 12/10/2027 . |4.B FE ....
Redemption
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 .....evvs [ eennnnn . 03/28/2024 . | evviiiiiiiiiiiiiiiiiiiniiinns e [ 3756 | 30796 | 30614 [ 30631 [l O [ 126 [0 125 0 [ 3,786 [, (VN 0 | [V 102 . 02/08/2028 . |4.C FE ....
JANE STREET GROUP LLC TL B 1L Redemption 100.0000
47077D-AG-5 |01/26/28 .....covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiies [ . 01/01/2024 . | .. 3,750 |.. . 01/26/2028 . 3.B FE ....
JANE STREET
47077D-AG-5 |01/26/28 .....covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiies [ . 01/19/2024 . | Tax Free Exchange ....... |.coeeerienenininns |oeeees 1,454,137 |........ 1,455,000 |........ 1,453,181 |........ 1,454,046 |.............. 0 e 91 [ 0 e 91 [ 0 fnns 1,454,137 . 01/26/2028 . 3.B FE ....
JANE STREET GROUP LLC TL B 1L Redemption 100.0000
L A7077D-AH-3 |01/26/28 ...oovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeiees [ . 03/29/2024 . | evviiiiiiiiiiininiiiiiiinnnn e e 3,756 ...3,75 |.. . 01/26/2028 . 3.B FE ....
..475798-AU-4 | JELD-IIEN INC TL B 1L 07/28/28 ...... |.eeeee . 01/19/2024 . | Tax Free Exchange . 1,604,557 .1,604,557 |.. . 07/28/2028 . 3.B FE ....
Redemption 100.0000
..48254E-AB-7 |KKR APPLE BIDCO LLC TL 1L 09/22/28 |....... . 03/29/2024 . . 09/22/2028 . (4.B FE ....
..50060J-AF-7 |KOPPERS INC TL B 1L 04/10/30 ooeee e . 02/22/2024 . | IELLS FARGO BK .. . 04/10/2030 . [3.C FE ....
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Redemption 100.0000
..50060J-AF-7 |KOPPERS INC TL B 1L 04/10/30 s | nnnes . 01/02/2024 . | evveniiiiiiiiniiniiniiiiins e e 1,995 [ 1,99% |............ 1,938 [oveeeinnnns 1,939 |l 0 e 56 [oueriiinnnnnns 0 e 56 [overrnininnnns 0 e 1,995 |t (VN 0 | [V 30 . 04/10/2030 . |3.C FE ....
MKS INSTRUMENTS INC TL B 1L 08/17/29 Redemption 100.0000
CBBBIAN-AN-A [ e | s L 08/29/2024 . | .eenniiiiiiieeeiiieeeees e e 20,125 |l 20,125 [oconnnnne 19,837 |............ 19,843 |l 0 s 2.7 P, [V ST 2.7 P, 0 s 20,125 [oooeiiiiiinnns (VN 0 | [V 285 |. 08/17/2029 . 3.A FE ....

Redempt ion 100.0000
. 06/21/2028 . |4.C FE ....
. 09/25/2028 . |4.A FE ...

..55759V-AB-4 | MADISON [AQ LLC TL B 1L 06/21/28 ..
..57723C-AR-0 | MATTRESS FIRM TL 1L 09/25/28 ........

- |- 03/28/2024 .
. 01/01/2024 .

Morgan Stanley ...
Redemption 100.0000

..57723C-AR-0 | MATTRESS FIRM TL 1L 09/25/28 ...vcve. | ceenn . 03/29/2024 . . 09/25/2028 . |4.A FE ...
AVENTUM GOVERNMENT SERVI TL B 1L

L5TTT6D-AE=3 |02/15/29 .vvveereeeeeeerieeeieseeiesesieeeieeees [ eevenes L 03/28/2024 . | .evvveeirieiieieieineines | [ 3,750 [ooeeeinnne 3,750 |ereinnne 3,730 [ KINK( [(J A L3 (| A L3N (] P RI ) (L1 P [ A (L1 P 53 |. 02/15/2029 . |4.B FE ...

..58401D-AC-8 |MED PARENTCO LP TL 1L 08/31/26 ..... |.eee. L 03/28/2024 . [ .evvveiieieiieieeineinen | [ 2,577 fooeererianns 2,577 |oererennne 2,181 [ooveriinnne 2,252 |eieriinns (| k7. (| k7. (] P 2,577 |oveeeerieeenns (L1 P [ A (L1 P 63 | 08/31/2026 . |4.C FE ....

..58401D-AC-8 |MED PARENTCO LP TL 1L 08/31/26 ..... |.eee. L 01/01/2024 . [ eevvveeiieeinieierineiines |oerieerieeieees [oerieeens 2,577 fooeererianns 2,577 |oererennne 2,181 [ooveriinnne 2,252 |eieriinns (| K72 (| k7. (] P 2,577 |oveeeerieeenns (L1 P [ A (L1 0 |. 08/31/2026 . |5.A FE ...
MEDICAL SOLUTIONS HOLDIN TL 1L

..584620-AH-4 | 11/01/28 ... . 03/29/2024 . | .. 7,242 7,282 17,084 [ 7,108 ... 7,282 |.. . 11/01/2028 . |4.B FE ...
MEDL INE BORR

2 BB03U-ACT | cverierenieieieiee e [ e L 03/28/2024 . | .evvrveeireeiieieiieeenne | [ 207,231 v 207,231 [ooveeeee 205,383 |ovovenennn 112,034 [ooveveriinnne [(J A 1,566 |oveneerenenns [(J A 1,566 |oveneerenenns [(J A 207,231 . 10/23/2028 . |4.A FE ...
MICHAELS COS INC/THE TL 1L 04/15/28

L BOA0BU-AB=3 | .veveveriereriieneiee et [ e L 01/01/2024 . [ eevvveeieeiinieieeineines |oerieenieeieees [oeeieeens 2,525 |ererennne 2,525 |oroverenne 2,025 e 2,098 |eeeeriinne (| 432 [ (| 432 [ (] P 2,525 |overrieeins (L1 P [ A (L1 0 |. 04/15/2028 . |4.C FE ....
MICHAELS COS INC/THE TL 1L 04/15/28

L BOA0BU-AB=3 | .vveverireniieneeiee e [ e L 03/28/2024 . | .evvrveeirieiieieieineines | [ 2,525 |erernnne 2,525 |oroverenne 2,025 |oerenene 2,098 |eeeeriinne (| 432 [ (| 432 [ (] P 2,525 |overrieeins (L1 P [ A (L1 P 62 |. 04/15/2028 . |5.A FE ...
MILANO ACQUISITION CORP TL 1L

..50909T-AC-8 | 10/01/27 w.evrveerreresieeeieieeeieeeiee s [ eevenes L 03/28/2024 . [ .evvveeirieieieieiseinen | [ 5,000 [oorrrennn 5,000 |evrrenene 4,950 |oreeene 4,968 [oorieennnnn [(J A K72 S (| A K72 S (] P 5,000 [oerirenennne (L1 P [ A (L1 P 59 |. 10/01/2027 . |4.B FE ...
MISSION BROADCASTING TL B 1L

+B05024-AS=7 | 0B/02/28 ..vvevevieerreeieieieneeieneieeeeeiens [ e L 01/01/2024 . [ eevvveeirieeieieieinerines |oerieerieeinees [oeeieeens 3,300 [oorrinne 3,390 [ooorrrenennn 3,877 [ooeiienne 3,378 [ooeriiennn [(J A 12 oo (| A 12 oo (] P 3,390 |ooeererieienns (L1 P [ A (L1 0 |. 06/02/2028 . |3.B FE ...
Monogram Food Solutions TL B 1L

..B0O76E-AH-6 | 08/28/28 ...vveveveeeeveneerenieieneeieneeieneenenens [ eeeenes L 03/28/2024 . | .evvveeirieiinieieeineinen | [ 5,004 |ororrinnne 5,044 |orovrrennnnnn 4,852 o 4,877 [ (| LY P (| 167 |oeveverreeanne (] P 5,004 |oveererierennns (L1 P [ A (L1 T 119 |. 08/28/2028 . |4.C FE ....

..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 | ....... L 01/16/2024 . | evvveeieeeeinieiieinenines |oerieerieeinees [oeeieeens 1,287 v LI7 A 1,247 v 1,287 Joveeernene [ A (L1 P [ A (L1 P (] P 1,287 fovveiernne (L1 P [ A (L1 9 |. 04/15/2027 . 4.8 FE ....

..64072U-Al-4 | CSC HOLDINGS INC TL B6 1L 02/01/28 |....... L 01/16/2024 . | evvveeieeeeinieiieinenines |oerieerieeinees [oeeieeens 2,363 [ooeeerinne P I 2,358 |erernnne 2,358 |oeerereinns [ A L7 PO [ A 5 | (] P 2,363 |ooeereierennns (L1 P [ A (L1 P 21 | 02/01/2028 . |4.B FE ...

..64900Y-AB-8 |Careismatic TL 1L 01/22/28 ovveves | e L 01/01/2024 . [ eevvveeiieiieieieinerines |oerieerieeieees e 2,640 [ooeoiinnne 2,640 |oriiiennnn 620 [oovrrreriinnne 620 [oovrrirrrnnnn [(J A 2,020 [ooerriiennnn [(J A 2,020 [ooerriiennnne (] P 2,640 |ooeevrinnnne (L1 P [ A (L1 0 | 01/22/2028 . |5.A FE ...
NORTONLIFELOCK INC TL B 1L 09/12/29

BBBTTA-AD-0 | vttt [ e . 03/29/2024 . | .. ... 167,602 . 165,681 .. 167,602 |.. . 09/12/2029 . |2.C FE ...

..67115H-AB-9 | OEG Borrower LLC TL B 1L 07/01/29 . | ... L 03/28/2024 . [ .evveveeirieieieieineines | [ 2,34 | 2,344 oo 2,250 |oereinnne 2,264 e [(J A 80 [oveereennne (| A 80 [oreereennne (] P 2,34 oo (L1 P [ A (L1 P 69 | 07/01/2029 . |4.B FE ....
ORYX MIDSTREAM HOLDINGS TL B 1L

L BB764J-AD-3 | 10/05/28 ..cvvevevieereieieieieneeiee e eienes [ e L 01/01/2024 . | ovveeeieieiiieienieeinen |oerieeieeeriees e (U | P (] ()] I [(J A FL O (| A PL: (N (L1 IR (L1 P [ A (L1 0 |. 10/05/2028 . |3.B FE ...
ORYX MIDSTREAM HOLDINGS TL B 1L

. BB764J-AD-3 | 10/05/28 ..cvveveveeereieieieieneeeee e eienees [ e . 02/06/2024 . | Tax Free EXChange ....... |voeeereeerereinns [oenens 1,562,109 [........ 1,571,981 |........ 1,560,480 |........ 1,562,148 |.veveveninnne (| (40) |ovvenrerennne (| €] (o A 1,562,109 |vevereevenens (L1 P [ A [U 27,508 |. 10/05/2028 . [3.C FE ...

Redemption 100.0000

..69889P-AD-7 |PAR PETROLEUM LLC TL B 1L 02/28/30 | ... L 03/28/2024 . [ .evvveiiieiieieienineiinen | [ 2,500 [overrrinnne 2,500 |oereinnne 2,471 [ 2,444 o, (| A L3 A (| A L3 A (] P 2,500 |oeeveierenns (L1 P [(J A (L 122 |. 02/28/2030 . |4.A FE ...
PAYSAFE FIN PLC/PAYSAFE TL B1 1L Redempt ion 100..0000

L TO5IN-AB=2 | 08/28/28 ..vvevevieereneereniereneeienneneneenenens [ eeeenes L 03/28/2024 . | 1euviveiiiieiiieieeinee [ [ 15,529 |oevrinnne 15,529 |oovrvenrne 15,067 [covevennn 15,168 [veverreanene (| KI53 I (| KI53 I (| 15,529 |oveveriereinns (L1 P [(J A (L1 226 |. 06/28/2028 . [4.B FE ...
PELICAN PRODUCTS INC TL 1L 12/29/28 Redenpt i on 100.0000

L TO468B-AC-7 | .eiieiiiiiiiieeiiie s | e . 03/29/2024 . | ..ovviieiiiiiiiiieiiiiiins e [ 2,500 |............. 2,500 J............ 2,483 |............. 2,487 oo 0 foeeennns 18 | 0 foreeennnes 18 | 0 [ 2,500 |...oouneeeen 0 loeeeeiines [ OO, 0l 62 |. 12/29/2028 . [4.C FE ....
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PEARL DEBT MERGR SUB 1 TL B 1L Redemption 100.0000
..TOATTB-AE-2 |06/28/28 .coovvveveieeeieeiieiiiiieie [ . 03/29/2024 . | evveiiiiiiiiiiniiniiiiiiininn e e 7,500 [oonnnnnne 7,500 |oooeoieeens 7,500 |ooeeeeeeenns 7,500 |oooeeieeeenns 0 e (VO 0 | (VO 0 e 7,500 [ovvvevrnnnnnnns (VN 0 | [V 222 |. 05/28/2028 . |4.B FE ....
Redemption 100.0000
..71360H-AB-3 | PERATON CORP TL B 1L 02/24/28 ....... |.eeenen . 03/28/2024 . | evviiiiiiiiiiiniininiiiiiinns e e 5,496 |oeeeeiinnns 5,496 [.cvnnnnne 5,462 [..cccunnnnne 5471 |l 0 e 25 [oiiininnnns 0 e 25 [oiiiiniinnns 0 e 5,49 |....oooeeennnn (VN 0 | [V 63 . 02/24/2028 . |4.A FE ....
Redempt ion 100.0000
..71911K-AC-8 |PAREXEL TL 1L T/15/28 oo | . 03/29/2024 . | .. e e [ 1,272 o, 1,212 |eeeeiennes 1,269 [ovviiiiiiiiinnns (V2 0 e I 0 | I 0 e 1,272 |oeeeeeeeees (VN 0 | [V 15 |. 11/15/2028 . |4.B FE ....
PILOT TRAVEL CENTERS LLC TL B 1L Redemption 100.0000
L T2165N-BH-1 | 08/04/28 ...oovvvviviiiiiiiiiiiiiiiiiiiiieiiceeiieeees [ . 03/26/2024 . | evveiiiiiiiiiiiiniiiiiiiiiins e | 2,002,847 |........ 2,002,847 |........ 1,997,997 |........ 1,999,082 |..ovvvvvvennnns 0 |eeeenns 3,79 |l 0 eeeeenn 3,79 |l 0 fnns 2,002,847 [.ooeeiiiiinnnn (VN 0 | [V 36,423 |. 08/04/2028 . |3.A FE ....
Redemption 100.0000
.. 72448F-AS-4 |PITNEY BOWES INC TL B 1L 03/12/28 . |....... . 03/28/2024 . | evveiiiiiiiiiininiiiiiiiinnn e [ 7,786 [ooeeennnnnnn 7,786 |oevverrrnnnns 7,221 |l 7,303 |ooeeeeeeens 0 s 483 |ovvieiiiiienns [V ST 483 |oeeeiiiiiienes 0 e 7,786 |ovvverrvnnnnnns (VN 0 | [V 92 |. 03/12/2028 . (3.B FE ....
PLASTIPAK PACKAGING INC TL B 1L
Ry N B PV RV P [P . 03/28/2024 . | evveiiiiininiiiiniiiniiiininn e [ 85,441 055,441 056,15 (65,210 [ O f 232 [0 282 |0 [ 55,441 (VN 0 | [V 754 |. 12/01/2028 . [4.A FE ....
RESTORATION HARDWARE HOLDING TL B2 1L
L. 76133M-AC-5 | 10/20/28 ....covvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeees [ . 03/28/2024 . | evveiiiiiiiiiiiiiiiiiiiiiiinn e 5,026 | 5,025 | 4595 [ 4,628 [ O 397 0 397 0 [ 5,025 [ (VO 0 | [V 109 . 10/20/2028 . |4.A FE ....
.. 77484U-AH-9 | RODAN & FIELDS LLC TL 2L 05/26/32 . |....... . 03/29/2024 . | evvriiiiiiiiiiiiiiiiiiiiiiins e 6,906 | 6,996 | 1,448 [ 1,287 [ O f05,562 [0 5,562 |0 [ 6,996 [, (VN 0 | [V 79 |. 05/25/2032 . [6. FE .....
ROPER INDUSTRIES INC TL 1L 11/22/29
CTTBBILAE-3 | cvenerenireniereieeeeie e [ e L 01/01/2024 . | eovvveeecieeciieeeiniciine [ [ 2,738 i 2,738 | 2,686 [ 2,683 [0 B4 [0 54 |0 L 2,738 [, 0 | (L PR (L1 FUT 0 | 11/22/2029 . |4.B Z .....
ROPER INDUSTRIES INC TL 1L 11/22/29
CTTBBILAE-3 | cvenerenireniereieeeeie e [ e . 03/20/2024 . . 11/22/2029 . |4.B FE ...
..78453J-AD-8 | SMG US MIDCO 2 INC TL 1L 01/23/26 . |....... . 03/28/2024 . | evveiiiiiiiniiniiiiiiiiiiiinn e 5,500 05,890 i 5,890 [ 5,690 foniiiiiiiiinnnn O fo 0 0 0 0 [ 5,590 [, (VN 0 | [V 116 |. 01/23/2025 . |4.B FE ....
SS&C TECHNOLOGIES INC TL B6 1L
..78466D-BG-8 |03/24/29 ......vviiiiiiiiin [ . 03/28/2024 . | evviiiiiiiiinininiiiiiiiiiinn e [ 82,128 | 42,128 41,075 [ 41,206 [ O [ 8T8 [0 873 0 [ 42,128 [ (VN 0 | [V 313 |. 03/24/2029 . (3.B FE ....
SS&C TECHNOLOGIES INC TL B7 1L
..78466D-BH-6 | 03/24/29 ... [ . 03/28/2024 . | .. . 03/24/2029 . (3.B FE ....
SRS DISTRIBUTION INC TL B 1L
..78466Y-AQ-1 |06/10/28 .......evvvvvrrrirrnrninininiiinniniiniiinnns [ eeeees L 01/30/2024 . | evveiiiiiiiiiininiiiiiiiiinn e [ 830 836 83T 832 [ O L8 0 3 0 838 [ (VN 0 | [V 7 |.06/10/2028 . |4.C FE ....
Springs Window Fashions TL B 1L
.. 78480H-AB-4 | 10/06/28 .......evvvvrrvrrrnninnnininiininnininininins [ oo . 03/28/2024 . | evviiiiiiiiiiiniiiiiiiniininn e el 71,5000 | 7,500 | 70425 [ T4 [l O L BT 0 BT 0 [ 7,500 [ (VN 0 | [V 89 . 10/06/2028 . |5.A FE ....
..78516E-AC-6 | SABERT CORP TL B 1L 12/10/26 ..o | ennnnn L 0170172024 . | eveeeiniiiiiiiiiniiniiiiiiinn e o0 e 0 e 0 [ (22) [ O [ 22 0 22 0 e 0 (VN 0 | [V 0 | 12/10/2026 .|4.B Z .....
..78516E-AC-6 | SABERT CORP TL B 1L 12/10/26 ...ooe. | onnnnn . 03/29/2024 . | evveeiiiiniiniiiniiiiiniininn e [ 11381 11,381 11,322 [ 11,321 [l O [ B9 0 059 0 [ 11,38 [ (VN 0 | [V 155 . 12/10/2026 . |4.B FE ....
LIGHT & WONDER INTL INC TL 1L
..80875A-AT-8 |04/16/29 .....ooovviiiiiiiiii [ L 0170172024 . | evveeeiiiiiininiiiiiiiiiiiinn e e 1,730 | 1,730 |oeeeeeennnes 1,717 . 04/16/2029 . (3.B FE ....
LIGHT & WONDER INTL INC TL 1L
..80875A-AT-8 |04/16/29 ....coooviiiiiiiiii [ . 01/16/2024 . | Tax Free Exchange .. .... 681,620 .... 676,508 |.... . 04/16/2029 . 3.B FE ....
Redemption 100.
..81527C-AP-2 | SEDGIVICK CMS INC TL B 1L 02/24/28 . |....... . 03/29/2024 . | evveiiiiiiiiiininiiiiiiiininn e e 2,487 |oeeeiiinnes 2,487 |l 2,392 [ooeiinnnnnne 2,406 |............... 0 e 81 |l 0 e 81 |l 0 e 2,487 oo (VN 0 | [V 57 |. 02/24/2028 . |4.B FE ....
SELECT MEDICAL CORP TL B 1L 03/06/27 Redemption 100.0000
LB1B194-AX-2 [ e | L 03/28/2024 . | .eenneieiiiiieeeiiiieeeeees e e 59,918 |............ 59,918 [............ 59,910 |............ 59,902 [ouvvuiiinnnns 0 e 6 | 0 e 6 | 0 s 59,918 [...oceeiiinns (VN 0 | [V 833 |. 03/06/2027 . [3.C FE ....
SHUTTERFLY FINANCE LLC PIK-Term 2L Redemption 100.0000
..B2668T-AG-3 | 10/01/27 ...vvvvrrviiiiiiiiiiiiiiiniiiiniiiiiiiinninns [ oo . 01/01/2024 . | .. e e [ 8,085 [.....cceeee. 8,085 |............. 5,002 |............. 5,104 |l 0 |eeeenns 2,900 |ooeeiiienennns 0 eeeeenn 2,900 |ooeeeeiininnns 0 e 8,085 |...eevvrrnnnns (VN 0 | [V 0 |[. 10/01/2027 . |5.A FE ....
SINCLAIR TELEVISION GROU TL B2 1L
.. 82026B-AE-5 109/30/26 ..oooeiiiiiiiiiii [ . 03/08/2024 . | JPM FUNDS RECAP .....cooet |oeveeeeniiiineeeenes |oeees 1,790,910 |........ 1,860,686 |........ 1,729,354 |........ 1,752,989 |oovevvvvennnns 0 eeeennn 7458 |l 0 eeennnn 7458 |l 0 fenns 1,760,418 |..ovvvvvvnnnns (U 30,493 |......... 30,493 |............ 31,663 |. 09/30/2026 . |3.C FE ....
SINCLAIR TELEVISION GROU TL B2 1L Redemption 100.0000

.. 82026B-AE-5 109/30/26 ..oooiiiiiiiiiiiiiiiiiieieieeeeeeeeeees [ L 0170172024 . f.evvieeeiiiiiiieiniiiiees [ o 4,978 |ooeennnn. 4,978 |.oooinenns 4,626 |....cvnenn 4,689 |..oooovnens 0 foeeeennn. 288 .. 0 foeeeennn. 288 .. 0 foeeeinns 4,978 oo [V PPN [V [V PPN 0 | 09/30/2026 . |3.C FE ....
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SORENSON COMMUNICATIONS LLC TL B 1L Redemption 100.0000
..83583K-AH-9 [03/17/26 ..evvviiviiiiiiiiiiiiiieneecciiieeeien | s . 03/28/2024 . | evviiiiiiiiiiiiiniiiiiiiiinns e | 132,108 [.....oeee. 132,108 |.......... 130,786 |.....ee.n. 131,428 |l 0 s 680 [....evvnnnnnnnn [V ST 680 [....evvunnnnnnn 0 s 132,108 |ooeeeeeees (VN 0 | [V 2,261 |. 03/17/2026 . [4.B FE ....
SOVOS BRANDS INTERMEDIATE TL B 1L Redemption 100.0000
..84611U-AH-1 [06/08/28 ......ccevvnniiiiiiiiiiieieciiiiieeecciiien | s . 03/12/2024 . | eveeeiiiiiiiiiiiiiiiiinns e | 1,163,172 |........ 1,163,172 |........ 1,144,274 |........ 1,147,873 |l 0 fens 156,300 [oovvvevnnnnnnns 0 fnns 15,300 [oovvvvvnnnnnnns 0 fnns 1,163,172 | (VN 0 | [V 39,204 |. 06/08/2028 . |4.B FE ....
STANDARD INDUSTRIES INC TL B 1L Redemption 100.0000
..85360E-AB-2 |09/22/28 ...cooeiiiieie [ . 03/22/2024 . | .. e e [ 5,073 |oveerrennnns 5,073 |.oooeeeens 4,964 [..cennnnne 4,984 [oonnnnnns [V OO 89 [oiiiiiiiinns 0 e 89 [iiiiiininns 0 e UK R (VN 0 | [V 99 |. 09/22/2028 . [2.C FE ....
Sycamore Buyer LLC TL B 1L 07/23/29 Redemption 100.0000
VAU T OO PPUPP PO . 03/28/2024 . | cvuveerieeiriieiriieinnens [ oo 7,803 [oooerenenn. 7,803 |oirnn 7,630 [ooeveeenn. 7,575 |ovvecerencenne (U 28 e (U 28 v [V 7,803 [ U IR (U [ I 98 |. 07/23/2029 . |3.C FE ...
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L Redemption 100.0000
L 8TA22L-AV-2 [05/27/30 evvveniiiiiiiiieeiiiii s | s . 03/29/2024 . | evviiiiiiiiiiiniiniiiiiinnns e e 8,024 |....ooeeeens 8,024 |............. 7,922 [ooeeinnnnnne 7,923 [oooiiniinnnne 0 s 101 |l [V ST 101 |l 0 e 8,024 |...........nn (VN 0 | [V 246 |. 05/27/2030 . (3.B FE ....
TAMKO BUILDING PRODUCTS INC TL B 1L Redemption 100.0000
..87510E-AC-3 [09/20/30 ..evvvnririiiiiiiieiiiiineeeceiiieeeees | s . 03/29/2024 . | evvviiiiiiiiiiiinniiiiiiinnnn e [ 6,016 [..cccennnnne 6,016 [oeeevvennnns 6,012 |............. 6,011 [oveiiinnnnns 0 e L 0 | L 0 e 6,016 |..eevvrrnnnnns (VN 0 | [V 81 (. 09/20/2030 . |4.B FE ....
TERRIER MEDIA BUYER INC TL B 1L Redemption 100.0000
B8145L-AE-4 [12/17/26 .evvviiiiiiiiiiiiiiiiinecciieeeenn | s . 03/28/2024 . | evviiiiiiiiiiiiiniiniiiiinins e e 515 [eeiiiinnns 51156 |l 4,367 |ooeeeeeens 4,468 |............... 0 s (LY [V ST (LY 0 e 515 | (VO 0 | [V 57 . 12/17/2026 . |4.A FE ....
VISTRA OPERATIONS CO LLC TL B3 1L
..BB233F-AK-6 | 12/31/25 oo [ . 0170172024 . | BARCLAYS ..oovvvvivviviiiee Joeeeeeeeeeeeieeeenns o 495,000 [.eeeeeees 500,000 |........... 495,000 [........... 495,000 [...oevnnennnnn 0 e (VO 0 | (VO 0 e 495,000 |..ooeeiiiennnn (VN 0 | [V 0 | 12/31/2025 . |2.C FE ....
Redemption 100.0000
..89364M-BZ-6 | TRANSDIGM INC TL | 1L 08/24/28 01/01/2024 . | .. .3,021 .3,021 . 08/24/2028 . [4.A FE ....
..89364M-BZ-6 | TRANSDIGM INC TL | 1L 08/24/28 ..... . 03/22/2024 . | Tax Free Exchange 1,199,339 |.... 1,199,339 |.. . 08/24/2028 . [4.A FE ....
Redemption 100.0000
..89705D-AK-8 | TRONOX FINANCE LLC TL 1L 04/04/29 . |....... . 03/29/2024 . | .evvvriiiiiniiiiiniiiiininiins e 3,281 03,281 |0 3,289 [ 1,988 [ooveeiiiiiinnns [V 19 [ [V . 19 [ [V 3,281 . 04/04/2029 . 3.B FE ....
Redemption 100.0000
..90290P-AS-3 | US RENAL CARE INC TL 1L 06/28/28 .. |....... VK T2e S R R R 5,280 |oeereriinnns 5,280 |oeeeiennns 3,459 |...eennnnnnne 2,176 |l [V R 3,104 |l [V R 3,104 |l [V 5,280 . 06/28/2028 . [5.A FE ....
..90351H-AE-8 |US FOODS INC TL 1L 1/22/28 ......... [.enis . 02/02/2024 . | WELLS FARGO BK ......oooes |oeeeeeiieneniennnnes |oeeeeees 643,738 |..eoeeeens 641,333 [.....oeeee 640,532 |........... 640,729 [....ovnnnnnnnne 0 s (X)) T [V ST (X)) 0 eeeeenn 640,686 . 11/22/2028 . (3.C FE ....
ULTRA CLEAN HOLDINGS TL B 1L Redemption 100.0000
..90385Y-AD-3 |08/27/25 ..ccoovviiiiiiiiiiii [ . 03/29/2024 . | .. ... 23,007 ...23,007 22,976 i 22,092 | ..23,007 |.. . 08/27/2025 . [4.A FE ....
UNITED AIR LINES INC TL B 1L
.90932R-AJ-3 |04/21/28 oooveiiiie [ . 02/22/2024 . | eveeeiiiiiiniininiiniiiinins e | 4,849,717 |........ 4,849,717 |........ 4,800,865 |........ 4,808,548 |......vvvnnnnne 0 fens 41,169 |ovvveiiiinnnns 0 fnns 41,169 |ovvveiiiinnnns 0 fnns 4,849, 717 [ooeeeiiiennnn (VN 0 | [V 70,561 |. 04/21/2028 . (3.B FE ....
UNIVISION COMMUNICATIONS INC TL B 1L
..914908-BC-1 |03/15/26 .oovvveeeeeeeeeeeii [ . 03/28/2024 . | evviiiiiiiiiiininiiiiniiiinns e e 5,102 [oeeeveennns 5,102 |............ 5,008 [oooonnnnnne 5,008 [oooiinnnnnns 0 e [ 0 | [ 0 e 5,102 |oooeeeeeennns (VN 0 | [V 56 . 03/15/2026 . |4.A FE ....
..92537E-AD-0 | VERTIV GROUP CORP TL B 1L 03/02/27 |....... . 03/28/2024 . | evveiiiiiiiiiiiiiiiiiiiiinn e e 48260 [ 4,826 . 03/02/2027 . (3.C FE ....
..92550H-AE-3 | VESTIS CORP TL B 1L 02/18/31 ..o | v . 02/15/2024 . | WELLS FARGO BK .. .... 300,000 . 02/18/2031 . 3.B FE ....
WARNER MUSIC GROUP TL G 1L 01/20/28
2 92020L-AV-0 | eeeiiiiiieieeeeeeeeeeeeeen [ . 01/24/2024 . | Tax Free Exchange ....... R R 1,000,452 |........ 1,000,000 |........ 1,000,566 |........1,000,388 |......ccovveenn0 fevvvviinnnnnnnB3 [oniiiiiiiinns0 e nl83 o0 | 1,000,452 |.. . 01/20/2028 . 3.B FE ....
..92043E-AB-2 | GTCR W MERGER SUB TL B 1L 01731731 |....... . 02/01/2024 . | JPM FUNDS RECAP ....ooooet |oveeeenneiieeeeeenes | 1,597,000 |........ 1,600,000 |........ 1,697,000 |........ 1,597,000 |...ccevvvrnnnnn0 fovvvvnninnnnnnn 0 o0 feeeiiinl 0 0 s 1,597,000 |.. . 01/31/2031 . [3.B FE ....
WATLOW ELECTRIC MANUFACT TL B 1L BIO CAPITAL MARKETS CORP
.. 94254P-AC-4 103/02/28 ..coooeiiiiiiiiiiii [ L 0170172024 . | evvveeeiiniiiiiiiiiiiiiiiiens e o 328,767 |evevevenns 330,835 [ouvunnnnes 328,767 |........... 328,786 |.......oeenn 0 s (18) oo [V ST (18) oo 0 s 328,767 |.oeeeeeeeennnn (VN 0 | [V 0 . 03/02/2028 . |4.B FE ....
WATLOW ELECTRIC MANUFACT TL B 1L Redemption 100.0000
.. 94254P-AC-4 [03/02/28 ..evvvnriiiiiiiiiiiiiiiiineeeeeiieeen | s . 03/29/2024 . | evviiiiiiiiiiiiininiiiiiinins e e 25,635 |........... 25,635 |oeeeveenns 25,461 |............ 16,878 [....vvvvvnnnnes 0 s 209 |oeeieiiiiinnns [V ST 209 |oeeeiiiiiinnns 0 s 25,635 [ooiiiiiiinnns (VN 0 | [V 763 |. 03/02/2028 . (4.B FE ....
WEBER-STEPHEN PRODUCTS L TL B 1L Redemption 100.0000
OATBTK-AN-1 [ 10729727 v | s . 03/28/2024 . | evviiiiiiiiiiinininiiiiiininn e e 7,500 [oonnnnnne 7,500 |oooeoieeens 7,480 |ooooeeenns T.484 | 0 e 6 | 0 e 6 | 0 e 7,500 [ovvvevrnnnnnnns (VN 0 | [V 82 . 10/29/2027 . |5.A FE ....
Redemption 100.0000
..96244U-AF-4 | IHATABRANDS LLC TL B 1L 08/03/28 .. |....... . 03/29/2024 . | evveiiiiiiiiiiiiniiiiiiiiinnn e [ 6,667 [.....cceenn. 6,667 |......oeeee. 6,633 |............. 6,642 |............... 0 e 25 [oiiininnnns 0 e 25 [oiiiiniinnns 0 e 6,667 |...oevvrrnnnns (VN 0 | [V 73 . 08/03/2028 .|4.B FE ....
APPLECARAMEL BUYER LLC TL B 1L Redemption 100.0000
..96350T-AC-4 [10/08/27 ....ovvviviniiiiiiiiiiieecviieeeeeciniin | s L 0173172024 . | eveeeiiiiiiiiins e e 4,938 |oeeiiiinnnns 4,938 [oiiinnnnns 4,900 |..oooeeennn 4913 [ 0 e 25 [oiiiininnnns 0 e 25 [oiiiininnnns 0 e 4,938 | (VO 0 | [V 41 (. 10/08/2027 .|4.B FE ....
WHOLE EARTH BRANDS INC TL 1L Redemption 100.0000
..96684X-AD-0 [02/07/28 ...euiiiviinnnniiiiiiiiiiininiiiiiiiniiiiies | eeees . 03/29/2024 . | .uvvieiiiiiiiiiiiiiiiiiiiiiies s | 11,263 |............ 11,263 |............ 11,204 )............ 1,223 | 0 Joeeeeeieens RIS T 0 Joeeeeeeeens 39 foiiinnnnns 0 Joeeeeeennn 11,263 |.vvvvvvennenes [ 0l [ 142 |. 02/07/2028 . |4.C FE ....
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Redemption 100.0000
..C6901L-AJ-6 |BURGER KING TL B5 1L 09/23/30 ... | eunnnns . 03/28/2024 . | evviiiiiiiiniiiiinnniiiiiinnn | e 3,237 |eeeeriinnns 3,237 fovininnnnne 3,237 [oeeinnnnnns 3,237 [ 0 e (VO 0 | (VO 0 e 3,237 |oeeeiiiiiiennn (VN 0 | [V 61 (. 09/23/2030 . |3.B FE ....
VERTICAL US NEWCO INC TL B 1L
..DO000B-AD-4 | 08/11/28 .....evvvvvvrrirnririniiinininininiiiiiiniins [ eeeeenn . 01/17/2024 . | WELLS FARGO BK ......oooes |oveeeeiiinineenienes | 485,202 |........... 483,992 |........... 483,992 |........... 483,992 |..oeeviinnnnns 0 e (VO 0 | (VO 0 s 483,992 [o..vvviiiiinns [V 1,210 fo.oeeeees 1,210 foeeennnnne 21,693 |. 08/11/2028 . |4.A FE ....
VERTICAL US NEWCO INC TL B 1L Redemption 100.0000
..DO000B-AD-4 | 08/11/28 .....evvvvvrrririrniinriiniiniiniiiiiiininins [ eeeeenn . 0170172024 . | evveeeiiiiiiiiiiiiniiniiiienn e e 1,213 [ 1,218 | 1,213 [ 1,213 [ 0 e (VO 0 | (VO 0 e 1,213 |t (VO 0 | [V 48 . 08/11/2028 . |4.A FE ....
NUMERICABLE US LLC TL B 1L 08/31/28 Redemption 100.0000
LFBB28D-AN-4 [ .oeeeiie e | IRV VA (Y70 S U R NN 2,493 | 2,493 |oinnnnns 2,444 |............. 2,449 |o.nnnnnnnn 0 e L7 O 0 e L7 O 0 e 2,493 [ooviiiiiinnns (VN 0 | [V 69 . 08/31/2028 .|4.B FE ....
Redemption 100.0000
..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |..eeee . 03/29/2024 . | evveiiiiiiiiiininiiiiiiiininn e e 2,571 |oeeeieiinns 2,571 |l 2,567 |ooeeeeens 2,568 | 0 e I 0 | I 0 e 2,571 | (VN 0 | [V 27 (. 01/29/2027 . |4.B FE ....
Redempt ion 100.0000
..N2014A-AE-2 [CIMPRESS USA INC TL B 1L 05/17/28 . |....... . 03/28/2024 . | .eenniiiiiie e . 05/17/2028 . [4.A FE ....
Redemption 100.0000
..N2820E-AF-5 |EG AMERICA LLC TL BC 1L 02/07/28 .. |....... TR O P £ T KT AU 721 |eveeeeveiiiennnns (V2 0 e 10 |l 0 e 10 |l 0 e £ T (VN 0 | [V 7 | 02/07/2028 . |4.C FE ....
..N2820E-AL-2 |EG AMERICA LLC TL BC 1L 02/07/28 .. |....... . 01/01/2024 . | Tax Free Exchange ....... |.cooeeeiniiiniiiins |oeeenns 200,845 |........... 204,793 |........... 290,593 |..ooeeenns 290,858 [.......evneneee [ R (K S [V (K S [V R 200,845 [...evvivinnnns (VO [V [V 0 . 02/07/2028 . |4.C FE ....
HUNTER DOUGLAS INC TL B 1L 02/26/29 Redemption 100.0000
CNBASTF-AB-6 | .eeeeiiiiiiiiiiiiiiee [ VR T2e S R R R 3,016 [oeeeiieens 3,016 |l 2,855 [uinnnnnne 2,744 |...oennnnnnnn. [ R 272 |eveeiiiiiiees [V R 212 |eveeiiiiiiees [V 3,016 |, (VO [V [V 92 |. 02/26/2029 . [4.B FE ....
Redemption 100.0000
..P2121Y-AS-7 |Carnival Corp TL B 1L 10/18/28 ... [....... . 03/28/2024 . | .evvviiiiiiiiiiiiiiiiniininnns e | 1,289 [oeiennnnne 1,259 |l 1,18 [ 1,138 [ [V 121 | [V R 121 | [V 1,289 |ooeeeiiienins (VO [V [V 27 (. 10/18/2028 . |3.A FE ....
Redemption 100.0000
..68371Y-AP-8 | OPEN TEXT CORP TL B 1L 01/31/30 ... [.eenns VRT2e S R K R 69,959 |........... 69,959 |........... 67,5% |............ 67,683 |......covveennn [V R 2,216 |oooeeeeeeens [V R 2,216 |ooooeeeeeeens [V R 69,959 [...ccceeiinnns (VO [V [V 414 |. 01/31/2030 . [2.C FE ....
Redemption 100.0000
..CO102M-AP-0 |Air Canada TL B 1L 08/11/28 ......... A..... L 03/21/2024 . | .evviiiiiiiiiiiiiiiiiiiiniinns e | 4,037,343 |........ 4,937,343 |........ 4,918,828 |........ 4,020,035 |............... [V R 17,308 [ooeveeeennnnnee [V R 17,308 [ooeveeninnnnnee [V R 4,037,343 |.oooeiiiienns (VO [V [V 159,578 |. 08/11/2028 . |3.A FE ....
Redemption 100.0000
..CO102M-AP-0 |Air Canada TL B 1L 08/11/28 ......... A..... RO VAN V(07 S R K R 12,531 oo 12,831 | 12,484 |............ 12,487 |l [V L7 [V . L7 [V R 12,531 | (VO [V [V 0 |.08/11/2028 . |3.C FE ....
BAUSCH + LOMB CORP TL B 1L 05/10/27 Redemption 100.0000
L.CO787F=AB-8 | eeveeeieiiiiiiiiiiiiiieicceceee A..... RVKY2e S R R R 8,778 |[ocennnnnne 8,778 |ieeeeeeenns 8,520 |...coeeeeins 8,561 |....ooeees [V 207 foiiinne [V R 207 foiiinne [V 8,778 |oueveeeevnnnnns (VO [V [V 130 . 05/10/2027 . |4.C FE ....
GARDA WORLD SECURITY TL B 1L
..C4000K-AD-6 | 10/30/26 ......cvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ . 02/02/2024 . | Tax Free Exchange ....... |ocooeeeiiiienninnns |oeees 1,030,598 |........ 1,030,598 |........ 1,030,598 |........ 1,030,598 |............... [V (VR [V (VR [V R 1,030,598 |.....cceennnnn (VO [V [V 11,971 . 10/30/2026 . |4.B FE ....
BMO CAPITAL MARKETS CORP
..C7279G-AC-4 |NUVEI TECHNOLOGIES TL 1L 12/19/30 . |....... V700 ) V172 SRR R R 595,500 |.......... 600,000 |........... 595,500 |[........... 595,500 [.....evvnnnnnee [V (VR [V (VR [V R 595,500 [......evvvnnnes (VO [V [V 0 |. 12/19/2030 . |3.C FE ....
Redemption 100.0000
..C7279G-AC-4 |NUVEI TECHNOLOGIES TL 1L 12/19/30 . |....... . 03/28/2024 . | .evvviiiiiiiiiiiiiiiiniininnns e | 1,500 |t 1,500 |ooeeeeeennns 1,484 |ooeeiiiiiiiinns (VR [V 16 |l [V . 16 |l [V 1,500 [oeeeeeennnnnes (VO [V [V 15 |. 12/19/2030 . |3.C FE ....
Redemption 100.0000
..CB000C-AK-9 | CLARIOS GLOBAL LP TL B 1L 05/06/30 |....... ROR VAN V(07 R R R 2,500 [oeeeeiiinnns 2,500 | 2,488 |l 2,487 |l [V 13 [ [V . LT [V 2,500 . 05/06/2030 . [4.A FE ....
..CB000C-AK-9 | CLARIOS GLOBAL LP TL B 1L 05/06/30 |....... . 01/12/2024 . | Tax Free Exchange ....... |.cooeeeeeeninninnns |oeeenes 992,499 [........... 997,500 f[....eeeee. 992,513 |oovveeenns 992,446 |...evvvvrnnnns 0 e X O 0 e X IO 0 s 992,499 . 05/06/2030 . [4.A FE ....
BAUSCH HEALTH COS INC TLB 1L Redemption 100.0000
.. COMBP-BD-4 |02/01/27 eovvvvviiiiiiiiiiiiiiiiiiiiiiiiiieiiiieeiees [ . 03/20/2024 . | .. ... 37,500 ...37,500 ...271,867 |............29,015 |.... ..37,500 |.. . 02/01/2027 . [5.A FE ....
..01608U-AE-7 |Ali Group TL B 1L 07/30/29 .......... D..... . 02/29/2024 . | evviiiiiiiiiiiiiniiiiniininns | e 2,788 [ooeeennnnnn 2,788 oo 2,726 |oooeeeeenns 2,712 |l 0 e V(T F 0 e V(T F 0 e 2,788 |ovvvrrrnnnnnns (VN 0 | [V 26 . 07/30/2029 . |3.A FE ....
BAKELITE UK HOLDING LTD TL 1L
.05710L-AB-9 | 06/29/29 ... [ . 03/28/2024 . | evviiiiiiiiiiininiiiiiiiiiins e e 7,083 |oeeeeennnnns 7,083 |l 6,746 |............. 6,776 [ovvvrrinnnnns 0 s P [V ST P 0 e 7083 oo (VN 0 | [V 84 . 05/29/2029 . |3.C FE ....
Redemption 100.0000
..05875C-AB-0 |BALLY TI B 1L 10/02/28 ............... [ . 03/20/2024 . | .. e e [ 5,076 [.cceunnnnnnn 5,076 |............ 5,031 |l 5,031 |l 0 e 45 [, 0 e 45 [, 0 e 5,076 |oevvvvrrvnnnns (VN 0 | [V 145 . 10/02/2028 . |3.B FE ....
Redemption 100.0000
..24736C-BS-2 | SKYMILES IP LTD TL B 1L 10720727 .. |C..... L 01/22/2024 . | evveiiiiiniiiiiiiiiiiiiinnins e e 857,750 |ovevrrenns 557,750 [o.eeeenenen 578,113 |........... 568,126 |............... [V RO (10,376) [vvvvvvrrnnnns [V RO (10,376) [evvvvrrrnnnns 0 s 857,750 [.oeeeiiiiiinnn (VO 0 | (VO 13,349 |. 10/20/2027 .|2.B FE ....
Redemption 100.0000
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 |C..... . 03/28/2024 . | .uvveeiiiiiiiiiiiiiiiiiiiiiinn e | 2,000 f............. 2,000 J..oeeennnn 1,972 |oovveeeeens 1,978 |oovvvvieeeeees 0 Joeeeeeieens 72 0 Joeeeeeeeens 2 |oiiiiininnnns [ PO 2,000 J.eevvernnnnns [ 0l [ 20 |. 11/05/2028 . |3.B FE ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..82925B-AF-2 |ALTICE FINCO SA TL B12 1L 04/03/28 |C..... . 03/28/2024 . | evviiiiiiiiniiiiinnniiiiiinnn | e 1,266 |............. 1,266 |ooevereneenns 1,497 [ 1,207 [oeeeeviiinnnns 0 e I IO 0 e 59 [oiiiiiiiinnns 0 e 1,266 [ooovvvnnnnnnns (VN 0 | [V 27 |. 04/03/2028 . |3.C FE ....
SAMSONITE IP HOLDINGS TL B 1L Redemption 100.0000
..89969K-AH-0 | 06/21/30 .evvvvvivriiiiiiiiiiiiiiiieiiieieeeeeees [ . 03/28/2024 . | evviiiiiiiiiiiiiiniiiiiiinins | e 2,011 [ 2,011 |l 2,010 |..oeeeenns 2,010 | 0 e T 0 | T 0 e 2,011 foeeeiiiiiinns (VN 0 | [V 41 (. 06/21/2030 . |3.A FE ....
ALTICE FINANCING SA TL B 1L Redemption 100.0000
LLOA78U-AM-8 | 11701727 ovvvviiiiiiiiiiiiiiiiiiiiiiiiiiis [ . 01/16/2024 . | .. e e [ 2,188 [ 2,188 | 2,144 ... 2,151 | 0 e 37 foeiiiniinnns [V OO 37 foeiiiiniinnns 0 e 2,188 |oerriiiininns (VN 0 | [V 58 |. 11/01/2027 .|4.B FE ....
CAMELOT FINANCE SA TL B 1L 10/30/26 Redemption 100.0000
+L2000A-AD-2 | .errenieieiiie e C..... L 01/01/72024 . | eeeneeeiiiieeeeeiieeeees i e 13,172 |t 18,172 | 13,106 |o.eeeenneene 13,135 |l 0 e 37 foeiiiniinnns [V OO 37 foeiiiiniinnns 0 s LT 7 PO (VN 0 | [V 0 |[. 10/30/2026 . |4.A FE ....
CAMELOT FINANCE SA TL B 1L 10/30/26
+L2000A-AD-2 | .erreneeieiii e C..... . 01/31/2024 . | Tax Free Exchange ....... |ocevvcvrviiiiinnnns Jounnnnns 384,773 |evvveeanns 385,875 [o.ueeneeee 383,946 |........... 384,793 [ovvniiininnnns 0 s (00 O [V ST (00 O 0 s 34,773 |eeeeeieennn (VN 0 | [V 2,996 |. 10/30/2026 . |4.A FE ....
SUNSHINE LUXENBOURG V11 TL B 1L Redemption 100.0000
..L890BY-AE-8 | 10/01/26 ......evvvvvrrrririiiiiniiiiiiiiiiiiiiiinaans [ . 03/25/2024 . | evveiiiiiiiiniiiniiiiiiiiinnn | | 1,449,025 |........ 1,449,025 |........ 1,447,809 |........ 1,448,217 [oennnnnnnnns 0 s 808 [.....uvvnnnnnns [V ST 808 [.....uvvunnnnnn 0 fnns 1,449,025 |o.vvvvvvnnnnnns (VN 0 | [V 31,335 |. 10/01/2026 . |4.B FE ....
SUNSHINE LUXEMBOURG V11 TL B 1L Redemption 100.0000
..L890BY-AE-8 | 10/01/26 ......evvvvrrrrrirnniriiiiiiiiiiiiiiiiiinnns [ . 0170172024 . | evveeeiiiiiiiiiiiiniiniiiienn e e 3,725 |oeeiiiinns 3,725 [oiinnnnnn 3,722 [oeoennnnnnn 3,723 [oooiininnne 0 e P 0 | 2 0 e 3,725 oo (VO 0 | [V 0 |[. 10/01/2026 . |4.C FE ....
TRINSEO MATERIALS OPERATING TL B2 1L Redenption 100.0000
..L9339L-AK-9 |06/03/28 ...ooeveiiiiiiiiiiiiiee [ L 0170172024 . | evveveiiiiiiiiiiiiiiiiiiiiins e e 2,500 [oeeeiiiinnns 2,500 |.ooooeeens 2,488 |............. 2,491 [, 0 e [ 0 | [ 0 e 2,500 |ooeiiiininnns (VN 0 | [V 51 . 05/03/2028 . |4.C FE ....
FLUTTER FINANCING BV TL B 1L Redemption 100.0000
LN3BAZE-AB-6 | 11/25/30 ovvveeeeiiiieiiiiii [ . 03/29/2024 . | evveiiiiiiiiiiiiniiiiiiiiinnn | e T T 3176 |l 3,167 |ooeeeeeenn 2,170 |ooeeeeeeees 0 e [ 0 | [ 0 e 3,176 evvvvrrnnnnnns (VN 0 | [V 44 1. 11/25/2030 . [2.C FE ....
FLUTTER FINANCING BV TL B 1L Redemption 100.0000
..N8233B-AE-2 |07/24/28 ... D..... . 03/14/2024 . | .eveneeiiiiie e 249,313 243,703 |.... . 07/24/2028 . (2.C FE ....
Redemption 100.0000
..P2121Y-AU-2 [ CARNIVAL CORP TL B 1L 08/08/27 ..... [ . 03/29/2024 . | evveiiiiiiiiiiiiiiiiiiiininn e e 5,000 [.coonnnnnne 5,000 |...ooeeennn 4,975 [ 4,976 ..ol 0 e 2 O 0 e 2 O 0 e 5,000 [o.evvvrrnnnnnns (VN 0 | [V 126 |. 08/08/2027 . |3.A FE ....
Redemption 100.0000
..P2121Y-AU-2 [ CARNIVAL CORP TL B 1L 08/08/27 ..... [ L 0170172024 . | evveveniiiiiiiiiniiiiiiiiiins e e 5,000 [.coounnnnne 5,000 |..cooeennnn 4,975 [ 4,976 ..ol 0 e 2 O 0 e 2 O 0 e 5,000 [oeevvvvrnnnnnns (VN 0 | [V 21 (. 08/08/2027 .|3.C FE ....
Redemption 100.0000
..U3000J-AQ-2 |EVERTEC LLC TL B 1L 10/30/30 ....... C..... . 03/29/2024 . | .. P e leeeeee.... 61,600 ... ...61,500 |... ...60,578 |............60,612 |.... ... 888 | 0. .. 888 ... ..61,500 |.. 0 ...0 ...476 |. 10/30/2030 . [3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 57,208,517 59, 196,041 56,892,483 56,003,006 192,471 0 205,784 0 57,146,8% 0 61,622 61,622 858,030 XXX XXX
2509999997. Total - Bonds - Part 4 910,095,774 921,100,217 918,988,600 849,126,198 35,307 1,358,479 0 1,393,786 0 915,113,731 0 (5,061,755) |  (5,061,755) 14,667,837 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 910,095,774 921,100,217 918,988,600 849,126,198 35,307 1,358,479 0 1,393,786 0 915,113,731 0 (5,061,755) |  (5,061,755) 14,667,837 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 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 0 0 0 0 0 0 0 0 0 0 XXX XXX
..037833-10-0 |APPLE INC ..oooveeeiiiiiiiiiiiiiiiiececccceceeeeieeen [ . 01/30/2024 . |S.G. COWEN TDR CSA ...... |........ 8,492.000 |.. .0 0
..084670-70-2 | BERKSHIRE HATHAWAY INC DEL CL B .. R IR . 03/22/2024 . |ROBERT W. BAIRD ......... |oeeeees 5,592.000 |.. .0 0
..11135F-10-1 | BROADCOM INC B [P . 03/08/2024 . | J.P. Morgan CSA . JU IR 958.000 .0 0
..34964C-10-6 | FORTUNE BRANDS HOME & SECURI COMMON ........... [....... . 02/29/2024 . | Various U IO 19,834.000 . .0 0
.. 35137L-10-5 |FOX CORP ....evvvnnnnnniiian [ eeeen . 03/08/2024 . | J.P. Morgan CSA .......... |....... 73,054.000 |.. ........2,167,512 |....... 210,186 |.. .0 0 e e 001000000 (269,610) . (269,610)
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS IN ......ccoevveeeeeees [ernnnn . 02/09/2024 . |S.G. COWEN TDR CSA ...... |..ccc.n. 2,075.000 |.. 243,739 |...........377,837 |...... (134,098) |.. .0 o0 e 243,739 i 0 fennnll 155,759 [l 155,759
L 459200-10-1 JIBM oo [ . 03/08/2024 . | Various J 4,949.000 |.. 655,020 |...........809,409 |...... (154,389) |.. .0 0 .655,020 |..........eeenl0 el 279,193 el 279,193
..482480-10-0 |KLA CORPORATION 03/08/2024 . | J.P. Morgan CSA . .1,926.000 ..763,988 |. 1,119,584 |...... (355,595) .0 ...... (355,595) 0| .763,988 591,947 |..
..594918-10-4 | MICROSOFT CORP . 01/30/2024 . [Various 35,490.000 ..2,259,822 |. 13,345,660 |.. (11,085,838) .0 .. (11,085,838) 0| . 2,259,822 .. 11,679,897 |..
.. 747525-10-3 | QUALCOMM ... 03/08/2024 . |Various ... .7,410.000 1,071,708 |....... (48,886) .0 ...... (48,886) 0| . 1,022,822 . 232,727 |. 232,727 |..
..931142-10-3 | WAL-MART . . 02/23/2024 . |S.G. COWEN TDR CSA . .3,582.000 ..564,702 |......(145,981) 0. .. (145,981) 0 418,722 .211,129 |....... 211,129 |..
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 27,378,406 XXX 11,608,256 25,666,349 | (14,067,093) 0 0 | (14,057,093) 0 11,608,256 0 15,770,151 15,770, 151 37,845 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | ....... | 03/19/2024 . |PRIVATE PLACEMENT ....... | ....... 12,274.000 |...... 1,227,400 |oovvvviiiiiiiiiiins oveeens 1,227,400 |........ 1,227,400 |............... [ P 0 fooiiiiinnnnns [ P [\ 0 eeens 1,227,400 |..oooeennnnnn [\ [ PP [ 8.217 |oveeeee o] e
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5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,227,400 XXX 1,227,400 1,227,400 0 0 0 0 0 1,227,400 0 0 0 8,217 XXX XXX
5989999997. Total - Common Stocks - Part 4 28,605,806 XXX 12,835,656 26,892,749 | (14,057,093) 0 0 | (14,057,093) 0 12,835,656 0 15,770,151 15,770, 151 46,062 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 28,605,806 XXX 12,835,656 26,892,749 | (14,057,093) 0 0 | (14,057,093) 0 12,835,656 0 15,770,151 15,770, 151 46,062 XXX XXX
5999999999. Total - Preferred and Common Stocks 28,605,806 XXX 12,835,656 26,892,749 | (14,057,093) 0 0 | (14,057,093) 0 12,835,656 0 15,770, 151 15,770, 151 46,062 XXX XXX
6009999999 - Totals 938,701,580 XXX 931,824,256 876,018,947 [ (14,021,786) 1,358,479 0 | (12,663,307) 0 927,949, 387 0 10,708,396 10,708,3% 14,713,899 XXX XXX

€603
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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 Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .......c.....n Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 [. 07/31/2042 |............. 554 |.eenieiieiiiiees et 0.00 [rnnueieeernmmnene fernmmmnneeennnnn foenereernininarees Jorrnnnnneernnnnns [onnnrerrnns foermnnnnnnreernnnn frrreeeennnnnns [O ] N FPPPTTTTTUTUPTRRI RTTPTPTTTUT FPTTTTUTTUPTRRTUUTY IRTTTTTTUUTY [PPPTTT O PTTI
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLTONIT7Y2 v Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 11/02/2023 |. 11/15/2026 |......euvvvvvenn fonnnn 150,000,000 [3M0*1+4.43  |.oeeeereiiiiiiins [ foeeee 1,679,708 |...... 1,368,242 [.evveneens [ 1,368,242 |..... (2,295,023)]....ccvvmninnnnnn foonneeeriinnnees foevvnienneeiennn o 1,215,139 | ........e. 0001 .evvnnnnens
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLTO1I7Y2 ..... Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 11/02/2023 |. 11/15/2026 |..cevveueeeeenn feunnn 150,000,000 [BMO*1+5.31  [ooeeeeeieeeeeees Joreee e oo (2,025,871)....... (943,883)[ cevveneee foennes (943,883).......... 42,905 |+eeeeeeeeennes foeeeeeneeeeeeen [ e | 0001 .oeeneneees
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLYP1W3RO ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/24/2023 |. 10/31/2026 |.......evvvvenn fonnns 100,000,000 [BMO*1+4.66  |..eeevvvnnivvinnn fooereeeeiinineees foevnnnnns 362,39 |...... 1,668,019 | .coevvennns [ennnnn 1,668,019 |..... (1,564,929)].ccvveniiiinnnnns foorrrnniinieiiens [ foeeennnnd 803,638 | .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYP1N3R9 Interest [0 e Term SOFR
........................... Interest Rate Swap ... |[N/A ........... |Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/24/2023 |.10/31/2026 |................ |.....100,000,000 [310*1+5.31 o eeeeeeeeennenes [ feeeeen. (459,941)]... L (851,387 cevenneens [ (851,387 )] 29,446 [ [ [ [ | e 0001
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SL546E0S8 ..... Interest Rate Swap ... [N/A ........... Rate........... JP Morgan ...ooooiis e . 02/28/2024 |. 03/01/2027 |...evvuueeveeenn fonnns 100,000,000 |3M0*1+4.20  |..eeeeeemiererrnnn foonnnereennnnnees foernnnnns 414,167 |......... 333,508 | ..oevvnnnns fernnnes 333,508 |......... 333,508 |..evenuereerrennn forreernnniinieieen Jeieeeeeiiiees feeeennns 854,319 ] .......... 0001 ..oennneees
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Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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J P Morgan Swap
Variable Rate Interest
Rate Swap-P SL546E0S8 Interest BUT1vE06EZRVTYTSOZ | | | | .. Term SOFR
. Interest Rate Swap ... |[N/A ........... Rate... . [JP Morgan ... . 02/28/2024 |. 03/01/2027 |.... 100,000,000 [310*1+5. 34 (517,595)|....... (419,972)] ceeevvvnnn fevnnnnn (419,972)....... (419,972)].ccvveiiiiinnns [ [ v [ eeeeeen {0001
J
Rate Interest Rate Interest  ( dUNTWeUeRZRVIWITSO/ 4 b Term SOFR
Swap-R SLMH4XTP1 ..... Interest Rate Swap ... |N/A ........... Rate........... JP Morgan . 02/22/2024 . 02/26/2027 |.eeeveeuaeeeeenn feunnn 100,000,000 [3M0*1+4.26  |.oeeeeeneeeeeennn feeeeeeeenneeeee Joeeeennns 645,583 |......... 517,299 | .oovvii fernns 517,299 |......... 517,299 |oeeeeeeeeeee o e e 852,285 | .......... 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLMH4XTP1 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccco. [P Morgan ..ooceevies covvinininiiiinnnnnneennn |- 02/22/2024 |, 02/26/2027 |................ |.....100,000,000 [3M0*1+4.32 e eeeeeeeeennnns foeeeeenneeeeeeen [eeenn (900,201)]...n. (472,044) ceeeennnns foeeeees (472,044)|..en (A72,084)]. e [ e feeee | (0001 L
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 || Term SOFR
Swap-R SLZE1BLY4 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/04/2024 |. 01/31/2027 |....evvvnnvvvnnn feunns 100,000,000 [BMO*1+3.81  |.oevveviiiiiiiins [ foeeee 1,178,450 |....... (504,631 ..cvnnens |eunnenn (504,631))....... (504,831)[...eevvevnnnnnns Jeevnnineeeeeinins [ fes 841,625 .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLZE1BLY4 Interest [0 e Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate........... | WlelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 01/04/2024 |.01/31/2027 |................ |.....100,000,000 |310*1+5.31 e Lo [0, (1,348,802)). . (851,482)] e [l (851,452)]. .. (851,452)) i e e e | e [0009 L
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (972,103) (156,301)] XXX (156,301))  (5,184,893) 0 0 0 4,567,006 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (972,103) (156,301)] XXX (156,301))  (5,184,893) 0 0 0 4,567,006 [ XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (972,103) (156,301)] XXX (156,301))  (5,184,893) 0 0 0 4,567,006 [ XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (972,103) (156,301)] XXX (156,301) (5,184,893) 0 0 0 4,567,006 | XXX XXX
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ..cooe ceveveeevieeeeeciniies . 01/17/2024 |. 04/01/2054 |.....oevvevvvenn founnnn 25,000,000 [..cevvvnnnnns [ FORPR AR R RN 182,425 | .evvvene [ 182,425 |......... 182,425 |vvveiiiiiinnns oo e e | |
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ..cooe ceveveevvieeeeeiiniies . 01/17/2024 |. 04/01/2054 |......evvvvvenn feunnns 20,000,000 |..ccvvunnnnnnns FC TR 1) PO RPN RN RN 156,755 [.eveneeeees oo 156,755 |......... 156,755 [cveveeeeieiiies Jeenineeiiiins [ e | |
Interest
TBA Forward ........... Interest Rate ......... N/A Lot Rate........... Wells Fargo ..ccooe  ceveeeevvnieiiieeennn.s . 01/17/2024 |. 04/01/2054 |......oevvvvveen ounnns 12,500,000 ..ccuunnnnnees A5 i b e [ 81,644 e e 81,644 1.......... 81,644 [..ooivvvniinnnns | fooiiis e | | v
1469999999. Subtotal - Forwards - Other 0 0 0 420,824 | XXX 420,824 420,824 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 420,824 | XXX 420,824 420,824 0 0 0 0 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 (972,103) (156,301)] XXX (156,301) (5,184,893) 0 0 0 4,567,006 | XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 420,824 | XXX 420,824 420,824 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (972,103) 264,523 | XXX 264,523 (4,764,069) 0 0 0 4,567,006 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vevvnviennes The Company utilizes interest rate swaps to hedge the risk to income TNNEreNt 1N ONNING flOAtING FalE SEOUM I EIBS . wuuuiiuuiitiiiiti ittt et et e et e et e et e e e e et e e e e e e e e e e e e e e e e e e e e e aae e e 4ae e e e s e e e e e e e e 4 e e 4 e e e s e e 4ae e e e s e e e e o4 e e e e e e e oo e e 44 e e ea e e e a e e e s e e e a e e e e e 44 e oo s e e o4 e e e e o4 e e a4 e oo e e e e e e e e ea e e e e e ea e e ab e e e b e e aaeeaaa e
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 635,547 264,523 0 264,523 0 4,567,006 0

0999999999 - Gross Totals 635,547 0 264,523 0 0 264,523 0 0 4,567,006 0

803

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 264,523 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 (I, VorIV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

Citibank
Vel ls Fargo CME .

E570DZWZ7FF32THEFAT6 .

. VYVVCKRG3DVZZN7OPB21 ..

540,000
..95,547

540,000

..96,547 |..

....... Voeoounn

0299999999 - Total

635,54

635,547
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 Western-Southern Life Assurance 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 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ......... | Short term investment from reverse repo program ............ceeeeeeeeeeemmmueeeeeennnniaeeens | __________ | ............ 2.0 e 679,573 |oeeeeeeeeeeean 679,573 |....... 04/01/2024 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 679,573 679,573 XXX
9999999999 - Totals 679,573 679,573 XXX
General Interrogatories:
1. Total activity for the year Fair Value § -ovvveiinns (62,923,639) Book/Adjusted Carrying Value § -wvovoveveveinnen (62,923,639)
2. Average balance for the year  Fair Value $ 44,924,411 Book/Adjusted Carrying Value $ ... 44,924,411
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ e 0 NAIC2 $ ..o 679,573 NAIC3 $ ..o 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .ocriiiine 0

E11




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance Company

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

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

Reinvested Collateral Assets Owned Current Statement Date

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

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-2-2 ...t | DFC oo |, 1A .. ... 208,333 |.... 402 208,333 |....... 05/15/2024 .......
690353-3C-9 ... | DFC AGENCY DEBENTURES . 1.A 113,636 113,636 05/15/2024
690353-3H-8 -+~ | DFC AGENCY DEBENTURES ..........ooiiiiiiiiiiiiisss e |, TA i e 2,628,664 |.eeeeeeieireenn 2,628,664 |....... 07/07/2040 .......
690353-4F-1 +.« [ DFC AGENCY DEBENTURES ........eeiiiiiiiiinniiiieniee sttt | TA i L, 3,000,010 [ooeeiiviiinniiiinnnn 3,000,010 |....... 09/20/2027 .......
690353-4Il-4 ...| DFC AGENCY DEBENTURES . 1.A . 2,145,000 . 2,145,000 06/20/2027
690353-5H-6 <« [ DFC AGENCY DEBENTURES ........eeiiiriiiiinniiiieniee s | TA i L, 6,015,100 [.ooeeevvnnnniiiinnnn 6,015,100 |....... 04/20/2035 .......
690353-F9-3 - | DFC AGENCY DEBENTURES ........ooueiiiiiiiiiiicis e |, TA i e, 1,613,330 [ooeeeeieieiciens 1,613,330 [....... 12/15/2033 .......
690353-M8-7 | DFC v 1.A . 5,600,000 . 5,600,000 02/15/2028
690353-T5-6 <+« | DFC AGENCY DEBENTURES ..........ooiiiiiiiiiiiisssesssscsesceeeees |, TA i e, 8,492,000 |-eeeeneeieireenns 8,492,000 |....... 01/20/2035 .......
690353-X0-5 we [ DFC VRN e [ TA i L, 1,000,000 |.eeeenniiiiiininnns 1,000,000 |....... 07/15/2025 .......
690353-28-3 ...| DFC AGENCY DEBENTURES . 1.A . 3,815,802 . 3,815,802 07/07/2040
90376P-AB-7 woo| INT DEV FIN CORP .ttt | L TA i L, 2,148,250 |...covvnnniiiiiiiinnnns 2,148,250 |....... 04/20/2035 .......
90376P-AC-5 «.| INT DEV FIN CORP AGENCY DEBENTURES ..........cooooiiiiiiiiiiiiiiinncceiee TA i e, 8,661,840 [ooveeeiieiccns 8,661,840 |....... 01/20/2035 .......
90376P-AT-8 .| INT DEV FIN CORP ...ovvvvviivniniiees 1.A . 4,726,150 . 4,726,150 04/20/2035
90376P-BR-1 ......... INT DEV FIN CORP AGENCY DEBENTURES ...........cooooiiiiiiiiiiiiiicscennneeee [ TA e 4,958,333 | 4,958,333 |....... 09/20/2032 .......
90376P-EU-1 ......... INT DEV FIN CORP AGENCY DEBENTURES ..........oooovrisnniniciiiiiiiinnnsccicicnininnnnns | s [roeesesesens TA e 3,781,888 [ooooecciccnnnne 3,781,888 |....... 11/20/2037 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 58,908,336 58,908,336 XXX
0109999999. Total - U.S. Government Bonds 58,908,336 58,908,336 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
626301-EL-7 .........| TXBL MUNI FUNDING TRUST VARIOU NURSING H ....oouviiiiiiiiiiiiiiiiiiniinieienenenn [ e LEFE e [, 13,755,000 [.ooeevveenniiinnnn 13,755,000 |....... 09/01/2030 .......
626300-FV-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ......cceeeneveneinienienienienienienneneeneenns [ e TEFE o [ 1,800,000 [eeeueeeeieeeenenne 1,800,000 |....... 05/15/2056 .......
626301-JY-4 TXBL MUNI FUNDING TRUST VARIOU TRANSPORT . . 2,100,000 . 2,100,000 09/01/2031
62630W-NR-4 «.| TXBL MUNI FUNDING TRUST VARIOU GENERAL ........covevenueneennienieninnienienennennennens | oo TEFE |, 1,100,000 [oeeeuereeerreeinenne 1,100,000 |....... 06/30/2028 .......
88034Y-UIl-8 .| TENDER OPTION BOND TRUST RECEI GENERAL . 13,076,835 |.... 13,076,835 |....... 07/01/2041 .......
97689R-AH-7 WISCONSIN ST HSG & ECON DEV AU VAR = TAX ..ooevvrievninnninnniennienniinninnninnnnnnnnnnnenns [ Jeeeeeeen WDFE i | 1,890,000 |...eveeiiieiiiienns 1,890,000 |....... 04/01/2046 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured 33,721,835 33,721,835 XXX
0909999999. Total - U.S. Special Revenues Bonds 33,721,835 33,721,835 XXX
021752-AA-8 ........ ALTOONA-BLAIR COUNTY DEV ..o |, FFE e e 3,600,000 [..evvveeicicnnnne 3,600,000 |....... 04/01/2035 .......
05565E-CD-5 ......... B US Capital LLC ..o [ FFE e e 9,024,054 |- 9,000,000 [....... 08/11/2025 .......
12658P-AA-2 CP CANYONS WiFH 1B FE .. 21,200,000 21,200,000 09/01/2061
14338H-AA-4 .| CARMEL VALLEY SR LIVING . ABFE e e 7,350,000 |-eoveneneneneeereens 7,350,000 [-...... 09/01/2061 .......
35087M-AA-1 412 MADISON LLC ABFE e e 2,500,000 -vevvvenirininns 2,500,000 [....... 06/01/2062 .......
38869P-AN-4 GRAPHIC PACKAGING INTL ... .2.CFE .. . 2,693,637 . 2,694,182 04/15/2024
46655F-AA-5 -| JMA-RM LLC BFE e e 1,910,000 |-eeuveverriieiiene 1,910,000 |....... 03/01/2072 ...
58769J-AH-0 MERCEDES-BENZ FIN NA LFFE L 18,524,753 |.... 18,500,000 |....... 08/01/2025 .......
649538-BC-1 NEW YORK LIFE GLOBAL .. AFE L ...15,000,000 06/13/2025
6944PL-2T-5 <[ PACIFIC LIFE GF T i [, -1.DFE .. 15,000,000 [....... 06/16/2025 .......
78016E-ZV-2 ROYAL BANK OF CANADA ....evieutiiesiiiinsiies sttt sieeeee | JLEFE . 16,098,903 |.... 16,093,735 |....... 07/29/2024 .......
86177T-AA-0 STONE 2021 IRR TRUST .. .BFE .. . 4,670,000 . 4,670,000 03/01/2072
883920-AA-9 .........| THOMAS BRAX ADAM TRUST ... DR e L L LR RELRRERrrll [FPPPTOINY - ABFE e s 3,940,000 J..eeenniiiiiiiinnnnnnns 3,940,000 |....... 04/01/2073 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 121,651,561 121,457,917 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 121,651,561 121,457,917 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 180,559,897 180,366,253 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 33,721,835 33,721,835 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 214,281,732 214,088,088 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0
5999999999. Total - Preferred and Common Stocks 0 0

ELEVANCE HEALTH INC CP ...

11,301,418 |....

000000-00-0 ......... Key Bank Money Market ACCOUNt ..........eiieiieieie e ...30,500,000 ...30,500,000
000000-00-0 .........| Huntington Bank Money Market Account ...30,500,000 ...30,500,000
000000-00-0 .........| Fifth Third Money Market Account 32,600,000 |.... 32,600,000 |....
9609999999. Subtotal - Cash (Schedule E Part 1 type) 93,600,000 93,600,000 XXX
DAIRY FARMERS OF AVERICA CP ..ot |y oo 28 e [ 6,296,164 [.......cceeeeeeeennne 6,296,164 |....
DREYFUS GOVERN CASH MGMT INS MONEY MARKE ...........ccooviiiiiiiiiiiinn | e 7,254,539 |evviiiiiieiiiiieees 7,254,539 |....

11,301,418

.| EvERaY KANSAS CENTRAL cP ... 11,990,917 ... 11,990,917 04/01/2024
LIBERTY UTILITIES €0 CP .vveuenencseneneninieiee e seeeesesnsennes [ 11,193,243 |.... 11,193,243 |....... 04/01/2024 .......
MONTANA-DAKOTA UTILITIES CP ..ottt seenseeseseieeeenee | o 11,492,908 |.... 11,492,908 |....... 04/01/2024 .......
. NORTHERN IL GAS OP ...vovviviiiiniiisiiciisisnsicsicsssssssneens | v, 13,991,678 13,991,678 |....... 04/01/2024 ......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 73,610,867 73,610,867 XXX
9999999999 - Totals 381,492,509 381,208,955 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

(93,517,056)
483,330,546

Fair Value $
Fair Value $

E12

Book/Adjusted Carrying Value $ ---
Book/Adjusted Carrying Value $ -

....... (93,635,208)
485,337,363




STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 100,000 [ [V S, (V1 13,814,112 |.......... 9,259,668 |........... 9,025,885 |..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 100,000 [ [V S, [ 1,372,305 |............ 1,372,305 |............ 1,372,305 |..
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o ...0.000 32,131,132 |......... 26,363,089 |.......... 32,729,517 |..
HUNTINGTON BANK ..... .. COLUMBUS, OH ... .|--0.000 |.. ....31,194,541 |..........31,197,760 |..........31,200,785 |..
KEYCORP (KEY BANK) . CLEVELAND, OH .. .|-0.000 |.. .0 [ . 31,152,151 |.......... 31,155,066 |.......... 31,157,803 |..
PNC BANK ..o CINCINNATI, OH ..o e 1.0.000 [ 0 [ [V (15,143,107)|........ (20,937,342)|........ (70,469,271))..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 189,978 222,887 182,745
0199999. Totals - Open Depositories XXX | XXX 0 0 94,711,113 78,633,433 35,199,770
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 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 94,711,113 78,633,433 35,199,770
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

94,711,113

78,633,433

35,199,770

E13
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STATEMENT AS OF MARCH 31, 2024 OF THE Western-Southern Life Assurance 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 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
DAIRY FARMERS OF AMERICA CP R O 03/28/2024 .......... |oveevneniiiiiniinienennnn 5,480 |oninnniils 04/01/2024 ....ccovvn |oeviiniieieiii e 6,296,164 |..
ELEVANCE HEALTH INC CP 03/27/2024 . N .... 04/01/2024 ..11,391,418 |..
EVERGY KANSAS CENTRAL CP ... R O 03/27/2024 ........o. |oveeenneiiiiiiiineeeennnn 5450 |l 04/01/2024 .... 11,990,917 |..

LIBERTY UTILITIES CO CP 03/28/2024 .....coov |ovennneeeeeieieeeeeennn. 5430 | 04/01/2024 .... 11,193,243 |..

MONTANA-DAKOTA UTILITIES CP 03/28/2024 . N ... 04/01/2024 ..11,492,908 |..

NORTHERN IL GAS CP 03/28/2024 .....covvn |ovennnniniieinnnnnneeeennnn5.350 |t 04/01/2024 ... 13,991,678 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 66,356,328
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 66,356,328
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 66,356,328
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 66,356,328
Q4IT5H-29-6 ........ [ e Ao [s0......... [ 01/01/202% ......... | =) R 25,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eeesuueseeennnnnseeernnnueseesnnneseeenesaseeeenssaeseeemseeeeesnesseseeennnsasseesnns e seennnnsaaaseernnnnaaseennnnnnns | ........... | ........... 03/28/2024 .......... | ............................. 0.053 | ............................................................... 17,764,620
8309999999. Subtotal - All Other Money Market Mutual Funds 17,764,620

8609999999 - Total Cash Equivalents

84,145,948
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