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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 17,208,206,912 |....ceoeeciccrcis e 17,208,206,912 |.......... 16,988, 157,584
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 29,182,431 | [ 29,182,431 | 30,408,436
2.2 COMMON SEOCKS ...ttt [eenienenes 12,942,750,816 |......c.cceve. 51,668,269 |.......... 12,891,082,547 |.......... 12,051,442,533
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,817,916,084 |.......ooovvieiieicicinis o 1,817,916,084 |............ 1,815,861,046
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...cveeiiieieieeee ettt enes [ererereeninens 250,561,106 [....coovevrericecieririniriciens oo 250,561,106 |............... 281,526,926
4.2 Properties held for the production of income (less
e 0 encumbrances) .........cccoenieneenienns |oevvicnicnnees 45,767,886 |.......cocoovveeieiciricins oo 45,767,886 |................ 31,012,790
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......vvieieiiietetetceeeee ettt sessaes st ese et sesesss s ss s seseseses [ereseseseenenens 12,212,244 ..o e, 12,212,244 |............... 12,212,244
5. Cash ($ ....(508,278,009) ), cash equivalents
[ J 616,417,159 ) and short-term
investments ($§ ... 338,259,795 ) i oo 446,398,945 | [ 446,398,945 |............... 505,198,437
6. Contractloans (including $  ..oooovoviiiiiiicccee 0 Premium NOLES) ...... [ eccririieninnieinies [oeieirtieineieniiensiensieiees [oeieeseiesnsiesnsiesnseessseesnnies [oeeesneeesnsessnsees e sseesnseas
7. Derivatives 10,984,260
8. Other iNVEStEd @SSELS ......c.eiiieieieieieiciceeee e [oeeeenieens 6,694,533,477 |.....cccune. 70,117,547 |............ 6,624,415,930 6,669,887,275
9. Receivables for SECUNHIES ............ccciiiiiiiiiiiiiiciicceeeiiees [ [oee e [ [
10. Securities lending reinvested collateral assets . ... 70,778,034 |.. ... 70,778,034 |. ...69,478,339
11.  Aggregate write-ins for iNVeSted @SSEtS .........ccccovveiveveiiiiiieecieieeeeeiee s [ 1,095,561 [oviceciiciricrenies [ 1,095,561 180,321,072
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 39,534,954 858 |................ 121,785,816 |.......... 39,413,169,042 |.......... 38,646,490,942
13. Titleplantsless § ..o, 0 charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 156,403,379 |.cvvivrinnne. 2,468,162 |...ccocvvenee. 153,935,217 |ovverene 148,300,270
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 2,771,453,994 | 66,567,904 |............ 2,704,886,090 |........... 2,742,235,321
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 3,332,840,572 |.....cocvenee 4,644,150 |............ 3,328,196,422 |............ 3,278,504,729
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ........ccccccveeireeiieennnns 0 ) oo oo e [ [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 375,529,967 |..ovoveeeeeeeeeeeeeeeeeeees e 375,529,967 |................ 298,098,762
16.2 Funds held by or deposited with reinsured COMPANIES ............ccccevevrvees [rreririnenenne 59,417,497 |oovvieeeeeeeeeees [ 59,417,497 | 45,911,584
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccc.... 220,262,561 |...ooeoeeeeeeeeeeeeeeeeeen e 220,262,561 |.ccoveenee 401,009,617
18.2 Net deferred tax asset ........ccccceccenne ..1,822,341,604 |.. 82,628,778 |.. ..1,739,712,826 |. ..1,927,132,949
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 17,492,682 | e 17,492,682 |...ccooveen. 4,203,852
20. Electronic data processing equipment and SOftWArE .............cceueveverriireeenens freeeeeerienenes 476,975,111 | 325,879,695 |.............. 151,095,416 |................ 160,113,118
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 39,436,791 | 39,436,791 |- o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............c..ccccoceevreevies fereiieinnns 401,511,418 | o 401,511,418 |............. 526,600,320
24. Healthcare ($ oo 0 ) and other amMOoUuNts rECEIVADIE ...... [or..curicurieeiriiiriiiriiinis ot ettt [orseerssees e sseesees
25. Aggregate write-ins for other than invested assets ............ccccoeeveririeieeeeees foevernnens 2,165,153,098 |.........c..... 102,448,720 |............ 2,062,704,378 |............ 2,004,126,151
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 51,373,773,532 |.ccocvvneneee. 745,860,016 |.......... 50,627,913,516 |.......... 50,182,727,614
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 51,373,773,532 745,860,016 50,627,913,516 50,182,727,614
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... BB7 oo [ L1 T 666,663
1102. Other investment receivables ..1,094,993 |.. ..1,094,993 |. ..179,654 ,409
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 1,095,561 1,095,561 180,321,072
2501. Corporate owned investment value of life insurance .........cccooovvviiis forriinnnss 1,625,600,708 |........ooveveeveeerceeeeeees o 1,625,600,708 |............ 1,598,676,075
2502. Investment value of life insurance and annuity contracts .......cofoeeiiinss 156,062,391 [..ooieeeiceceeeceeeeees e 156,062,391 |....c..o.o..... 161,023,453
2503. Third party administrator receivable ..o o 53,150,153 |.ccciiine 11,472,463 |................. 41,677,690 |..oveveeenne 47,565,229
2598. Summary of remaining write-ins for Line 25 from overflow page ..330,339,846 |... ...90,976,257 |... ..239,363,589 |... ..196,861,394
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,165, 153,098 102,448,720 2,062,704,378 2,004,126, 151




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 3L 114,628,497 ) oot e 13,486,970,169 |.......... 13,659,880,228
2. Reinsurance payable on paid losses and 10Ss adjusStMENnt EXPENSES ..........cccveveveveueueureiieieeeteteseeeesese e sesesesess s seseasaeas |oeseseseereneees 873,707,152 |......cccceevune 866,531,238
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 2,988,392,290 |............ 3,091,749,042
4. Commissions payable, contingent commissions and other similar charges . 257,822,466 |................ 334,319,386
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 197,500,997 |...ccovveevne 254,549,969
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 15,357,870 |...cvvevenenee 93,957,633
7.1 Current federal and foreign income taxes (including $ .............c.c.cceeeee......0 0N realized capital gains (I0SSES)) .....ccovvees foerereneiiniiinicieninnis o
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 2,101,720,856 and
including warranty reserves of $ ................. 10,049,659 and accrued accident and health experience rating refunds
iNClUdiNg $ v for medical loss ratio rebate per the Public Health Service Act) ..........cccccveveveveveccns feeverinene 7,750,524,314 |............ 7,979,155,236
10, AQVANCE PIEMIUM ....oeeeveeeeeeeeeeeeeee et ee et ees st seseeee e e e s st eteseseeeseseasessesesesessesesasssesesessesaesese s asasesessansssssssssesesnananasasnsassseses [resereseneeneas 146,440,953 |................ 137,243,306
11. Dividends declared and unpaid:
S (e el g T [o T ST O RO UES NSO RO
11,2 PONCYNOIABTS .......oeeeececet ettt ettt e et e e et esesen s e eaeteseseessseaetesesensseetesesesnsssesesesasensssesesasansnssaesesasansnsnsssesna|ereseenestsseeranas 3,859,645 |.....cccvueee 3,777,269
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.oviviuiveiiiiiieeieteiiesieeeie bbb oo 1,432,995,335 |............ 1,240,341,919
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiiiieeeteteeeeeeeesee et tes e ee sttt st sass s st et sesesess s s s eseseses et e e reneiis 53,824,464 |................. 33,865,992
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............ccueuiiiiiiieiietieiieecte et 1,748,881,098 |............ 1,919,575,522
15.  Remittances and items not allocated ... ... 14,570,019
16.  Provision for reinsurance (including $ , 41,771,000
17.  Net adjustments in assets and liabilities due to foreign eXChange rateSs ..........ccccovoiririiireieieriiire e 49,159 | 30,712
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and @ffilIAtES ..............cceveueurueieieiiecieieiiee ettt |ee s 212,720,701 |...ocee 257,390,924
20, DEIVALVES ....ououeiiieeecteeceeeee ettt ettt ettt ettt ee e e et et e s e b e b e s e se s es s et et et et e s es e e s e st et e A et et e s e e s et et st et et esean s eses s sesesesnan s s esesesesesede ettt 843,373 [ 1,283,400
21. Payable for securities .. 43,578,124 |................ 18,122,842
22, Payable for SECUMtES IBNGING .......c.cueviveiiecececeeiee ettt ee e ettt eeeesse et tesesenssaeaetesesensesstesesesenssseaesesssensnsssesesesansssssesesesensnsnessesdeteteeneninees 74,472,258 |........coo.c. 73,708,909
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne L0 SOSTP R PROTRPTEPPRTRTI REOTOTTTTRTRRPTTPRON
25.  Aggregate Write-ins fOr HADIIHES ................c.oveviieeeeeeeeeeeeeeeeeeeeeeeeeee e tee et e ee e ee et ees e ee et ee e en s en st eneseen s eensseenssesnsseenaneenanennas 1,062,059,706 1,194,659,772
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 30,391,771,074 31,216,484,318
27. Protected cell liabilities
28.  Total liabilities (LINES 26 AN 27) .....ovveieirereieiiieeeeereieieeeseae st sesesete st sssss et b s ss s st e b s s s s st et b st snsesebesssssnsesesesessssnsesesesssnsnseso|oeeeesceen 30,391,771,074 |.......... 31,216,484,318
29. Aggregate write-ins for SPeCial SUMPIUS TUNAS .......couiiiiiiiiiii ittt sttt b e bt ettt e e b e sseeseeesbeesbeenbeesaoreeneesreesbeesbeesbeesbe e teeites [ensesnsesneessessresareesreereens
30.  COMMON CAPILAI STOCK .....euvieuiieiieeiieeieeie ettt ettt et et e et e et e e st e e st e eseeeseeeseesseesseesseesseesseesseeseeeseesseenseesseenseenseesseesseessennsenssensees|osssressbessbessbessbeesbessneenns [renerssnssaeesseesaessressreene e
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
33, SUIMPIUS NOLES ..ottt ettt et et e s e ae s e s s s s et e s e s e s s s s s st st et et e s es s s s s s e s s et eseseseasa s s s st et eseasss s sanseseseseananeee st reretis 3,542,615,488 |........... 3,542,324,124
34.  Gross paid in @and CONHIDULEA SUIPIUS ........cc.eiiuiiieiiiiieie ettt ettt e et e et e et e et e esbeeseesseesseesseeseesseenseesseesseessesnsenssensees|oessressiessressbessbessbeesneesnns [resessiessiassaessressressressreeas
35, UNASSIGNEA FUNAS (SUPIUS) .....v.veveeiececeeteseeeeececte et eeeescecte et esesssseaesesesesssssaesesesessssesesesesenssssaesesesensssssesasassnsnsssesasassnnsnassesasensnsnaedfesesnencs 16,693,526,954 |......... 15,423,919, 172
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 20,236, 142,442 18,966,243,296
38. Totals (Page 2, Line 28, Col. 3) 50,627,913,516 50,182,727,614
DETAILS OF WRITE-INS
2501, Contingent SUIT HaDT TS ..ottt ottt 4,962,782 |.....covvvenen. 5,490,447
2502.  Agent's SECUMITY FUN FESEIVES ....ooiiiiiiececececeeeee ettt ettt ettt s st s s bt esesn s s ss et esesesesesnneseresesessn e 684,461,015 |................ 722,666,586
2503, MiSCElIaNEoUS [1aDTTITIES ...iuiiiiiiiiiiieti bbbttt ettt [ 26,670,395 |...cccoceunnee 41,856,589
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGJE ..........cceveueiiieeieieieiieeieieieie et s 345,965,514 |............... 424,646,150
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,062,059,706 1,194,659,772
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ...coc..... 1,757,798,895 ) ..o 1,838,240,417 |............ 1,969,799,923 |........... 3,922,416,774
1.2 Assumed (written $  ............ 8,931,804,673 ) ... e 9,007,422,918 |............ 9,528,551,693 |.......... 18,995, 147,403
1.3 Ceded (written $ . 22,284,573,641 ) oo ..2,212,020,732 |.. ..2,285,038,816 |............ 4,594 ,105,295
1.4 Net (written $§ ... 8,405,029,927 ) ..o 8,633,642,603 |........... 9,213,312,800 18,323,458,882
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 5,419,915,059 ):
2.1 DHTECE ..ttt e 1,221,043,120 |........... 1,363,158,491 |............ 2,648,959,999
2.2 Assumed 5,390,988, 156 6,882,930,971 .13,139,179,457
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o 1,220,343,500 1,334,396,550 |............ 2,675,143,302
24 Net ..o ..5,391,687,776 |.. ..6,911,692,912 |.......... 13,112,996, 154
3. Loss adjustment @XPENSES INCUITEM ...........c.cueveuiiereeeeieiiissesese st esesese s s sessss s sesssans [eesssesececeenn 694,497,011 |..ooeeienne 894,657,506 |........... 1,823,204,709
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 2,734,995,303 |............ 2,920,470,350 |............ 5,700,761,665
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee | U UURP RPN .
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cceueueuiiriiiiieieieseeeieie s 8,821,180,090 |.......... 10,726,820,768
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeuiuiiiiieieieieeeeeieieeeieeeeee e o (187,537,487)|.......... (1,513,507,968)|........... (2,313,503,647)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 325,851,333 |.oeecne 334,937,329 |............... 696,821,187
10. Net realized capital gains (losses) less capital gains tax of $ ................. 11,322,932 .o (11,457,505) 12,939,362 (32,598,770)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviriririiieiereieriinesisisieieteiereee s tesesee s seseses s |oeseseseenenens 314,393,828 |............... 347,876,691 |................ 664,222,417
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ (81,138) amount charged off $  ...ccooveeenene 29,536,921 ) oo oo (29,618,059)|......cccvuevne (25,081,318)|.....cceunvne (50,869,468)
13.  Finance and service charges not included in PremMIUMS ...........cccceueviviiiiieeiereieiieeee e 48,710,666 |................ 52,710,318 |................ 110,780,902
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 79,295,396 88,563,860 174,567,210
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 98,388,003 116,192,860 234,478,644
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......cccuiuiiiiiiieieieteeeeceee et et 225,244 344 |......... (1,049,438,417)|.......... (1,414,802,586)
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 2,193,122 2,415,974 4,611,862
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 223,051,222 |.......... (1,051,854,391)|.......... (1,419,414, 448)
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (170,237,038) (185,136,054) (376,628,192)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 393,288,260 (866,718,337) (1,042,786,256)
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 18,966,243 ,296 18,909,371,424 18,909,371,424
22, Netincome (from LiNE 20) ......c.cviiieeueriiriiiieietierescseeeietes e seete s ee et s st sssee s s ssssenenes [oreseenececnenns 393,288,260 |.............. (866,718,337)|.......... (1,042,786,256)
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccociiiiiiiiiiiiiiie e e [ [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. 15,184,493 ..890,270,642 ..304,197,751 |... ..1,182,406,984
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ... (3,288,573) e 2,064,668 |.................. 4,701,269
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (208,268,594)|.. ...88,289,722 |... ..(44,863,432)
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieereieiiiieectete ittt eae bt sss bbb sn et be b ss st s s [eeeeeenececnenns 154,111,533 .o 58,100,760 |................ 167,078,391
28.  Change in ProviSion fOr FEINSUMANCE ..........uiuiuiriiieiiieiiieisiee ettt ettt stene et sesesessees [sreseesesaess s st st steesnens [onressstesnseessesesensesansnsans [oreseesenensens (18,037,800)
29, Change in SUIPIUS NOLES ......c.cuiviiieitireiiiieiietete et eesesete sttt be et ss st be b s s ss et s b s s s sns b b sassssnsesesena 291,364 |.. ..290,133 |... .... 580,875
30. Surplus (contributed to) withdrawn from protected CellSs ............cccooiiiiiiiiiiiiieceeeeeeeeee e [ e
31.  Cumulative effect of changes in accounting PriNCIPIES .........cc.cirieiiirieieieieieesee e et [oere s naes [eseeenenseiens 11,857,038
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
G T T I P R U N
33.2 Transferred to capital (Stock DIVIdEN) .........ccccoiiiiiiiiiiri e e [ e
33.3 Transferred from CAPItaAl ...........coiuiiiieiieie ettt et esneeaeeneen
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 43,494,514 25,373,878 (204,065, 197)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 1,269,899, 146 (388,401,425) 56,871,872
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 20,236, 142,442 18,520,969,999 18,966,243 ,296
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiiciiciieeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401.  Other misSCellan@OUS INCOME .........coiviiiiiiiiietetctceee ettt ettt es s sena e 51,843,097 |................. 40,296,970 |................. 95,412,502
1402. Change in contingent suit liability 527,666 |.................. 3,114,105 |...ocooveee 2,532,933
1403. Change in cash surrender value of corporate life iNSUraNCe .........cccccoooeoecoieieieiiicecceceeeeeeeee e 26,924,633 |................. 45,152,785 |...cocevve 76,621,775
1498. Summary of remaining write-ins for Line 14 from overflow page ...........cccceveiiiiieiiiiiieiiceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 79,295,396 88,563,860 174,567,210
3701. Change in surplus — agent security compensation Plan ..o e ees [oerereseee et [oeseees e (1,655,042)
3702. Change in surplus - pension and postretirement benefits . (206,343,953)
3703. Change in surplus pooled nonadmitted premiums in the course of collection offset ........ccooofoeeeiieieinnn. 1,198,418 |...cooevevee. 1,964,303 |.....ocvveee 3,933,798
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiiiiciiieeieeses e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 43,494,514 25,373,878 (204,065, 197)




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 8,652,076,974 |........... 9,350,039,673 |.......... 18,232,515, 181
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 342,770,690 |.....coveeeee. 364,071,411 | 755,367,163
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 57,957,457 88,915,459 182,016,023
4. TOtal (LINES 110 B) ..ottt 9,052,805, 121 9,803,026,543 19, 169,898,367
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 5,634,100,488 |............ 6,304,461,717 |........... 12,458,791,733
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 3,836,221,323 |............ 4,073,708,617 |............ 7,482,545 ,375
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 2,110,746 |oeeine 3,672,467 |....ocooeveenee 6,516,799
9. Federal and foreign income taxes paid (recovered) netof $ ..................... 936,864 tax on capital
GAINS (IOSSES) ...ttt b bbb (339,661,162) (173,935,868) (180,001, 132)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 9,132,771,395 10,207,906,933 19,767,852, 775
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (79,966,274) (404 ,880,390) (597,954 ,408)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 890,768,153 1,215,134,791 3,139,270,355
12,2 SEOCKS ...ttt ettt n s aeaens [oeseaeeen et 287,585 |.. ... 27,648,278 |.. 137,695,631
12.3 Mortgage loans ... 35,776,890 |.. .. 117,704,867 |.. 194,608,411
12.4 REAI ESEALE ...t [oreenen et (725,514) ..o o 29,526,527
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiieciieirei ettt bbbttt [eressinessinaes 346,649,591 |.....ccooeeeee. 213,313,593 |............... 656,692,666
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens 141,108 ..o 4,063,069 |..ccrvrirnnee 4,443,701
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 209,610,956 62,341,022 27,465,966
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,482,508,769 |............ 1,640,205,620 |............ 4,189,703,257
13. Cost of investments acquired (long-term only):
131 BONGS .ttt [oeaeaeeenns 1,093,871,665 |................ 841,971,627 |............ 1,781,383,008
13.2 SEOCKS ...ttt ennas [enennanaeaenenes 2,065,842 |......coceene. 38,343,167 |..ccovveevnee. 191,788,700
13.3 MOMGAGE I0BNS ...ttt [oesesenenennanes 32,398,947 |....c.occvneee 116,173,964 |................ 205,089,635
13.4 REAI ESHALE ...t [onaeaeeen s 15,086,900 |........cconeeee 15,910,081 [.ocvricineeee 32,471,479
13.5 Other iNVESIEA @SSELS ......vvuiuieieieciietrei ettt [oesssinessinees 236,140,072 |....ocveeeee 401,596,330 |..cocvrennne 717,883,185
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 1,077,880 15,158,011 199,896,332
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,380,641,306 1,429,153, 180 3,188,512,339
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveerieiieiinieeieee e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 101,867,463 211,052,440 1,001,190,918
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccoooiiiiiiinies i [
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (80,700,682) (168,864,634) 65,256,997
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (80,700,682) (168,864,634) 65,256,997
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (58,799,493)|.............. (362,692,584)................ 468,493,507
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovveieieiie ettt ettt s s st e s s esessnannens |oeresessenenens 505,198,438 |....ccccveenve 36,704,931 | 36,704,931
19.2 End of period (Line 18 plus Line 19.1) 446,398,945 (325,987,653) 505,198,438
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... [ 120,241,451 |................ 107,563,995 |............... 221,963,879
20.0002. Capitalized interest on invested asSels ... e 3,249,203 ..o oo 2,486,090
20.0003. Capitalized interest on DONAS ... [oererereee st .
20.0004. Capitalized interest on mortgage loans .. ..9,366,521 |..
20.0005. Tax credit commitment 1iabilities ... [ 364,798
20.0006. Movement of assets from bonds t0 alts ... [
20.0007. Exchange of equity investment to bond investment ... [ .
20.0008. Exchange of bond investment to equity investment ........ ..1,198,840 |..
20.0009. Investment in affiliate through transfer of real estate .... ... 17,380,801 |...




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A

B.

C.

Accounting Practices
The accompanying statutory financial statements of Nationwide Mutual Insurance Company (the Company) have been prepared in conformity
with accounting practices prescribed or permitted by the National Association of Insurance Commissioners (NAIC) and the State of Ohio.
The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its solvency
under the Ohio Insurance law. The NAIC’s Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a component of
prescribed or permitted practices by the State of Ohio.
Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate Organizational
Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle
has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting practices and
procedures manual. The prescribed practice changed the subsidiary’s valuation by $619.3 million and $228.4 million as of June 30, 2024 and
December 31, 2023, respectively.
Eagle was granted a permitted practice from the Department allowing Eagle to carry a reinsurance recoverable asset under an excess of loss
reinsurance agreement with a third-party reinsurer as an admitted asset. The permitted practice changed the subsidiary valuation of Eagle by
$867.1 million and $852.9 million as of June 30, 2024 and December 31, 2023, respectively.
Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled in
the State of Ohio. The Company has an indirect ownership of NLIC and NLAIC through the Company’s ownership of Nationwide Corporation. See
the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a prescribed practice that
utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed products, respectively, in
order to better align the measurement of indexed product reserves and the derivatives that hedge them, which were adopted effective January 1,
2021. The prescribed practice changed the subsidiaries’ valuation by $(289.5) million and $(90.9) million as of June 30, 2024 and December 31,
2023, respectively.
A reconciliation of the Company’s net income and surplus between NAIC SAP and practices prescribed and permitted by the State of Ohio is
shown below:
F/S FIS
SSAP # Page Line # 2024 2023
Net Income
(1) Nationwide Mutual Insurance Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 393,288,260  $ (1,042,786,256)
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 393,288,260  $ (1,042,786,256)
Surplus
(5) Nationwide Mutual Insurance Company state basis
(Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $20,236,142,442  $18,966,243,296
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 2 2.2 619,312,777 228,427,396
Subsidiary valuation -- NLIC and NLAIC 51,86,101 2 2.2 (289,509,262) (90,883,037)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 61R 2 2.2 867,070,675 852,929,663
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $19,039,268,252 $17,975,769,274

Use of Estimates in the Preparation of the Financial Statements

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

Accounting Policies

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

2. Bonds, excluding loan-backed and structured securities, are stated at amortized cost except those with an NAIC designation of “3” through
“6”, which are stated at the lower of amortized cost or fair value. Amortization of premiums and discounts is calculated using the effective yield
method. The Company does not hold any mandatory convertible securities or Securities Valuation Office (SVO) identified investments.

3-5.There were no changes that were considered significant to the Company from prior year end.

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

7-13. There were no changes that were considered significant to the Company from prior year end.

Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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

Note 3 — Business Combinations and Goodwill

A

Statutory Purchase Method

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



STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Statutory Merger

1. Effective January 1, 2024, Nationwide Lloyds received regulatory approval for voluntary dissolution pursuant to Nationwide Lloyds’ Articles of
Dissolution. Prior to the dissolution, the operations of Nationwide Lloyds were conducted through its attorney-in-fact, Lone Star General Agency,
Inc., an affiliate, appointed by twelve underwriters who are employees of the Company. In alignment with a trust agreement entered into by
Nationwide Lloyds and each of Nationwide Lloyds’ underwriters, the Company has assumed all of Nationwide Lloyds’ assets and liabilities pursuant

to a reinsurance and assumption agreement.

2. The transaction above was accounted for as a statutory merger.

3. There were no shares of stock issued in the merger transaction.

4. As the merger was effective on January 1, 2024, the current period results of the Company included that of the merged entity.

5. No adjustments were made directly to the surplus of the Company as a result of the merger.

C. Impairment Loss

Not applicable.

D. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

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

B. Debt Restructuring
Not applicable.

C. Reverse Mortgages
Not applicable.

D. Loan-Backed Securities

1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.

2. Not applicable.

3. The following table summarizes other-than-temporary impairments for loan-backed securities recognized in the current reporting period based
on the fact that the present value of projected cash flows expected to be collected was less than the amortized cost of the securities.

(1) ) (3)

(4)

)

(6)

@)

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUsIP period OTTI cash flows impairment impairment of OTTI reported
32052WAC3 $ 489,633 $ 434,759 $ 434,759 $ 390,871 Q2'24
362351AA6 $ 1,142,229 $ 949,461 $ 949,461 $ 696,896 Q224
456652AA4  § 1,303,926 $ 1,047,831 $ 1,047,831 $ 709,594 Q2'24

Total

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

a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

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

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

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

$ (6,318,748)
$ 244,618,558

$ 414,898,058
$__2,304,762,856_

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

6.1



STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Dollar Repurchase Agreements and/or Securities Lending Transactions
1-2.There were no changes that were considered significant to the Company from prior year end.
3. Collateral Received
a. There were no changes that were considered significant to the Company from prior year end.
b. Not applicable.
c. There were no changes that were considered significant to the Company from prior year end.
4-7.There were no changes that were considered significant to the Company from prior year end.
Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries, the Company has agreements to enter into repurchase or
reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state specific

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

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in
the fair value of the collateral are considered negligible.

For yield enhancement, the Company has agreements to enter into repurchase agreements through its securities lending program with

collateral consisting of U.S. Government/Agency securities with investment grade counterparties. The collateral, which is marked to market
daily, must represent 102% of the amount loaned and is monitored by the plan’s manager, Bank of New York Mellon, for changes in fair value.

2. Type of Repo Trades Used

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

a. Maximum Amount

Open - No Maturity - -
Overnight $ 111,568,867 $ 85,471,658 $ -8 -
2 Days to 1 Week - - - -
> 1 Week to 1 Month - - - -
> 1 Month to 3 Months - - - -
> 3 Months to 1 Year - - - -
> 1 Year - - - -

Nooakrwd=

b. Ending Balance

Open - No Maturity - -
Overnight $ 77,744,924 $ 67,758,606 $ -8 -
2 Days to 1 Week - - - -
> 1 Week to 1 Month - - - -
> 1 Month to 3 Months - - - -
> 3 Months to 1 Year - - - -
>1 Year - - - -

Nooakrwd=

4. Not applicable.

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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a.  Maximum Amount $113,800,244 $87,181,091 $- $-
b. Ending Balance $79,299,822 $69,113,778 $- $-

6.2



STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $- $69,113,778 $- $- $- $- $69,113,778
b. LB&SS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f. Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -
i.  Total Assets - FV $- $69,113,778 $- $- $- $- $- $69,113,778

7. Collateral Provided - Secured Borrowing

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Maximum Amount
1. Cash $111,568,867 $85,471,658 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4

Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $77,744,924 $67,758,606 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4

Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $67,758,606 $67,758,606
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

aooow

9-10. Not applicable.

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Real Estate

Not applicable.

Low-Income Housing Tax Credits (LIHTC)

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

There were no changes that were considered significant to the Company from prior year end.
. Working Capital Finance Investments

Not applicable.

Offsetting and Netting of Assets and Liabilities

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

. 5GI Securities

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

Not applicable.

. Prepayment Penalty and Acceleration Fees

There were no changes that were considered significant to the Company from prior year end.
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NOTES TO THE FINANCIAL STATEMENTS

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

Percent Share

Asset Type
(1) Cash
(2) Cash equivalents
(3) Short-term investments
(4) Total

0%
82%
18%

100%

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 — Investment Income

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

Note 8 — Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives

B. Derivatives under SSAP No. 108 — Derivative Hedging Variable Annuity Guarantees

1-7. There were no changes that were considered significant to the Company from prior year end.

8. The Company has no premium cost due in each of the following four years and thereafter.

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

Not applicable.

Note 9 — Income Taxes

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

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

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

Note 11 — Debt

A

All Other Debt

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

Funding Agreements with Federal Home Loan Bank (FHLB)

1. The Company is a member of the 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 as backup liquidity. These agreements were renewed in June 2024
and expire June 2025. The Company has determined the actual maximum borrowing capacity as $600.0 million. The Company’s Board of
Directors approved of this amount with consideration of the FHLB’s stock ownership and collateralization requirements. As of June 30, 2024
and December 31, 2023, the Company had no amounts outstanding under these agreements.

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 19,500 $ 19,500 $ -
(e) Aggregate Total $ 20,019,500 $ 20,019,500 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 19,500 $ 19,500 $ -
(e) Aggregate Total $ 20,019,500 $ 20,019,500 $ -
(f)  Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Current Year
Membership Total Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ -8 - $ $ -8 -3 -
Class B $ 20,000,000 $ 20,000,000 $ $ -8 -3 -
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3. Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

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 General and Separate
Accounts Total Collateral Pledged

Maximum Amount Pledged During Reporting Period

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 General and Separate
Accounts Maximum Collateral Pledged

4. Borrowing from FHLB

$

$

$

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
784,098,762 898,768,721
784,098,762 898,768,721
825,953,492 946,497,723
3
1 2 Aggregate Borrowed
at Time of Maximum
Fair Value Carrying Value Collateral
825,953,492 946,497,723
825,953,492 946,497,723
825,953,492 946,497,723

The Company had no outstanding borrowings with the FHLB as of June 30, 2024 and December 31, 2023.

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

Benefit Plans

A. Defined Benefit Plans

Prior to 2024, the Company sponsored the Nationwide Retirement Plan, a qualified defined benefit pension plan. Effective January 1, 2024, the
Nationwide Retirement Plan was split into two qualified defined benefit pension plans (the Nationwide Retirement Plan — Account Balance or
“NRP-AB” and the Nationwide Retirement Plan — Final Average Pay or “NRP-FAP”, collectively the “Plans”). All employees of the Company who
are at least 21 years of age are eligible to participate in one of the Plans, following the attainment of 1 year of service. Generally, associates who
have an original date of hire on or after January 1, 2002, will be participants in the NRP-AB and associates hired on or before December 31,

2001, will be participants in the NRP-FAP.

The NRP-AB includes participants whose benefit is based solely on an account balance formula. The NRP-FAP includes participants who have
some portion of their benefits calculated by a final average pay formula which is generally based on an average of the participant’s highest annual
eligible earnings during a specific length of time. NRP-FAP participants may also have a portion of their benefit calculated under the account

balance formula.

These changes were not considered significant to the Company or its participating affiliates.

1-3. There were no changes that were considered significant to the Company from prior year end.

4. Components of net periodic benefit cost

a. Service cost

b. Interest cost
c. Expected return on plan assets
d. Transition asset or obligation

e. Gains and losses
f. Prior service cost or credit

g. Gain or loss recognized due to a settlement

or curtailment

h. Total net periodic benefit cost

Pension Benefits

Postretirement Benefits

December 31,

December 31,

June 30, 2024 June 30, 2024 2023
$ 56,333,106 $ 108,773,081 $ 703,137 $ 1,347,045
140,507,418 274,948,951 2,506,608 4,796,628
(153,552,491) (298,831,588) (3,257,199) (6,423,509)
69,589,645 92,256,835 (2,621,177) (6,178,454)
(16,926,766) (33,853,532) 3,497,655 7,039,907
$ 95,950,912 $ 143,293,747 $ 829,024 $ 581,617

5-18. There were no changes that were considered significant to the Company from prior year end.

B-l. There were no changes that were considered significant to the Company from prior year end.
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NOTES TO THE FINANCIAL STATEMENTS

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

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

Note 14 — Liabilities, Contingencies and A nents

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

Note 15 — Leases

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

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

The Company carries short-term investments at amortized cost, which approximates fair value.
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The fair value of derivative instruments is determined using various valuation techniques relying predominately on observable market inputs. These
inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity index levels.

The following table summarizes assets held at fair value as of June 30, 2024:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ - $ 185,249,340 $ 166,408,336 $ -3 351,657,676
Securities lending collateral assets - 1,874,433 - - 1,874,433
Preferred stocks unaffiliated - 451,500 28,730,931 - 29,182,431
Common stocks unaffiliated 4,859,201 20,164,563 682,174 - 25,705,938
Total Assets at Fair Value/(NAV) $ 4,859,201 $ 207,739,836 $ 195,821,441 § - $ 408,420,478

The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2024:

Total gains

Beginning and (losses) | Total gains and

Balance at Transfers into | Transfers out of [ included in | (losses) included Ending Balance at

3/31/2024 Level 3 Level 3 Net Income in Surplus Purchases | Issuances Sales Settlements 6/30/2024
Assets at Fair Value
Bonds $205,007,707 $4,652,285 $(49,542,861) $ $(370,065) $22,326,614 $ $(15,859,181) $193,837 $166,408,336
Preferred stocks unaffiliated $27,159,781 $- $- $- $544,996  $1,299,778 $- $(273,624) $- $28,730,931
Common stocks unaffiliated $- $- $- $- $82,754 $599,420 $- $- $- $682,174

Total Assets at Fair Value $232,167,488 $4,652,285 $(49,542,861) $ $257,685  $24,225,812 $ $(16,132,805) $193,837 $195,821,441

Transfers into and/or out of Level 3 during the period ended June 30, 2024 are primarily due to changes in valuation method resulting from application
of the lower of amortized cost or fair value rules based on the security’s NAIC rating.

B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as of June 30,
2024:

Aggregate Fair Net Asset Not Practicable
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Assets
Bonds $15,819,167,629 $16,856,549,237 $2,242,314,843 $11,792,081,737 $1,784,771,049 $- $-
Mortgage loans, net of allowance 1,678,772,252 1,817,916,084 - - 1,678,772,252 - -
Cash, cash equivalents and short-
term investments 446,398,945 446,398,945 (152,422,356) 587,872,249 10,949,052 - -
Derivative assets 18,339,632 15,551,363 - 18,339,632 - - -
Securities lending collateral assets 68,725,246 68,903,601 67,758,606 966,640 - - -
Total Assets $18,031,403,704 $19,205,319,230 $2,157,651,093 $12,399,260,258 $3,474,492,353 $- 3$-
Liabilities
Derivative liabilities $100,019 $843,373 $- $100,019 $- $- $-
Total Liabilities $100,019 $843,373 $- $100,019 $- $- $-

D. Not Practicable to Estimate Fair Value
Not applicable.
E. Measured Using Net Asset Value
Not applicable.
Note 21 — Other Iltems
A. Unusual or Infrequent ltems
Not applicable.
B. Troubled Debt Restructuring for Debtors
Not applicable.
C. Other Disclosure
There were no changes that were considered significant to the Company from prior year end, except for the following.
Effective June 1, 2024, the Company and certain of its subsidiaries and affiliates renewed the Property Catastrophe Program as follows: National
Tower with varying placements totaling $2.834 billion for losses per event between $375 million and $3.50 billion. This includes the catastrophe
bond, Aquila Re 2024-1 issued in 2024 providing national coverage at 28.57% of $350 million excess of $1.20 billion, 31.25% of $400 million
excess of $1.95 billion, and Aquila Re 2023-1 issued in 2023 providing national coverage at 31.25% of $400 million excess of $1.55 billion,
35.82% of $349 million excess of $1.60 billion, and 100% of $50 million excess of $2.65 billion. See Note 21G for additional information regarding
the Aquila Re catastrophe bonds.
Effective June 1, 2024, the Company and certain of its subsidiaries and affiliates renewed its Property per Risk program on an enterprise-wide

basis covering risks underwritten by the Company. The structure remains unchanged at $115.0 million excess of $10.0 million. Risk period 2024
for Property per Risk program will expire on May 31, 2025.

D. Business Interruption Insurance Recoveries

Not applicable.
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E. State Transferable and Non-Transferable Tax Credits
There were no changes that were considered significant to the Company from prior year end.
F. Subprime Mortgage Related Risk Exposure
There were no changes that were considered significant to the Company from prior year end.
G. Insurance-Linked Securities (ILS) Contracts
There were no changes that were considered significant to the Company from prior year end, except for the following.

Aquila Re series 2023-1 provides indemnity protection on a per occurrence basis now with three different classes of notes. For the 2024 risk
period, the Aquila Re 2023-1 catastrophe bonds provide national coverage at 31.25% of $400M excess of $1.55 billion, 35.82% of $349M excess
of $1.60 billion, and 100% of $50M excess of $2.65 billion. For the 2023 risk period, the Aquila Re 2023-1 catastrophe bonds provide national
coverage at 31.25% of $400M excess of $1.55 billion, 31.25% of $400M excess of $1.95 billion, and 20.00% of $250M excess of $3.15 billion.
The coverage is effective June 1, 2023 and expires on May 31, 2026 for Class A-1 Notes, Class B-1 Notes, and Class C-1 Notes.

On May 14, 2024, the Company and certain of its subsidiaries and affiliates entered into an agreement with Aquila Re | Limited, a Bermuda
Special Purpose Reinsurance Insurer, for the purpose of securing collateralized, multi-year property catastrophe loss protection through the
capital markets. The catastrophe bond, Aquila Re 2024-1, was issued as part of this agreement provide reinsurance coverage to the Company
and certain of its subsidiaries and affiliates for catastrophic events, including hurricanes, winter storms, convective storms, wildfires, meteorites,
volcanic eruptions, earthquakes, and the fires following earthquakes. Aquila Re series 2024-1 provides indemnity protection on a per occurrence
basis now with two different classes of notes. For the 2024 risk period, the Aquila Re 2024-1 catastrophe bonds provide national coverage at
28.57% of $350M excess of $1.20 billion, and 31.25% of $400M excess of $1.95 billion. The coverage is effective June 1, 2024 and expires on
May 31, 2027 for Class A-1 Notes, and Class B-1 Notes.

Number of Outstanding Aggregate Maximum
ILS Contracts Proceeds
Management of Risk Related To:
(1) Directly-Written Insurance Risks
a. ILS Contracts as Issuer - $ -
b. ILS Contracts as Ceding Insurer 5 $ 525,000,000
c. ILS Contracts as Counterparty $ -

(2) Assumed Insurance Risks

a. ILS Contracts as Issuer - $ -
b. ILS Contracts as Ceding Insurer - $ -
c. ILS Contracts as Counterparty - $ -

H. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights
to Control the Policy

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

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 2, 2024, for the statutory statement available to be issued on August 13, 2024.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 2, 2024, for the statutory statement available to be issued on August 13, 2024.

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

Note 23 — Reinsurance

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

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2023, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $16.8 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $3.8 billion for the six months ended June 30, 2024. As
of June 30, 2024, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $12.9 billion. For the six
months ended June 30, 2024, favorable prior-year development of $69.5 million in incurred losses was primarily driven by lower than expected
non-weather non-CAT frequency in Personal Lines and E&S/Specialty.

B. During 2024, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Note 26 — Intercompany Pooling Arrangements

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

Effective January 1, 2024, in conjunction with the merger of Harleysville Lake States Insurance Company with and into Harleysville Insurance
Company, Harleysville Lake States Insurance Company is no longer a participant in the Nationwide Pool by operation of law.

Effective January 1, 2024, in conjunction with the voluntary dissolution and statutory merger of Nationwide Lloyds, Nationwide Lloyds is no longer a

participant in the Nationwide Pool by operation of law. The voluntary dissolution of Nationwide Lloyds is treated as a statutory merger of Nationwide
Lloyds with and into Nationwide Mutual Insurance Company for statutory accounting purposes.
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Note 27 — Structured Settlements

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

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

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

Note 32 — Discounting of Liabilities for Unpaid Lo or Unpaid Loss Adjustment Expenses

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

Note 33 — Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..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
[ECT0ToTa (1aTe T =T (14T PSSRSO

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

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(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[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes
If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ X] NAT ]

12/31/2021

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

12/31/2021

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

05/31/2023

By what department or departments?
OH

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAIMENTS? ........c.iiiiiieeieeie ettt e et e et e et e e st e e st e esteeseeeseesseesseesse e st e enseesseenseeseeeseeseenseenseenseensennsens Yes

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

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

If yes, give full information:

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

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)

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

Columbus, OH ..

Columbus, OH ..
Columbus, OH ..
Columbus, OH
Columbus, OH
Columbus, OH ..

Columbus, OH
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16.

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

relationships;

(b) Full, fair, 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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

If the response to 9.2 is Yes, provide information related to amendment(s).

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

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

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

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

Preferred Stock ....
Common Stock ....
Short-Term Investments

Mortgage Loans on Real Estate

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

.. 36,685,176

35,958,495

LOLHLe e

All Other 1,784,728,172 1,779,380,566
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 13,906,546 ,596 14,732,383,938
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

7.1

... 70,599,680
... 10,778,034
................. 74,472,258



17.3
17.4

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon .. .. |1 Wall Street, New York, NY 10286
Royal Bank of Canada Trust ... .. |77 King St., York, ON MON 1L4
Federal Home Loan Bank of Cincinnati .........cccocooooveeioiiiiiccee 221 E. 4th St, Suite 600, Cincinnati, OH. 45202 .........cocoovveveveennne.

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? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]

1 2

Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution .........ccooooivviiiieiiiciien,
Gramercy Funds Management LLC
Ares Capital Management LLC .....
HPS INVESTMENT PARTNERS, LLC
T. ROWE PTiCE e
20 GATES MANAGEMENT LLC ...eeeeieeecececeeesere ettt s
Guggenheim Securities, LLC
BlackRock Financial Management INC. ........cccccooeiiieieiiiiiiiciciciecccecee e

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVEsted @SSEtS?..........ccovviriirrireeieiirrree e Yes[ 1 No[X]

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

Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
U.S. Securities and Exchange
152209 ..o Gramercy Funds Management LLC ........cccooooiirnnnniccicr e 54930052ZV4VR1WGBB62 ....... CommisSion ..ocoooveueueererienne NO..ooe
SEC Registered Investment
131619 . Ares Capital Management LLC ......cococooiiirnninicne e 3MO96ESSOPEUTBOI8LSS ........ AQVISEr e NO..ooe
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ...oviioiiececeeirirccicicee e 549300 1W7540H8HM8F38 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
126032 ..o T. ROWE PriCe .o FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
155480 ......ococeenne 20 GATES MANAGEMENT LLC ....veeicececesesi e 549300P9T431XY751068 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
40638 ........cccevenee Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO..ooe
Securities and Exchange
Commission (SEC), National
Futures Association (NFA),
Commodity Trading Advisor
(CTA) and Commodity Pool
107105 oo, BlackRock Financial Management InC. ........ccccoooveiviviicvcvennnnee. 549300LVXYIVJKE13M84 ........ Operator (CPO) ..cccvevenneen NO...oovre

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

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

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

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

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

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

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

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

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

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

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

7.21



STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? .................. Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Non-renewable for
stated reasons only . |...cccooenenee 0.1 [ 0.045 |........... 15,222 | [ST(V ) P 15,892 |............ (2,364)].cccecenenn (104)].ocriee forerinee (2,468)
TOTAL 15,222 670 15,892 (2,364) (104) (2,468)

5.  Operating Percentages:

5.1 A&H loss percent

74.000 %

5.2 A&H COSt CONTAINMENT PEICENT ..........eveieeececeeec ettt ettt et eae e e e s st e s e s e s e s sasasa s s et et esesesessas st et et eseseses s s s s s s et eseseseasasasaseseseseseasseaseeeh b b ebee et et et e e bbbt ettt neee 0.000 %

5.3 A&H expense percent excluding cost containment expenses

6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cueueveeceeieee et eeeee et s s aeaet e s s s asasae s s s s anasaesesessssassesesanssnanaesana Yes [ ]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiii e
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueueieeeeececeeteeeeeeecte e teeeeeseae s e s esesssaesesesesenssaesesesesenssaesesesssensnensesas Yes [ ]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiieiinei e
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccceeeieenee. Yes [ X ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of

AOMICIIE OF thE FEPOTHING ENELY? .......cviveviiieitcteteiee ettt ettt ettt s st b b e s bbb e s s bbb s e s bbb e s bbbt st b b b sn st b s s s Yes [ ]

........................................................................................................................................................ 29.000 %




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
Unauthor ized...

20338

85-1663261
95-2379438 ...
AA-3191437 ...
AA-1120090 ...
AA-1121276

Obsidian Specialty Insurance Company ....

...|Palomar Specialty Insurance Company
...|Group Ark Insurance Limited
..|Lloyd's Syndicate #4711 Aspen .

Marine Insurance Company Limited

.|Unauthorized
.|Unauthor ized
.|Unauthorized
.|Unauthor ized




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo forriis 14,079,387 |..coone.e. 18,205,261 |....ccoenv. 6,992,565 |............. 30,854,571 |............. 17,580,475 |............. 19,688,945
2. Alaska ......cccocoeeeeee . AK | [ ISR 341,994 (..o 306,711 | 117,821 [ (18,918) ..o 188,598 |....cocvve 427,562
3. Arizona .....ccoeeeecii. AZ | [ IS 16,473,213 |............. 17,254,286 |............... 8,741,017 | 9,443,924 |............. 23,066,536 |.............. 23,383,665
4. Arkansas ... . AR s Lo forriis 13,332,272 |..oeoe 14,807,314 |............. 12,066,014 |............ 13,694,312 |............ 18,945,133 |............. 18,600,780
5. California .......cccceceeece.. CA | [ T 252,262,495 |............ 331,093,833 |........... 187,135,660 |............ 220,639,504 |............ 401,820,528 |............ 413,858,787
6. Colorado ....... L. ... 25,904,864 |. ....36,422,536 |.. ....23,678,554 |.. ....20,875,024 |. ....48,256,375 |.. ....49,430,370
7. Connecticut ........ccc..... CT e Lo forrin 21,143,906 |.............. 23,498,655 |.............. 9,917,042 |.............. 13,642,986 |............. 31,536,873 |....c......... 36,420,633
8. Delaware ............cc.ec.... DE |eeeiis [ I 20,965,428 |............. 21,851,445 |............. 11,980,543 |............. 14,154,648 |.............. 23,456,456 |.............. 23,753,203
9. District of Columbia .....DC |-......... Lo e 6,250,820 |..occeuenene 6,175,935 |....cocoee. 4,042,012 |.............. 6,383,478 |............... 5,538,848 |............... 5,101,853
10.  Florida .....ccocovevviiens FL [ Lo forriis 60,171,777 |.ooeeenee 74,005,905 |.............. 36,277,942 |.............. 35,028,569 |............ 58,994,124 |............. 57,666,356
11.  Georgia . .. GA L. .25,862,327 |.. .28,347,979 |.. 49,705,222 |.. .26,065,705 |.. 25,682,347 |.. .32,159,633
12.  Hawaii ... LLHE Lo e 2,351,916 | 801,992 [ 366,279 | [ 367,427 |.coeeeee. 468,439
13. Idaho..... LD [ Lo e 2,103,697 |............... 2,848,194 | 1,747,053 |...ocoveee 2,688,884 |........ 2,807,322 |.cocveenn 7,250,693
14, lNOIS ..o | I RO [ I 12,812,540 |.............. 14,574,510 |....ccco..e. 9,079,288 |............. 11,899,560 |.............. 25,947,934 |............. 24,930,873
15. Indiana ......cccccoeeenne IN e Lo forriis 15,523,791 |..cooenve 17,250,658 |.............. 6,347,234 |..cccoeenee. 9,120,456 |.............. 14,318,552 |.............. 16,467,242
16. lowa ...... A L. .. 4,878,354 |.. ..9,803,967 |.. ..8,607,984 |.. ..5,960,614 |.. 29,120,138 |.. .33,543,701
17. Kansas .. L KS Lo forriis 36,999,315 |.cooonvee 49,232,853 |..ocnvee. 30,396,784 |.............. 28,481,671 |............. 38,744,193 |.............. 38,135,708
18. Kentucky ... CKY e Lo forriis 17,022,854 |............. 18,823,892 |............. 11,493,200 |............. 17,336,553 |..cocvveen 19,134,269 |.............. 26,047,580
19.  Louisiana ........c.ccoceeene LA [ Lo forriis 17,765,608 |............... 6,612,227 |............... 3,888,705 |............... 5,024,493 |.............. 6,942,602 |.............. 5,124,385
20. Maine ....ccooeveeiies ME [ooenee. Lo e 2,890,569 |...ccoeeeenne 3,062,398 |.............. 1,823,126 |.............. 1,960,407 |.............. 2,547,831 | 2,897,596
21. Maryland ....... ... MD L. .60,475,379 |.. 65,226,079 |.. .31,116,031 |.. 41,415,149 |.. .92,561,731 |.. .96,712,273
22. Massachusetts . L MA | Lo e 4,701,183 |............... 6,217,075 |....conce.. 3,690,359 |.ccveene 2,649,967 |......c........ 4,874,451 |............... 6,032,467
23. Michigan ....... ML e Lo e 5,416,928 |............... 6,325,975 |..ooiinee 7,327,357 | 6,286,632 |............ 266,973,361 |............ 261,154,120
24. Minnesota .........cccccune MN [ Lo forre 59,509,320 |.............. 63,301,801 |.....c.c.... 47,095,820 |.....coeev 55,606,881 |............. 57,964,574 |.............. 46,901,938
25.  MissisSippi ....ccccceeriene MS | Lo forriis 10,374,821 |.............. 15,260,779 |.oooeeceenne 6,754,025 |............... 9,384,889 |.............. 13,565,447 |.............. 18,253,556
26. Missouri .... ...MO |. L. 43,305,888 |.. .35,636,265 |.. .37,387,524 |.. .39,377,482 |.. .43,467,076 |.. .34,282,260
27. Montana .... W MT e Lo e 9,937,761 .o 11,636,807 |.coocveeeenee 4,702,776 |............... 5,680,481 |.............. 8,823,892 |.......c...... 7,769,444
28. Nebraska .. .NE | Lo forrnis 55,697,304 |.............. 67,457,341 | 57,413,152 |............ 44,584,452 |.............. 90,923,283 |............. 42,771,538
29. Nevada ... NV o Lo e 9,879,055 |.............. 13,541,359 | 8,963,686 |.............. 13,196,699 |............. 18,115,265 |............. 19,496,104
30. New Hampshire .......... NH [ Lo e 5,327,658 |............... 5,661,877 |...cconc.... 2,906,054 |.............. 2,911,413 | 6,061,790 |....coco.e.... 4,980,186
31. New Jersey ...... L. .. 8,253,858 |.. ..8,294,119 |.. .. 3,355,241 |.. ..2,832,713 |.. 48,219,790 |.. 48,747,926
32. New Mexico ................NM [.......... Lo e 3,744,243 |.............. 3,232,448 |............... 1,325,722 | 1,097,907 |.ocveeee 4,546,388 |............... 3,355,963
33. New YorK ....cccoeeveeee. NY [ Lo forriis 71,301,284 |.............. 64,341,199 |............. 41,814,533 |........... 110,776,528 |............ 118,068,984 |............ 136,262,728
34. North Carolina ............NC [.......... [ T 127,876,710 |........... 141,118,957 |.............. 72,260,621 |............. 87,037,142 |............ 111,079,550 |............ 117,084,331
35. North Dakota ..............ND  [.......... Lo e 4,514,947 |............... 5,666,051 |.............. 1,718,402 |.............. 3,934,617 |............... 3,999,927 | 4,935,994
36. Ohio ...ccceenee L. ..107,593,572 |.. 114,834,669 |.. 56,030,644 |.. .76,702,490 |.. .99,160,378 |.. ..116,897,017
37. Oklahoma.................... OK [.......... Lo oo 1,222,059 |.............. 3,729,476 |................... 417,109 |.............. 1,952,652 |.............. 1,218,058 |.............. 1,594,655
38. Oregon ........ccceceeeeeeen. OR [ Lo e 4,184,501 |............. 13,053,197 .o TAT1737 | 8,749,370 |.............. 13,120,199 |.............. 19,147,147
39. Pennsylvania ............PA |[........ [ T 129,488,475 |............ 131,400,822 |.............. 71,943,486 |............. 82,871,111 |......... 364,028,404 |............ 370,576,368
40. Rhode lsland ............ Rl |oecene Lo forriis 14,934,829 |............. 16,567,455 |............... 9,603,767 |.............. 12,249,397 |.............. 18,442,237 |............. 18,851,185
41. South Carolina . ...SC L. .35,893,096 |.. ....43,279,918 |.. .25,670,177 |.. .27,817,626 |.. .35,287,874 |.. ....37,648,254
42. South Dakota ... .SD | Lo forriis 18,484,361 |............. 21,244 121 | 9,662,490 |............. 11,187,177 | 18,939,509 |.............. 13,158,040
43. Tennessee ... TN e [ I 24,122,140 |....ccoco.. 28,521,378 |..coonvcee. 14,169,702 |.............. 22,263,676 |............. 26,403,026 |.............. 29,117,141
44, TeXaSs ..occoveeeerereearnns TX s [ IR 200,593,670 |........... 197,993,680 |........... 144,268,239 |............ 116,294,301 |............ 192,117,553 |............ 123,430,441
45, Utah ..ccoooevveeeeeeee. UT s Lo oo 7,285,938 |............... 9,972,139 |.cocvees 6,258,437 |...ococvee 4,304,575 |.............. 10,238,339 |............. 12,278,437
46. L. ..6,115,714 |.. ..6,577,941 |.. .. 3,632,627 |.. .. 3,848,700 |.. ..5,599,610 |.. ..6,191,776
47. Virginia ......ccoeveceeveeee . VA s [N ISR 88,104,258 |............. 97,025,078 |............. 39,043,425 |............. 53,490,911 |............. 94,512,772 |.............. 94,722,971
48. Washington ............... WA |..c..... [ IR 30,499,114 |............ 36,249,151 |............ 24,354,229 |............. 24,457,638 |............. 40,605,463 |............. 37,582,064
49. West Virginia ............. WV |occceeee [ IS 30,797,740 |.............. 35,617,281 |............ 14,958,805 |.............. 18,068,076 |............... 2,012,723 | 5,020,435
50. Wisconsin ........ccccceceee. Wl [ Lo oo 5,917,939 |.coveene. 7,765,740 |............... 4,979,619 |.ccocoee. 3,383,091 |............. 18,631,713 |............ 21,803,695
51. Wyoming L. .. 3,108,020 |.. 4,128,216 |.. ..1,059,000 |.. .. 1,850,253 |.. ..3,841,129
52.  American Samoa ........ AS |.......... Nerreres e e et e
53.  Guam .............. L
54. Puerto RiCO ................. L
55. U.S. Virgin Islands L
56. Northern Mariana
Islands ......ccccoeeeeiieies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........cccoeeevee o XXX v | eereeeireeereeseeeiiees [ oo e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 54 4. Q - Qualified - Qualified or accredited reiNSUrer................c..cccoveuevers cevveneen
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - S€& DSLI)...........ccociiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 3
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
CORPORATION

Common Stock:
13,642,432 Shares

ALLIED INSURANCE
COMPANY OF AMERICA

VICTORIA FIRE &
CASUALTY COMPANY

Casualty—100%
OH
(See Page 2
[ \
HARLEYSVILLE ALLIED PROPERTY DEPOSITORS SCOTTSDALE TITAN INSURANCE
:‘:;‘:J%’::’giﬁ;":":: uﬁ'ﬁi':fvﬁﬁ?:s"mi ":‘:“L":"I;')-C INSURANCE COMPANY AND CASUALTY INSURANCE COMPANY INSURANCE COMPANY COMPANY
, INC. OF NEW JERSEY INSURANCE COMPANY (DEPOSITORS) — (s19)

| Common Stack: 21,000 Shares

Casualty-100%

‘ommon Stock: 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

Casualty-100% Casualty-100% Casualty-100% oH Casualty-100% NI
OH OH FL
CRESTBROOK INSURANCE NATIONWIDE NBS INSURANCE NW FYREBYRD, LLC HARLEYSVILLE PREFERRED
COMPANY INDEMNITY COMPANY AGENCY, INC. INSURANCE COMPANY
(NW INDEMNITY) (NBS) Single Member Limited )
Common Stock: 90,000 Share: L1 Liability Company Common Stock: 470,000 Shares
| Common Stack: 28,000 Shares | Common Stock: 1,615 Shares
Casualty-100%
NNOV8-100%
Casualty-100% Casualty-100% Casualty 100% OH
OH OH OH OH
[
NATIONWIDE AGENT RISK NW NEXT, LLC HARLEYSVILLE

NATIONAL CASUALTY
COMPANY

(NC)

|Common Stock: 100 Shares

NATIONWIDE INSURANCE |
‘COMPANY OF FLORIDA

Common Stack:30,000 Shares

PURCHASING GROUP, INC.

Common Stock: 100 Shares.

Single Member Limited
Liability Company

'WORCESTER
INSURANCE COMPANY

Common Stock: 20,000 Shares

Casualty-100% NBS-100% NNOVS-100% -
Casualty-100% OH Casualty-100% OH
Y OH OH| OH
I
NCC OF AMERICA, LTD. NATII?I":;VII:?lESE:f:YERTV LONE STAR NATIONWIDE REALTY HARLEYSVILLE
GENERAL AGENCY, INC. INVESTORS, LTD INSURANCE COMPANY
INSURANCE COMPANY OF NEW YORK

Common Stock:300,000 Shares|

Common Stock:84,000 Shares

Common Stock: 1,000 Shares.

Casualty-97.121%
NW Indemnity-2.879%

Common Stock: 15,000 Shares

Casualty-100%

NC100% c8 Casualty-100% OH Casualty-100% P on OH
I
SCOTTSDALE HARLEYSVILLE
NATIONWIDE AFFINITY INDEMNITY COMPANY COLONIAL COUNTY NATIONWIDE ASSET INSURANCE COMPANY

INSURANCE COMPANY
OF AMERICA

c 58,334 Shares

Common Stock: 500,000 Shares

Casualty-100%
OH

Casualty-100%
OH

NATIONWIDE
AGRIBUSINESS
INSURANCE COMPANY
Comman Stock: 5,690 Shares

Casualty-100%
1A
£
COMPANY
Common Stock: 1,750 Shares [——!
Casualty-100%
OH

MUTUAL INSURANCE
COMPANY

MANAGEMENT, LLC
Single Member Limited

Surplus Debentures:

Liability Company

Common Stock: 2,375,000 Shares

Single Member Limited
Liability Company

Casualty-100% OH

1 Common Stock: 100 Shares

Casualty-100% OH

NCS ARIZONA, LLC

Single Member Limited
Liability Company

Casualty-100%
4 OH

E-RISK SERVICES, L.L.C.
Single Member Limited

Liability Company

Casualty-100% DE

DANFORTH, LLC
rrrrrr Single Member Limited

Liability Company

Casualty-100% OH

Assurance Casualty-100% OH
Lone Star > Casualty-100% OH
NATIONWIDE REALTY NATIONWIDE CASH
SERVICES, LTD. MANAGEMENT COMPANY

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

AMCO
INSURANCE COMPANY
(AMcCO)

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

Casually-100%
Casualty-100% 1A Casualty-100% OH mi
SCOTTSDALE TITAN INSURANCE
NATIONWIDE INSURANCE
COMPANY OF AMERICA SURPLUS LINES SERVICES, INC.
INSURANCE COMPANY

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

S —

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

Common Stock:12,963 Shares|

Casualty-100% OH

| Common Stock: 10,000 Shares

SIC-100%
AZ

Common Stock: 1 Share

Casualty-100%

X

NATIONWIDE SALES
SOLUTIONS, INC.

(Common Stock: 20,000 Shares|

(Casualty-100%

1A

RETENTION

Common 120,000 Shares

Casualty-100% BER

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

[Common Stock: 333,837 Shares|

lAMCO -87 3%
|Allied P&C - 8.47% 1A

[Depositors - 4.23%

FREEDOM SPECIALTY
INSURANCE COMPANY

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VP

Common Stock: 6935,387
Shares

SIC-100% OH

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

Pl
VPI-100% cA

V.P.I SERVICES INC.

Common Stock: 1,000 Shares

VPI-100%
CA

Subsidiary Companies
Contractual Association

(VICTORIA FIRE)
Common Stock: - 2,525 Shares

Casualty-100%
OH

VICTORIA SELECT
INSURANCE COMPANY

Common Stock: 1,000 Shares

Victoria Fire-100%

OH

_ SolidLine
= Double Line

Limited Liability Company - - Dotted Line

June 30,2024

Page 1



STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

(See Page 1) OH
T
NATIONWIDE CORPORATION
(NW CORP)

Common Stock: 13,642,432 Shares
Casualty-100% OH
[
NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
Common Stock: 100 Shares
EAGLE CAPTIVE NW Corp-100% DE

L'LL

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(INLIC)

|Common Stock: 1,043,565 Shares
INW Life-100% X

REINSURANCE, LLC
Single Member Limited
Liability Company

NW Life-100% OH

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

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

NATIONWIDE LIFE
INSURANCE
COMPANY (NW LIFE)

Common Stock: 3,814,779 Shares
NFS-100%

525 CLEVELAND AVENUE, LLC|

Single Member Limited

NATIONWIDE FINANCIAL
SERVICES CAPITAL TRUST

Liability Company
NFS-100% OH

NATIONWIDE LIFE AND
ANNUITY INSURANCE
CCOMPANY
(NLAIC)
Common Stock: 66,000 Shares
NW Life-100% OH

NATIONWIDE SBL, LLC

Single Member Limited
Liability Company

NLAIC - 100% OH

OLENTANGY
REINSURANCE, LLC
Single Member Limited
Liability Company
NLAIC-100% T

NATIONWIDE INVESTMENT
SERVICES CORPORATION

Common Stock: 5,000 Shares.
ife-1
NW Life-100% oK

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares

NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

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

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

Common Stock: 201,300 Shares
-1
NFS-100% P

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: ~ 2,800,000 Shares

NFS-100% occ

NFS DISTRIBUTORS, INC.
(NFsDI)

Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares:

NFSDI - 100% PA

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

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

June 30,2024 Page 2
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

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

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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




L¢l

SCHEDULE Y

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 20-4939866 .. 880 Yard Street, LLC GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 20-4939866 895 W. Third Avenue, LLC .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Dorchester Way, LLC .. .. |GVY Residential, LLC .........u...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Goodale Boulevard, LLC . . [NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 960 Bobcat Avenue, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 975 Rail Street, LLC .. . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 995 Yard Street, LLC .. .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 12062 Sycamore Trace, LLC .. | Jerome Village Company, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18615 Claret Drive, LLC . .. |NRI Cavasson, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18655 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18700 Hayden Road, LLC ... .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18750 Hayden Road, LLC .. |NRI Cavasson, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 AD DORA, LLC ....... ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. ADTV, LLC ........... .|NWD Investments, LLC ................. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .|27-0114983 .. ALLIED Insurance Company of America .... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
ALLIED Property and Casualty Insurance
0140 ...|Nationwide . [42-1201931 .. COMPANY +eeeeeeeeeeeeeee e e A Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 42-1527863 .. ALLIED Texas Agency, Inc. ........... U ) R .| AMCO Insurance COmpany ............eeeeeeeeeeeees Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. . | 42-6054959 .. AMCO Insurance Company . .|Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 59-1031596 .. American Marine Underwriters, Inc. .. FLo.oofoenns NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 81-4532504 .. American Tax Credit Fund 2017-A, Nationwide Life Insurance Company ... Other.... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 822001573 .. American Tax Credit Fund 2017-B, . [Nationwide Life Insurance Company . |Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 82-4591498 .. American Tax Credit Fund 2018-A, Nationwide Life Insurance Company ... Other.... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, Nationwide Life Insurance Company ... Other-.... ..12.990 ....[Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 83-0620232 .. American Tax Credit Fund 2018-C, . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-3900932 .. American Tax Credit Fund 2019-A, Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-3953721 .. American Tax Credit Fund 2019-B, Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 84-3443067 .. American Tax Credit Fund 2020-A, . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 85-2359702 .. American Tax Credit Fund 2020-B, Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2021-A,
0140 ...|Nationwide 85-2649655 .. American Tax Credit Fund 2020-C, Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 86-2502912 .. American Tax Credit Fund 2021-B, . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 87-1349942 .. American Tax Credit Fund 2021-C, Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2023-B,
0140 ...|Nationwide 87-4753681 .. American Tax Credit Fund 2022-A, Nationwide Life Insurance Company ........... Other.ceeeeeeeeeeeeeeeeeee 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
American Tax Credit Fund 2023-C,
0140 ...|Nationwide 87-4771309 .. American Tax Credit Fund 2022-B, LLC) ........ OH.....f...... OTH....... Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... [....NO...... [ R
0140 ...|Nationwide 92-1389304 .. American Tax Credit Fund 2023-A, Nationwide Life Insurance Company ... .. [Nationwide Mutual Insurance Company ... [....NO...... [ R
0140 ...|Nationwide .. ..|99-0672884 .. American Tax Credit Fund 2024-A, . [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 99-0698188 .. American Tax Credit Fund 2024-B, Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. 31-1580283 .. Arena District CA |, LLC NWD Investments, . | Ownership.. .|Nationwide Mutual Insurance Company ... [....NO
...................... ..|90-0280710 .. Arena District Owners Association .. | Other non-Nationwide .. Other.... eeeeee weeee...| Other non-Nationwide ..............ccccees | NOL.
0140 ...|Nationwide 31-1486309 Cavasson Hotel, LLC .......... .. | Cavasson Hotel Holdings, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 Cavasson Hotel Holdings, . .. |NRI Cavasson, LLC ......... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-1618232 CNRI-Cannonsport Condominium, LLC . | CNRI-Cannonsport, LLC ... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. .| 20-1618232 .. CNRI-Cannonsport, LLC .... . [Nationwide Realty Investors, Ltd. .. [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ....|74-1061659 .. Colonial County Mutual Insurance Company .|Other non-Nationwide ................. | Other. e e Other non-Nationwide ........cccvvvvveennnns ... No..
0140 ...|Nationwide .. . | 68-0066866 .. Crestbrook Insurance Company .|Nationwide Mutual Insurance Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1486309 .. Crewville, Ltd. . [Nationwide Realty Investors, Ltd. ... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-5052608 .. Danforth, LLC Nationwide Mutual Insurance Company ........ Ownership .100.000 ...[Nationwide Mutual Insurance Company ... |....NO




¢l

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeees | 42587 ... | 42-1207150 .. | teeeiiiiiiiiis | i | Depositors Insurance Company .................... LA, IA........ Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
Discover Affordable Housing Investment Fund |
.......... ..|46-4104813 .. LLC o | Other non-Nationwide ... 0.000 ....|Other non-Nationwide ..........coeevunennne
0140 ...|Nationwide 33-0096671 .. DVM Insurance Agency .| Veterinary Pet Insurance Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . |47-4523959 .. Eagle Captive Reinsurance, LLC .................. . Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 26-3260559 .. E-Risk Services, L.L.C. ..ccccuuuunnnnnnnne Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-6013587 .. Freedom Specialty Insurance Company ..|Scottsdale Insurance Company ....... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Grandview Yard Hotel Holdings, LLC . .. |NRI Equity Land Investments, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Grandview Yard Hotel, LLC .... . |Grandview Yard Hotel Holdings, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 20-4939866 .. GVY Residential, LLC ..ccoeeeeeeeeeeiiiieeeeeeens NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . [41-0417250 .. Harleysville Insurance Company .................. Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Harleysville Insurance Company of New Jersey
0140 ...|Nationwide e [28-2253669 .. | s | e | e [ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ....|23-2864924 .. Harleysville Insurance Company of New York . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |23-2384978 .. Harleysville Preferred Insurance Company .... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 04-1989660 .. Harleysville Worcester Insurance Company .... .|Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 75-0300900 .. Jefferson National Life Insurance Company ... .|Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
0140 ...|Nationwide . |47-1180302 .. New York ......evvvennes Jefferson National Life Insurance Company |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. Jerome Village Company, LLC . Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 74-1395229 .. Lone Star General Agency, Inc. ..........ccc.... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 38-0865250 .. National Casualty Company ............ccccccceee. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ... Nationwide ..ooooveeeeeeeeeeeeiiieiieieeeeeeees | vviiiies e e National Casualty Company of America, Ltd. . National Casualty Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .. .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance COMPaNY .........eeeeeeeeeeeeeenes Ownership.. ..87.300 ....|Nationwide Mutual Insurance Company ...
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ COMPANY e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 42-1154244 .. Nationwide Advantage Mortgage Company ... . | Depositors Insurance Company . . | Ownership.. .4.230 .... |Nationwide Mutual Insurance Company ...
Nationwide Affinity Insurance Company of
0140 ...|Nationwide . | 48-0470690 .. AMEIICA e LOH ] IA........ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Agent Risk Purchasing Group, Inc.
(fka On Your Side Nationwide Insurance
0140 ...|Nationwide ... 47-1923444 .. Agency, INC.) weveieiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeee . OH..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. |42-1015537 .. Nationwide Agribusiness Insurance Company ... |.. IA..... Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1578869 .. Nationwide Arena, LLC NRI Arena, LLC .oooviiiiiiiiiiiiiiiiiiiiiieeeeeeees Ownership.. ..90.000 ....|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. | 95-0639970 .. Nationwide Assurance Company Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1036287 .. Nationwide Cash Management Company ............ Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-4416546 .. Nationwide Corporation ..........ccccceeeiunnnnnnee Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1667326 .. Nationwide Financial Assignment Company ..... Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 23-2412039 .. Nationwide Financial General Agency, Inc. ... . [NFS Distributors, Inc. ............ . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 52-6969857 .. Nationwide Fund Advisors ......... .. [Nationwide Financial Services, Inc . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1748721 .. Nationwide Fund Distributors LLC . .. [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |31-1399201 .. Nationwide Indemnity Company ...........cccceeeen. .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |95-2130882 .. Nationwide Insurance Company of America Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .[31-1613686 .. Nationwide Insurance Company of Florida Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 41-2206199 .. Nationwide Investment Advisors, LLC ........... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ...
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L0140 L..[Nationwide oooeeeveeeeeeiiieieieieeeieeeeeeees | eeveeiees e 73-0988442 .. | eeveiiiiiiinn | erereeiiiiinines | s Nationwide Investment Services Corporation .. |..0K.....|...... NIA....... Nationwide Life Insurance Company ........... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Nationwide Mutual Insurance Company ... |....YES.....|.cc.. .....
Nationwide Life and Annuity Insurance Company
. 0140 ...[Nationwide .....ccooevvvoviiiiiiin | e 92657 ....|31-1000740 .| ..eovvvvvveees | e . OH..... .|Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
. 0140 ...[Nationwide .....cccoeoiiiiis | e 66869 ....|31-4156830 .. | ...oooovviiiis | eeriiiiiiiieees Nationwide Life Insurance Company .. e | O .|Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| . oeen
Nationwide Life Tax Credit Partners No. 1,
L0140 ...|Nationwide ..ooooeeeieeeeeeiieeeeeeeeeeeeeeeees | eeeeiiees e 450469525 .. | ieiiiiiiiiinn | ereeeeiiiniiieee | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2003-A
L0140 ...|Nationwide ...ocoeeeieeeeeeieeeeeeeeeeeeeeeeees | e e BA-2113175 .| e | eeeeeeiiiiinieen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2003-B
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e BB-2672725 .. | eveieieeieinn | eeeeeeeniinninen | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2004-A
L0140 ...|Nationwide ...oooeeeieeeeeeieieeeeeeeeeeeeeeees | eeeeeieee e 20-0382144 .. | eoiiiiiiiiiin | eeeeeeeieeeeieee | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2004-F
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e 20-1918935 .. | iiiiiiiiiiiin | eeeeeerieinnieee | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2005-A
L0140 ...[Nationwide ...cooeeeieeeeeeieieeeeeeeeeeeeeeees | e e 20-2303694 .. | .ieeiiiiiiiinn | eeeeeerenienieee | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2005-B
L0140 ...|Nationwide ..ooooeeeeeeeeeeieieeeeeeeeeeeeeeees | e e 20-2303602 .. | .eeeeeeeereenn | eeeeeemeeennneen | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2009-1
L0140 ...[Nationwide ...cooeeeieeeeeeieieeeeeeeeeeeeeeees | e e 271362364 .. | eeeeeiiiiiinn | eeeeeeiieiniinen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other ..o ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Sales Solutions, Inc. (fka
. 0140 ...|Nationwide ... ...| 42-1373380 .. Nationwide Member Solutions Agency Inc.) .... |.. 1A.....]...... NIA....... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
. 0140 ...|Nationwide ... ...| 75-3191025 .. Nationwide Mutual Capital, LLC ........cceeeenns . OH..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|eceee nnn
. 0140 ...|Nationwide ... . [31-4177100 .. Nationwide Mutual Insurance Company .. . OH..... Other non-Nationwide .......cccevvveieriiiinnnnnns Ownership.. Other non-Nationwide ........ccceevveeeenes e N0 e
. 0140 ...|Nationwide ... 34-2012765 .. Nationwide Private Equity Fund, LLC .. | OH Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cecee nns
Nationwide Property and Casualty Insurance
. 0140 ...|Nationwide ... . [31-0970750 .. Company Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 31-1486309 .. Nationwide Realty Investors, Ltd. . [Nationwide Mutual Insurance Company . . | Ownership.. .97.120 ....|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 31-1486309 .. Nationwide Realty Investors, Ltd. .. . [Nationwide Indemnity Company .... . | Ownership.. .2.880 .... |Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 31-1486309 .. Nationwide Realty Management, LLC . [Nationwide Realty Investors, Ltd. . . [Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide ... J IR Nationwide Realty Services, Ltd. .... o OHL NIA....... Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 73-0948330 .. Nationwide Retirement Solutions, Inc. ........ LDE] e NIA....... NFS Distributors, Inc. .....cooeeeiiiiiiiiiis Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance

. 0140 ...|Nationwide 83-2250056 .. Nationwide SBL, LLC .....eeueummmniiiiiiiiiinee COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide ... ..| 36-2434406 .. Nationwide Securities, LLC .........cceeeeeernns NFS Distributors, Inc. ............... .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . . [Nationwide Life Insurance Company . . |Other.... .0.010 .... |Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ...|46-1971926 .. | .. JUT B, Nationwide Tax Credit Partners 2013-B, LLC . Nationwide Life Insurance Company .... . |Other.... ... 0.010 .... |Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... .| 31-1592130 .. [2729677 ..... | .eerrrrrrrinans Nationwide Trust Company, FSB .. Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ...| 20-5976272 .. Nationwide Ventures, LLC Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ..| 31-0871532 .. NBS Insurance Agency, Inc. ... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 85-4193218 .. NCS Arizona, LLC . [Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...[Nationwide ... .| 11-3651828 .. ND La Quinta Partners, LLC ... - Nationwide Realty Investors, Ltd. .... . | Ownership.. ..95.000 ....|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 31-1630871 .. NFS Distributors, INC. weovvvvvvveeiiiiiiiiiieeenns . Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance
. 0140 ...|Nationwide 93-4557312 .. NLAIC REO Holdings, LLC ..ocoeeveeeeeeeeieeeeeenns . COMPANY e e e e e e e e e e e e Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ..| 82-5195340 .. NLIC REO Holdings, LLC ooeeeeeeeeeieeeeieeeeeens . Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 82-5194959 .. NMIC REO Holdings, LLC . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 46-3762545 .. NNOV8, LLC . .. [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 20-4939866 .. North of Third, LLC . . [NRI Equity Land Investments, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ..| 31-1486309 .. NRI Arena, LLC ..ooovviiiiiiiiiiiiiieieeeeeeeeeeeeeees . Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 31-1486309 .. NRI Brooksedge, LLC ....ccovvvvveeiiiiiiiiiiiieeeens Nationwide Realty Investors, Ltd. ........... ONNErSNIP. e .100.000 ...|Nationwide Mutual Insurance Company ...
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0140 ...|Nationwide 31-1486309 .. NRI Builders, LLC ... Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 NRI' Cavasson, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Corporate Housing, LLC . . [Nationwide Realty Investors, Ltd. . [ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Cramer Creek, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 NRI Equity Land Investments, LLC .. . [Nationwide Realty Investors, Ltd. . [Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-0212217 NRI' Equity Tampa, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Office Ventures, Ltd .. [Nationwide Realty Investors, Ltd. . [ Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NRI' Telecom, LLC .. . |NWD Investments, LLC .. .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI-Rivulon, LLC .. . [Nationwide Realty Investors, Ltd. .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 90-0729552 NTCIF-2011, LLC ... . [Nationwide Mutual Insurance Company .. | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 27-4700627 NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company .. [Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide .. 46-0741029 NTCP 2012-A, LLC .. . [Nationwide Life Insurance Company .. [Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide .. 46-3309896 NTCP 2013-C, LLC .. . [Nationwide Life Insurance Company .. [Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide .. 46-4111078 NTCP 2014-A, LLC .. . [Nationwide Life Insurance Company .. [Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide .. ..| 47-1404116 .. NTCP 2014-B, LLC .. . [Nationwide Life Insurance Company . |Other.... .. [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 47-1413242 .. NTCP 2014-C, LLC .. Nationwide Life Insurance Company ... Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 47-3909345 .. NTCP 2015-A, LLC .. Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. .| 47-4148470 .. NTCP 2015-B, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 81-3836925 .. NTCP 2016-A, LLC .. Nationwide Life Insurance Company ... Other.... .. [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 82-2015065 .. NTCP 2017-A, LLC Nationwide Life Insurance Company ........... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 84-1969518 .. NW Fyrebyrd, . [NNOV8, LLC ... Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 85-3363961 .. NW Next, LLC NNOV8, LLC ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-0936428 .. NW Private Debt, LLC ... Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 26-1903919 .. NW REI, LLC . [Nationwide Mutual Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-1294202 .. NW-Adams, LLC ... NWREI, LLC woveeeeeeeeeeeeeeeeeeeeeeeeeeee Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-1294202 .. NW-Aureum, LLC .... NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 92-2674633 .. NW-Brandon LLC .... . |NW REI (NLIC), LLC .... Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-0847675 .. NW-Broadway at Surf, LLC ... NMIC REO Holdings, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 88-2152576 .. NW-Col fax, LLC .... NW REI (NLAIC), LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|92-0292630 .. NW-Conroe, LLC . . [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3648595 .. NW-Corazon, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 99-3065627 .. NW-Denton, LLC NW REI, LLC ....ceeeeeeeet Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 86-3529884 .. NW-Englewood, LLC . .|NWREI (NLIC), LLC . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-4388876 .. NW-Escalante, LLC ... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 86-1538532 .. NW-Escalante |1, LLC .. NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|92-3310596 .. NW-FSU, LLC . |NW REI (NLIC), LLC . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 205 Vine, LLC NWD Investments, LLC .. Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 225 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 230 West, LLC . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 240 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 250 Brodbelt, LLC . NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 250 West, LLC ... .|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 265 Neil, LLC .... NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 275 Marconi, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 300 Neil, LLC .... . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 300 Spring, LLC . NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 355 McConnel |, LLC NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 425 Nationwide, LLC .. ..|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 500 Nationwide, LLC .. . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1580283 .. NWD Arena Crossing, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC .. |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District MM, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District PW, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District V, LLC .. .. |NWD Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Athletic Club, LLC ... . |NWD Investments, LLC .. .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 88-2975730 NW-Boise, LLC ... .. [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Brodbelt, LLC .|NWD Investments, LLC ..........euveeee .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 30-0876022 NWD Franklinton, LLC .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-4118665 NWD HP, LLC .. . |NWD Investments, LLC .. . | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Investments, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NWGH, LLC ........... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 87-3124154 Ni-Gallatin, LLC .. . [Nationwide Life Insurance Company ... .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..|92-2943602 .. NW-Holly Springs, LLC . . [Nationwide Mutual Insurance Company .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-2431839 .. NW-Hub13, LLC NWRET, LLC oo Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-3558072 .. NW-Huntersville, LLC ... NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 47-2482818 .. NW-Jasper WAG, LLC .. . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3767006 .. NW-Kingsbury, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-5146596 .. NW-Logan, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-1565013 .. NW-Midtown, LLC . |NW REI, LLC . . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 88-2595124 .. NW-0G, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 83-2260477 .. NW-ORBPD, LLC NW REI (NVFIC), LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|93-1728625 .. NW-Pleasant Prairie, LLC ... . |NW REI (NLIC), LLC . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 47-2449044 .. NW-Promenade at Madison, LLC .... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-1367836 .. NW-Rancho, LLC NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 88-1405151 .. NW-Riverchase, LLC .. . [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-3702669 .. NW-RPG Cranberry, LLC .... NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-3273918 .. NW-San Marco, LLC ... Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3289289 .. NW-San Pablo, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 81-3212025 .. NW-Springfield, LLC .... NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 93-2022585 .. NW-Spring Hill, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|92-2878794 .. NW-SR-16, LLC ... . |NW REI, LLC .... . | Ownership.. o ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-0677233 .. NW-UNCC, LLC .... NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 81-1603024 .. NW REI (NLAIC), LLC .... COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..|81-1619428 .. NW REI (NLIC), LLC .. . [Nationwide Life Insurance Company .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..|81-1861190 .. NW REI (NMIC), LLC .. . [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide ..| 31-0947092 .. OCH Company, LLC . [Nationwide Realty Investors, Ltd. . [ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
.......... 26-0263012 .. 0ld Track Street Owners Association, Inc. ... |.. Other non-Nationwide Other non-Nationwide ........ccevvvvevnneens [ ... NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide . |27-1712056 .. Olentangy Reinsurance, LLC .... N e IA........ COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 31-1486309 .. Perimeter A, Ltd. .......... ...NIA....... [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 20-4939866 .. Rail Street Parking, LLC ... e [ OHef e NIA....... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
Registered Investment Advisors Services, Inc.
0140 ...|Nationwide 75-2938844 .. Nationwide Financial Services, Inc. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 82-0549218 .. Retention Alternatives Ltd. .|Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. . [31-1117969 .. Scottsdale Indemnity Company . Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide . [31-1024978 .. Scottsdale Insurance Company .|Nationwide Mutual Insurance Company Ownership .100.000 ...[Nationwide Mutual Insurance Company ... |....




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0140 ...|Nationwide .|86-0835870 .. | .... UV ... |Scottsdale Surplus Lines Insurance Company . Scottsdale Insurance Company .. | Ownership .|Nationwide Mutual Insurance Company ... |.

. 0140 ...|Nationwide .. ..| 31-1610040 .. The Waterfront Partners, LLC ....... . [Nationwide Realty Investors, Ltd. .. |Ownership.. ..|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide .. .| 86-0619597 .. Titan Insurance Company ........ .|Nationwide Mutual Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide .. ..| 75-1284530 .. Titan Insurance Services, Inc. Nationwide Mutual Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide .. ..| 33-0160222 .. V.P.1. Services, Inc. .... Veterinary Pet Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ... |....

. 0140 ...|Nationwide .. ....|95-3750113 .. Veterinary Pet Insurance Company Scottsdale Insurance Company ...... .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company .|Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... |....
Victoria Fire & Casualty Insurance Company
. 0140 ...|Nationwide .| 34-1777972 .. Victoria Select Insurance Company ... L OHL] T NN Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ceee nnn
. 0140 ...|Nationwide 31-1486309 .. Wellington Park, LLC L OH] s NIA....... Nationwide Realty Investors, Ltd. ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|.ccee oen

Asterisk

1. .| Nationwide retains management responsibility for these entities, despite a minority ownership stake.

.| Other ownership indicates a non-ownership circumstance by a Nationwide entity. ....occoovviiiiiiiininennnns

9¢ClL




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Loss Direct Loss
Line of Business Earned Incurred Percentage Percentage

1. FITE ettt e 45,475,839 | 5,255,347 |..oovoiiie 116 | 87.5

2.1 AIIEA LINES .ot e 72,852,075 |ooiceceene 74,939,237 | 102.9 [ 89.7

2.2 LY LT o) =3 oL a7 o o A OO PP AP PR

2.3  Federal flood

2.4 Private crop ..

2.5 Private flood .......cocuiiiieiee ] 228,539 oo (12,967) [ (5.7) [ 44.5

3. Farmowners MUItPIE PEFil .........cc.cvevviveeeierieietieeeeeeee et e 2,234,077 | 181,772

4. Homeowners multiple peril ........................... ..688,351,580 |.. ..590,979,902 |..

5.1 Commercial multiple peril (non-liability pOrtion) .............ccccoeeueveieieeeeceeeforrrccenenne 33,892,392 |.....cocnuve. 16,383,887

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 24,458,586 |................. 25,729,006

6. Mortgage guaranty

8. OCAN MAMNE ...t

9.1 INIaNd MArNE ..o

L I e 1T - g ot O A A AP OUTI RPN
10. Financial quaranty ..........cccoccvoeiiiiiiiiciicice e e [ [ o
11.1  Medical professional liability - OCCUITENCE ............c.cueveueuieieeeiiieieieieieeeeeeeees oo |oereseeeseee e BT oo o
11.2  Medical professional liability - claims-made ...........cc.ccoeririinninnnn e e e
12. EArthQUAKE ... e 3,145,710 | 229,097 oo Y T 18.3
131 Comprehensive (hospital and medical) individual ............c.ccoovinininnin o e e
13.2  Comprehensive (hospital and medical) Group ............c.cceveveveveeeeeeeeeverereen|oeseeeeeeeens 12,533,128 |.ooeeeee 11,633,314 | 92.8 | 116.1
14. Credit accident and health ... e e e
151 AT o] 0 O R SO OO O OO
15.2  Dental ONlY .....ooviiiiiiiiiic e
15.3  Disability iNCOME ......c.ciiiiiiiiieieee et s
15.4 Medicare SUPPIEMENT ......ccoiiiiiie i
15.5  Medicaid Title XIX ....oiviieieieeiiieiririsieteieee s
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccocooiiiiiinii i [
15.9  Other NEAIN ..ot e e [
16. WOrKErs' COMPENSALION .......c.ccveviveeireeiieieeeteeeeeeeeteeeteeesese et ese s eeesedfer e 15,287,804 | 7,338,177
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 82,269,096 |................ 40,632,817
17.2  Other liability - CIAIMS-MAJE .........oeveverriiieieieieiieee e [ 3,209,885 | 1,339,465
17.3  Excess WOrkers’ COMPENSALION ........ciiiiiiiiiiiiiiiieiieie et siee e e e e [esies s seees [oeie e s sieees [oesee e s iee s
18.1  Products liability - OCCUITENCE .......cveveviieriniiieieieieceeee e 1,375,358 ..o (2,434,486)|.......cocverrennne (177.0) e (48.1)
18.2  Products liability - ClaimS-mMade ..........cccoiiiiiiiiiiieeeeee e e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ...........c.ccceevee.fervrnriieneens 16,013,606 |.......cco.c.. 31,006,564 |.......coovvvineiiine 193.6 | 58.3
19.2  Other private passenger auto liability ...............cccceoevevevereececeeeieieeeeeeeee e 300,165,178 |..ccceeennee 168,983,484 |.......cooceie 56.3 |eeeeeeeieeeeee 57.4
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeeeeeeeecferrniiccciinns 82,837 oo (169,666)]........ccvevrreenee (204.8)].ccveveeenene (365.9)
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 35,368,776 |......ccnvc.... 19,782,021 [ 55.9 | 52.4
21.1  Private passenger auto physical damage ..............cocoeueereirenirirneeeeenes e 283,677,449 |................ 134,326,325 |.cooviiiiice A7.4 | 60.5
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 7,684,164 | 4,200,184 |..ooeie L A I 76.1
22. AIFCTaft (Al PEIIIS) ..o e [eeee e [eree e
23. FIABIEY vttt e 931,967 oo 24,599 | 2.6 | 2.7
24, SUIELY ittt s 79,844,740 |................. 16,017,076 | 201 [ 18.4
26. 355,551 [ (16,702) [+ (3 | 141
27.  Boiler and MAacChiNErY ..........cccooiiriiieiiieireisiee e 3,429,3% | 753,367 |eeeeeeeeeiccicieieine 22.0 [ (28.0)
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn
35. Totals 1,838,240,417 1,221,043, 120 66.4 69.2

DETAILS OF WRITE-INS

BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ..ol i [ [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

9.1
9.2

1.1
1.2

13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9

171
17.2
17.3
18.1
18.2
19.1
19.2
19.3
19.4
211
21.2
22.
23.
24.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.

Fire ....... ... 23,254,193 |..
ATEA LINES ..ottt e 33,152,610
[ LBk o) (SN o 1= 1 o7 o o OSSOt RPN
Federal flOod ............ocuiiiiiii e e
[ EAY= L S o (o] TSR RPN
PrIVALE fIOO ....vuvvrceit ettt e 69,979
Farmowners MUIIPIE PETIl ..........c.ciieiiiiiiecietcteeieee ettt et s s s s s s seao et eerenenes 204,550
HOMEOWNEIS MUILIPIE PEIl .....c.o.vivieiiviiitieictcee ettt ettt sttt es b essbe s ssensssene s e e e e nnens 365,175,630
Commercial multiple peril (non-liability POrtIoN) ............ccocvoveieuereecccieeee e e 9,488,807
Commercial multiple peril (liability POFtION) ...........civeveiiiriiircieieieiiiei et [erse s eeeeenena 11,947,769
[ lo g (e =T T o U E=T =T o YOS KPP
OC@AN MAMNE ...ttt bbb bbbt bbb st b et s [ee s b e e sttt
INTANA MAMINE ....ecvoeeet ettt sttt ees et s st et es ettt sttt ens et sns et |oe bttt 71,556,659
PELINSUIANGCE .......oviiiiiii e e
[ LaE=TaTer = e UE= T =T TS UO FTOTOTORTN
Medical professional liability - OCCUITENCE ...........ccoiiiiiiiiiii e e
Medical professional liability - ClaIMS-MAAE ..........ccoiiiiiiiiii e
EAMNQUAKE ...ttt ettt ettt et es e nannnenen e 1,502,449
Comprehensive (hospital and medical) INAIVIAUAL .............ocoiiiiiiiiii s [,

Comprehensive (hospital and medical) group ..
Credit accident and health

Vision only

[D2=T a1 = o T 0 SRR UPROPRO
Disability INCOME .......iiiiiiiii bbbt saees
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made .

................... 5,784,922
................. 42,917,129
................... 1,075,588

..6,910,128 |.

64,807,313

102,568
555,241
................ 652,877,996
16,491,018
19,265,529

12,944,250
................. 87,432,222
................... 1,937,095

... 42,386,369 |.

... 12,373,001 |.

....49,842,884
83,437,125

....................... 300,887
................... 3,821,918
................ 676,419,414
................. 55,115,105
................. 36,807,618

................. 24,895,706
92,771,311
................... 4,240,088

Private passenger auto no-fault (personal injury ProteCtion) ...............cceueueueueeeieeeiersieterceeeee e e 7,259,143 | 14,814,620 |..........c...... 18,521,404
Other private passenger auto IADIlItY ...............cccveeuereieiiiieieieicee e e 145,147,076 |................ 295,414,839 |...coveenvee. 320,864,582
Commercial auto no-fault (personal iNjury ProteCtion) ...........cccccveeeveveueveueeceeieieieeeeeeeee e resesesesneeneenenen 80,819 [ 111,149 | 144,427
Other commercial QU0 lIADIlIY ..............cceueviiiiieiieteieiieeeiete ettt 14,390,081 59,020,851
Private passenger auto physical damage ............cc.cccveveueueueuieiieeeeeieieieeeeeeeee e | 144,322,202 |................ 285,793,148 |....cccee 292,887,916
Commercial auto PhySICal JAMAGE ........c.eveuruiriiiiieieieeeeeee et .. 1,067,835 |. ..2,257,621 |.. ... 14,450,082
F Lot =i =1L oY= ) O Y K KPR RPN
FIABITLY . vevv ettt bbbttt 388,705 |...ceviriee 1,011,641 | 1,029,623
S 014=1 TSRS NUVUUROROTN 52,146,741 |..cocoeeee 101,732,366 |....ccovoenve 75,951,108
BUFGIArY N tEft .....vieieiieiicicceciee ettt bbbttt 129,334 | 218,856 |...cvviicicin 497,780
BOIler @Nd MACHINETY ......cuouiiiiiiicieietceceee ettt a et s s s st e s st sesess s s snssesesese | 1,459,565 |....cccevveenee 2,447,968 |........oconcc... 4,541,005
{7 =T L OO SO OO OO OO RRUOI OO OO
INEEINALIONAN ...ttt ettt e st sae e ae e ne e neeneeneeeneesmeesnees e ri e [ [
LT 14 = 101§ TS A KOOSR KOO
Reinsurance - Nonproportional Assumed Property .........c.cccooeiieiieneeiiiienienee e seeseeseeseessee s feesc s, D, 0, TR RS D, & ¢, TR RS XXX
Reinsurance - Nonproportional Assumed Liability ............cccoiiiiiiiiiiiiieeeeeeeeeeee fo, D, 0, TR RS D, & ¢, TR RS XXX
Reinsurance - Nonproportional Assumed Financial Lines ...........cccccoiieiiiiinienicneceseseeseenees e, D, 0, TR RS D, & ¢, TR RS XXX
Aggregate write-ins for other lines of BUSINESS ..........ccciiiiiiiiiii e

Totals 932,674,214 1,757,798,895 1,975,858,945

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 34 from overflow page

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2024 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2024 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2024 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2021 + PiOT oo oo 3,676,925 |............. 3,415,094 |............ 7,092,019 |oeeenne 1,232,412 |l 37,029 [ 1,269,441 |........... 3,031,919 [ 69,534 |..cccoenne. 2,804,355 |............ 5,905,808 |................. 587,406 |.......c..c..... (504,176) [....cecvevenne 83,230
2. 2022 ..o 1,531,695 |.... .. 1,947,601 |.. ... 3,479,296 |.... . 674,717 |.. v 1,174,506 |.... ....88,046 |.. ... 1,491,576 |.... ..2,754,128 |. ....287,518 |... ... (337,969)|.. (50,451)
3. Subtotals 2022 + Prior ..........c....foeerecne 5,208,620 |............ 5,362,695 |............ 10,571,315 |............ 1,877,119 | 67,089 o 1,944,158 |............ 4,206,425 157,580 |............. 4,295,931 |....cocee 8,659,936 |........occnv... 874,924 ..o (842,145) ... 32,779
4. 2023 s 2,178,826 |............. 4,001,488 |............. 6,180,314 |....ccoco.c 1,530,112 | 288,483 |............ 1,818,595 | 1,429,004 264,336 |...coconc.. 2,566,104 |............. 4,259,444 |................ 780,290 |...cooceevee. (882,565)|.............. (102,275)
5. ....365,522 |.... ...3,762,753 |.. ...5,635,429 |.... 421,916 |.. .... 6,862,035 12,919,380 |.. ... 1,655,214 (1,724,710)].. ....(69,496)
6. 2,599,698 |............ 2,599,698 |........... XXX 983,307 [...cvnuvee 2,572,675 |............ 3,555,982 |........... DO & ST DO & S XXX
7. 7,387,446 9,364,183 16,751,629 3,407,231 2,955,220 6,362,451 5,635,429 1,405,223 9,434,710 16,475,362 1,655,214 (1,724,710) (69,496)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 18,966,243 Line 7 Line 7 Line 7
1. 224 2. (18.4) 3. (0.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.4)




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ...........c.cccoeveiiiiiiiciecieee, NO
Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? ............ccccooiiiiniinnn, NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ............cc.ccocviinn NO
Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ....... YES
AUGUST FILING
Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd qUAarter. ............ccciiiiiiiiiie e YES

Explanations:

Bar Codes:

frisieeaSules SemenecementRentter 2 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I || I|I || I|I |I |I| || II| II| I
2 3 7 8 7 2 0 2 4 4 9 0 O
epemeni o St TRecemententer 8 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I || I|I || I|I I| I|| I| I|| II| I
2 3 7 8 7 2 0 2 4 4 5 5 0
e Coverage pemenesemententer#29 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I || I|I II ||| |I I|| I| I|| II| I
2 3 7 8 717 2 0 2 4 3 6 5 0

[ ]

o
—

0 2
0 2
[}

o
—
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Additional Write-ins for Assets Line 25

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net

Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Deposits and prepaid assets .......ococoooiiiiiiiieieeececeeeeees [ 65,772,936 65,772,936
2505. (Qther assets nonadmitted ... 22,617,520 |... ... 22,617,520 |...
2506.  Recoupment reCeivable ..........ccooooioieieioieececicceeeeeeeee e o 20,563,526 |...ooveeeeeeeeeeeeeeeeeees e, 20,563,526 |.....cocovne.. 17,777,564
2507.  Funds held equity pools & associations ........ccccocovveeecccicceecieeeees o 160,827,885 |.....ooveeeeeeeceeeeceeees e 160,827,885 |................ 129,622,380
2508. Deductible receivables ..o | 2,255,848 |... 1 269,072 o 1,986,776 |..cccveveeene 2,844,301
2509.  MiSCEITANBOUS .......oevvececeeeieeeeteece et |oaevesessannnas 58,302,131 | 2,316,729 |................. 55,985,402 |................. 46,617,149
2597. Summary of remaining write-ins for Line 25 from overflow page 330,339,846 90,976,257 239,363,589 196,861,394
Additional Write-ins for Liabilities Line 25

1 2
Current December 31,
Statement Date Prior Year

2504, OThEr THADT TITTES 1iiiiiiieectctii ettt bbb sttt s bbb s st e se e s s bbb es et e e s bt ebebene e s sessesesens [oensesesesenennennaes TA7,726 ..o 380,903
2505.  State surcharge/recoupment PAYADTE .......cocooioiiioioieiiie ettt [eree e eaenenas 10,832,204 |................ 21,090,914
2506. Reserve for state escheat payment .. ..148,507,593 |... 150,943,250
2507.  Third party administrator payable .. ... 18,088,013 |... ... 15,595,197
2508. P00 |iNg EXPENSE PAYADIE .....cvivieieiieeieeiiiccee ettt ettt s e annene [eesesesesennas 167,819,978 |................ 236,635,886
2597.  Summary of remaining write-ins for Line 25 from overflow page 345,965,514 424 646,150
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.c.cucueueiieieieieeeeeeeeee ettt ass s sese e sesssnnas [eeeeeeeeeeeeiens 324,751,963 |......coenvv 353,766,693
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition .
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas
4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen
5.  Deduct amounts received ON AISPOSAIS ..........cciuiiiiiiiieeie ettt e st e e e e e e e b e e e e es e e e st e ea e e naeeseeneebeenn e et e eneen
6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cocuiiiiiiiiiiiierieseesie ettt ne e s [eeseenie et
7. Deduct current year’s other than temporary impairment recognized .. s . ... 424 216
8. Deduct CUIreNt YEar's AEPIECIATION .............c.c.eueuiuiiiieteteteteeee ettt aeae sttt e s es e s s s s s et et esessssasssesesesesssssnasesssesesesesnanas |oeeeeseseeeaeiene 14,642,337 | 31,535,466
9. Book/adjusted carrying value at the end of current period (LINeS 142+3+4-5+6-7-8) ........ccccooververeueueeeeeeieeeiereeeseseesenesenenes oeseeeeeeeeenas 308,541,239 |..cooeneee. 324,751,963
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 308,541,239 324,751,963
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 1,815,861,039 |............ 1,791,032,503
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 15,040,000 |................ 135,080,210
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 17,358,947 |..oovee. 70,009,425
3. Capitalized deferred interest and other ............. IO FO 9,366,521 |..cocveveee 14,347,312
4. ACCTUAI Of QISCOUNT ...ttt bbbt et h e b e bt e et e et e b et e se et esenans [Fone e s et e s et e s e et et e e nbens [ebeaeetes st
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiuiiuiiuiitiitiitiite ettt bbb bbb bbbt bbbt bt bbbt bt nb et b ettt b [omeeeee et e
6. Total gain (I0SS) ON AISPOSAIS .......ecuiiuiiiiiiii ettt ettt e et e e e e e st es e et et et et et et et e e et ene et e e enens [omnememns e e e
7.  Deduct amounts received ON GISPOSAIS ..........cc.c.eiveuiieieieieeeteeeteee et ettt ettt et e et es et ea st et et esessesesseseasesessesessseseseseans [oeeeesenreiennene 35,776,890
8. Deduct amortization of premium and mortgage interest points and commitment fees ............ccooeiiiiiiiiiiiiceeeeee oo
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 3,933,540 |
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..1,817,916,078 |...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 1,817,916,078 1,815,861,039
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 6,754,847,935 |.......... 6,553,460, 364
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 24,388,966 |................ 112,174,700
2.2 Additional investment made after acquisition . R F 228,767,109 |..coveneee. 678,854,000
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
L S N eTot VT 1 o] e [Tt TU o | PP AU KOOSR
5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 39,390,538 |.....ccovnene 55,505,821
6. Total gain (loss) on disposals .................... ... 23,348,811 |.. ...59,188,018
7. Deduct amounts received on disposals . I IS 346,649,591 |...ccoeenve. 657,167,106
8. Deduct amortization of premium and dEPreCIAtION .............c.c.cviviviueueuieiiieieietetetet ettt es e esessss s s s s sesesesnanns |eeeeeseeeeeaenene 11,776,010 | 27,763,048
9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene (2,448,571) .o 4,458,454
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 15,335,718 | 23,863,268
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,694,533,469 |............6,754,847,935
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e S TR 70,117,549 | 84,960,659
13.  Statement value at end of current period (Line 11 minus Line 12) 6,624,415,920 6,669,887,276
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 29,128,396,085 |.......... 29,346,288,564
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 1,238,783,545 |........... 2,209,545,542
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 17,065,504 |.......ccocoecc. 35,362,288
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceueviiiiieirereiiiieiesisesesessesssesese et ssssssse s st st ssses et bt st sssssesese st snsssesesasassssnsesasassnns [eessenacecesees 861,704,422 |........... 1,167,657,446
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ... (3,705,169)]... (60,768,858)
6. Deduct consideration for bonds and stocks disposed of . I 1,030,768,657 |........... 3,518,140,938
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 24,638,497 ... 53,586,084
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............cccouveiueviviiriisirereiiisiesssiese e essssese s sssssesesans oeeeeescacecees (5,860,730)|-.cvvecnenee 7,243,378
9. Deduct current year's other than temporary impairment FECOGNIZEA ..........oovririririeueieriiiririsieieieiereree s sesesenes |ooeeeeeeeaeneiennas 988,242 |......cococ...... 5,094,343
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 151,946 |... (110,910)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 30,180, 140,207 |.......... 29,128,396,085
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 51,668,269 |......c.c...... 58,387,482
13. Statement value at end of current period (Line 11 minus Line 12) 30,128,471,938 29,070,008,603
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 11,718,218,721 |.........c..... 343,275,394 |................ 280,480,127 |...coeovneee. 120,172,286 |.......... 11,718,218,721 |......... 11,901,186,274 oo e 11,779,243,164
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 4,959,646,514 |................ 201,391,913 | 137,718,240 |.............. (108,901,212 ............ 4,959,646,514 |............ 4,914 418,975 ..o [ 4,837,735,657
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 397,096,316 |..cocvvnneee 37,563,048 |.......coc... 49,773,518 |.oee 23,284,270 |.coreeenne 397,096,316 |...ccvevnnenn 408,170,116 [oveeeeeecceereccees e 410,780,646
4. INAIC 4 () oottt b et btk b et h et b e bt b st eh bt ea ettt et e et et be e nennas s 252,292,350 |..ooverinene. 34,859,938 |................ 28,015,964 |......cconce. (17,360,380)|................ 252,292,350 |.ooverinnne. 241,775,944 | o 288,089,557
5. NAIC B () ittt b ettt ne s [re e 71,932,459 |......coovvn 3,312,577 | 8,103,751 | 1,107,274 | 71,932,459 | 68,248,559 |.....ooooireecreee [ 63,593,183
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 8,311,042 104,098 868,353 5,120,055 8,311,042 12,666,842 9,054,360
7. Total Bonds 17,407,497,402 620,506,968 504,959,953 23,422,293 17,407,497,402 17,546,466,710 17,388,496,567
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 27,159,781 | 700,358 ..o 273,624 | 893,391 | 27,159,781 |.oee 28,479,906 |-....cveeeeeeeieireeeeeinies [
NAIC 2 ettt ettt e b E Rt R £ e RS E e h R SR £ £ RS h R E ARttt e bbb st n et et ee s nenens [reran e 451,500 [...cececieriricicieirriies e [ o 451,500 |....ooevvrvirnnne 451,500 ..o e 30,408,436
FO. NAIC 3 oottt ettt et s ettt e s bbb e s st e e e e e SRR AR st eee AR b s e R Re e s s e s s e s e s ese st e et et esesesenenen [eeeeeneneseannenen e e a et einae [eeeennen e s eann s e enees[oeeeeeetee et n s eiein [esesnnee e en e [oeeee s e e saenenens [reeeeieinn e ens[oree e nenes [eererei e
L 1 7Y SO PPRRSOSURRURPPY HOURRTESOORRTRTRR EOSRRRR 599,420 |....ooieiicerierienis e (348,395) [...vciccren [ 251,025 oo o
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 27,611,281 1,299,778 273,624 544996 27,611,281 29,182,431 30,408,436
15. Total Bonds and Preferred Stock 17,435,108,683 621,806,746 505,233,577 23,967,289 17,435,108,683 17,575,649, 141 17,418,905,003
(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 327,310,741 ; NAIC2 $ oo i NAIC3 $ i, 10,949,052 NAIC4 $ oo i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 338,259,795 XXX 290,867,134 2,532,517 610,448
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueuiiieieieeeeeeeeceee ettt eseass s s s e sesesssnnas [ereseeeeeennnens 365,427,326 |..coooccene 66,669
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 279,365,061 |.............. 545,185,468
3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 7,446,835 |.......cocec.... 4,328,151
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ceieveveviuereteeeaieeeeeeeeetetetesetesesee st e sesesesesesses et ssesesesesesessssesssasesesesesessssasasssesasesess |roesesenenensnsannsnens (32,225) e 246,817
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 15,723 | (356,613)
6. Deduct consideration received ON ISPOSAIS ............c..ccviueueuiueriiieieieeieieteteesseeeeesete ettt eses et st et e sesesesessssesesssesesesesessansssssesesesess [reneeneannennas 313,959,839 |...cooenveee 184,043, 166
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuieiieieeetete ettt ettt ettt eseae s ee st s te s et es e s s ssssesetesesessss s st ssssesesesesssssssasasesesesennas |oeseseseseseseneneenaes 3,086 |-
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiie it ene [oee s ees [oaeeieesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiierererereeeeeeeeieieeieeeeesenens fereeeeeeeeens 338,259,795 |..coveueee 365,427,326
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 338,259,795 365,427,326
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 9,700,861
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 INCrEASE/(HECTEASE) ........c..iuiiiuieieiet ettt ettt ettt et e st e s e e s s e s e e s e ea e ea s e st ea e e st e s e ea e e et e e e et e st es e e s b e s b es b e st et et en e et et et etes oheabeassatestesreatearesrnsanareas

SSAP No. 108 adjustments

Total gain (10SS) ON tErMINALION FECOGNIZEA ........iitiitiitiitiiti ittt bbb bt bbb b E e E e E bR E e E £ £ E e E A E e e b e A bbb e e b e e bt e bt e bt ab e e bt abeabens Seabesbsassssearesreseearesrnarn e
Considerations received/(paid) ON tEMMINGHIONS ..ottt et e st e s e s e e s e et e s e et e e et et e b et et et et e e et et eaes Sabeareareare e
440 7251 o PP PP PP PPOS

................... 5,007,130
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 14,707,991

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 14,707,991

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.eauiaiieieaiieeiie ettt ettt e e e e e e e es e e eaeees e e sa e e s e easeeaeeeneeeseeeseeaneans Sasessaeesseesaeaaseasaeaanaans (1)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............cccccoeeivveieee ceverererereseeieeeeas 709,974
3,766,627

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoeeivieieee ceverenenereneeieeenns 709,974
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (3,056,653)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivirieieiieieietetetceceee et teseseas s esass eseseeaesesseseseseses et aeseseane sesseseseseseenas 3,766,627 ......cocvee 3,766,627
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......coovurueueieeeeeeeeeeeeeeeeeaeeeteseseesaesesesesesssasseessesessssassssesessasssassasanas 25esesasasassesesesassasasseen (1)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovrurueueieeeeececueteteseeeescaeteteseeesscaesetesesessssesesesesssssssesasasessssesesesasassssssesesassssssesesasasas S4sssesssesesssnsnassesasana (1)
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

NONE

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

NONE
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14,
15.
16.

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 14,707,990

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 14,707,990
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 15,551,363

Part D, SECHON 1, COIUMN 7 ...ttt s e s 22 s e s e e s s e s e s e s e s s e st ns et nsesensesnse eebebisiesisiesneas (843,373)

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

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

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

Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 18,340,663

Part D, SECHON 1, COIUMN 10 ..ottt es e ss 2 s e s s e e s s s e 2s e s s e s s e s e s e s e s s s et s s s e s et nsesensesnse sasbebisiesisiesneas (169,218)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 1
Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 4,090,684

Part B, SECHON 1, COIUMN 20 ......cuiuiuieieeireiaeiseiseteeesse s ssss s st sse s ssesse sttt 8 e 8828 s s bbb bbb ens st enies | eebessessessessnnns 9,076,561

Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 13,167,245

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAT ..........c.c.cvcueueiieieieeeeeeeeeee ettt eaeass s s s sesesssnnas [ereeeeeseeeenens 642,167,187 |....coonc.. 589,005,098

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 13,631,660,976 |.......... 29,904,781,004

3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 88,345 | 318,455

4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.cveieveviviuerereeieiieeeteeete et tesses et esssesesesesesssss et ssesesesesessssssesssssesesesesesnsnssssasaseseses |eoeseseneenssssseeseeneaens (815) [ 12

5. Total gain (I0SS) ON QISPOSAIS ........c.ceieieiereeeteeeecii e te et eteaees st et et s e s s e st sesesesesessas s sesesesessssasssasssesesesesessssassssesesesessanas |oesesesesesesenensasnaeaneeas () ] O, (4)

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 13,657,498,531 |........... 29,851,937,378

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiiiiie et ens [eee e ees oaesiee s e s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceriiierrererereeeeeeeieieeseeeeeenenens [eeeeeeeeeeenend 616,417,159 |......cc....... 642,167,187
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 616,417,159 642,167,187
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
One Nationwide Plaza, Home Office . | Columbus 01/01/1976
Plaza 2, 280 N. High St, Office . .| Columbus .. ...01/01/19% ..
Plaza 3, 245 N. High St, Office ..| Columbus 01/01/1989
3945 Bridgeway Ave, Airport Hangar Columbus ..OH... 01/01/2002
100 Green Meadows Dr, Hotel & Conference Lewis Center OH 01/01/1960
1100 Locust St, Office .| Des Moines ... 04/30/2001
1100 Walnut St, Garage ... Des Moines ... 04/30/2001
215 N. Front St, Office .. .| Columbus .. ...01/01/19%8 ..
285 N. Front St, Garage ..... .| Columbus .. ...01/01/1998 ..
202 N. Marconi, Hickory Garage Columbus ..OH... 01/01/1978 A
281 East Powell Rd, Data Center North .........ccoovieiiiiiiiiiiiiiiiiinnnnnnns Lewis Center .iivvveiiiiiiiuuiiiiiiiiiiiiini i ciiiies foininiiinennns [0 N FEPTPTTIIN L0 e e P P PPPPPPTIN 2,764,868 [......ccevvvnniiiiinns 2,764,868
0199999. Acquired by Purchase 8,017,436 7,929,644
0399999 - Totals 8,017,436 7,929,644
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 11 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- Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Recganized Value Disposal Year Disposal Disposal Disposal brances Incurred

(11-9-10)

0399999 - Totals




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE 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
3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
00-1103636 04/29/2024 ....oooviiifoeiiiii 5980 [ 6,000,000 14,531,000
00-1103649 .. ... 06/12/2024 ..9,040,000 e | . 17,078,000
99-0000097 ANN ARBOR LML 02/1172022 .oevvvi Jovveninineeviniiineeeennnn 51000 | e 2,866,412 |euveeiiiiiii s 68,181,818
99-0000106 COLLEGE STATION ..eeeruuusseennnnunasaernnnnnaseennnnnnssaernnnnasseennnnnnsseennnnnssseennnnnnsseeee | nnsesesennnnnsseeeennnnn P PP PPTUUUUPPPTN FETTTTTINY 12/16/2022 oovveees |eeneeeeeeniieeneeeeennnn 8280 [ errrnees [oereeri e e e e e e e aeees 3,285,369 | .oeerenniiiiiii s 25,600,000
0599999. Mortgages in good standing - Commercial mortgages-all other 15,040,000 6,151,780 125,390,818
99-0000120 eevveueiiiinnneeeereeieeeeees | AURORA ...t eitiie e e eeinnse e e e eeiee e e e erenn e s eeennn e e eerrrnnsreernnnnsseernnnnseeennrnnnaees | nnsseeeernnnaneeerennnnn Lo PO PPPPTTUTPR IPPPPTTTTON 11/10/2023 ...oeoeiee | 2 P AP PP PP PPPRTN 3,793,196 | eeeeenneiieiiiia e 59,200,000
0699999. Mortgages in good standing - Mezzanine Loans 3,793,196 59,200,000
0899999. Total Mortgages in good standing 15,040,000 9,944,976 184,590,818

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

[AVE|

3399999 - Totals 15,040,000 9,944,976 184,590,818
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 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
Loan Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City Type Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
00-1102981 ...evviivivniniiiinnna BROOKHAVEN ....oovvvvveenniiiiinninnniiiinns Jovvnnnnnnnnennnns GAieninniiiiiinns Joveeeees oo 04/10/2024 .....|........ O S P N O UU P UUUPPPTIN FPTTTIN 10,000,000 |........ 10,000,000 [...oevvvveniiiiiinnns fooeeniiiiiiiiiiiinies forvieniiiniiiiinannns
0199999. Mortgages closed by repayment 10,000,000 10,000,000 10,000,000
00-1001038 .. ITHACA eiiiiiiiiiriinineecieninneees Jeevvneeee W e [ e [ 171472023 s e s 8,492,157 ... 155,934 155,934 |.
00-1101969 .. JACKSONVILLE ..1,350,493 |... .. 180,228 |. .. 180,228 |.
00-1102024 .. .| LAS VEGAS .... . 673,423 |... " . ....31,201 |.
00-1102034 SAUK RAPIDS ....eeeeeeeeeeeemmneeeeeeen Jemmmneeeeeene BN e [ 1071272018 e s [ 3,397,794 164,139 164,139 |.
00-1102058 .. | MANCHESTER ...evveiiiciiineeeccviineeees foovvvviin Ol e s | 1071272018 e e e 1,390,358 177,343 |oveees 177,343 |.
00-1102131 .. HOUSTON ... ..6,304,168 |... ... 120,998 |. .. 120,998 |.
00-1102163 .. STERLING ..evvvviiieceinieeeceviieeeees fevneneeeeeeeen VA o .21,531,554 |... .. 123,277 |.
00-1102262 .. LI DALLAS e eeees e T [
00-1102398
00-1102417 ..
00-1102466 ..

00-1102550
00-1102588

00-1102633 . | POWAY

00-1102752 oo HOUSTON e o

.......... 5,060,214




SCHEDULE B - PART 3

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

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

AIE

1 5 Change in Book Value/Recorded Investment 14 15 16 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 Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain
Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (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
00-1102757 ... BALT IMORE 08/08/2017 ... 60,846 |. .. 60,846 |...
00-1102779 ... FAIRFAX ... 08/25/2017 IR ... 74,044 .
00-1102788 ... ... | STANTON ... 1071172017 oo e e e 1 777,658 |....
00-1102798 .. | WALTHAM ... 11/30/2017 .. . 14,118,129 |.
00-1102809 . | CHICAGO 1171472028 .. . 27,031,053 |.
00-1102816 WALNUT . .. 10/12/2018 .. . 7,557,471 |.
00-1102817 ... TORRANCE .. 10/12/2018 [N I 16,017,225 |....
00-1102820 ... ONTARIO ... 11/15/2023 R IO 4,393,381 |.... ..
00-1102821 ... CHICAGO ... 11/16/2017 [N I 12,843,536 |.... .3,933,540 |..
00-1102862 ... 11/14/2023 [ IO 10,759,054 |....
00-1102884 ... FARMERS BRANCH 07/31/2018 JUR 3,660,276 |....
00-110289% ... MOORESV ILLE 07/06/2018 [ P 4,336,364 |....
00-1102896 ... CHANDLER ... 05/18/2018 13,567,153 |....
00-1102901 ... MECHANICSBURG . 11/14/2023 19,479,177 |....
00-1102906 .. | CANOGA PARK . 10/17/2018 .. 6,383,153
00-1102910 .. | ALBUQUERQUE . .09/28/2018 .. 9,582,469
00-1102935 .| NEW YORK . .02/28/2019 .. . . 12,860,437 |.
00-1102939 ... 11/14/2023 [ U 4,764,818 |....
00-1102059 ... 03/28/2019
00-1102978 ... 11/14/2023
00-1103018 ... TORRANCE ... 11/15/2023
00-1103032 ... CARLE PLACE 12/05/2019 .
00-1103037 ... GARDEN GROVE .. 11/15/2023 ... 10,769 |...
00-1103051 ... WARRENVILLE ... 11/15/2023 . ... 196,387 |...
00-1103057 ... SCOTTSDALE .. 11/15/2023 ) 36 685,176 |.... ... 365,154 |...
00-1103066 CHATTANOOGA . 11/15/2023 .. 8,003,107 |. ..46,452
00-1103078 PHILADELPHIA 1171572023 .. ..59,211
00-1103140 .| OGDEN ........... 11/15/2023 .. . 86,014
00-1103160 . | WEST SACRAMENTO . .06/27/2020 .. ..54,723
00-1103164 . | MENOMONEE FALLS . 11/15/2023 .. 253,396
00-1103166 ... PHOENI X 11/15/2023 .. 203,590 |...
00-1103186 ... ST LOUIS ... 09/02/2020
00-1103259 ... SAUK RAPIDS . 06/03/2021
00-1103261 ... HUNTINGTON BEACH ... 05/18/2021
00-1103264 ... FAYETTVILLE 05/20/2021 [N I 16,947,439 |....
00-1103281 ... LAKE OSWEGO ... 06/30/2021 [ P 6,740,863 |....
00-1103295 .. | MILWAUKEE .07/27/2021 .. . 12,646,391 |.
00-1103323 .. | ONTARIO .09/15/2021 .. 7,369,098 |.
00-1103361 .. | MEMPHIS 1170472021 .. 5,867,697 |.
00-1103385 .. | BRYAN .. 1271572021 .. . 20,000,000 |.
00-1103466 . | GRAND RAPIDS .08/01/2022 .. 9,415,429 |. 194,181
00-1103636 ... LOS ANGELES ... 04/29/2024 B R e eeeernnneeee [eeeeeenreeeeenn feeeeeeerneeen e e e 5,996 | 5,9% |...
99-0000097 ... ANN ARBOR FR AR RN 02/11/2022 [N I 19,288,792 |.... (2,727 (2,727))...
99-0000106 ... COLLEGE STATION .... FUPRN PO AN 12/16/2022 R IO 4,072,171 |.... e |- | ... (6,000)|. .... (6,000)f... A .
99-0000115 ..ovvvvenniiiiiininnnnnas CHANDLER ....oiiiiiiiiniiiiiiiiiiieiiiiiins |ornninieeiennnns Ao | e o 06/29/2023 .....|oeeeeeeiiinn eeeeiiee [ T S P PP AT OUPIN (6,000))..0neeennn [ P PPN
0299999. Mortgages with partial repayments 540,724,650 3,933,540 (3,933,540) 5,687,226 5,687,226
0599999 - Totals 550,724,650 3,933,540 (3,933,540) 15,687,226 15,687,226
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| Ares Capital Europe V Wilmington .... .| Ares Management . ...06/09/2021 ... 2 .... 1,985,833 .. 11,926,245 |... ..1.680
GSO Capital Opportunities Fund 111 LP Wilmington . Blackstone .. 06/03/2016 .2 . 1,465,364 |.. .. 10,601,983
GSO Capital Opportunities Il LP .... New York ... Blackstone .. ..06/30/2011 .2 .. 88,624 |. .. 14,590,898
.. | GSO European Senior Debt Fund LP ... Wilmington . .[Blackstone .. ... 1172572014 L. ...l 2 .... 563,758 ... 5,035,537 |...
.. |HPS Specialty Loan Fund V, L.P. .... New York ... .|HPS Investment Partners .. .|....01/25/2021 ...|...... 2 .... 113,967 ..10,331,618 |...
.. |HPS Specialty Loan Fund V-L, L.P. .. New York ... .[HPS Investment Partners .. . )....01/25/2021 ... |...... 2 ... 132,742 ... 7,989,662 ...
.| 1CG Senior Debt Partners Fund 5 Grand Duchy .. .| Intermediate Capital .|-...06/08/2023 ...|...... 2 . 3,123,844 ..16,093,122 |...
.. |Newstone Capital Partners IV, L.P. ... Dallas .|Newstone Capital Partners .|....06/02/2019 ...|...... 2 ... 5,807,890 |...
..|Oaktree Opportunities Fund XI, L.P. ........ Grand Cayman . ...|Oaktree Capital Management .. . |....01/15/2021 ... |...... 3 .. 7,470,047 |...
.. | Sound Point Strategic Capital Fund II, LP Hackensack .... ..|Sound Point Capital .|....07/14/2023 ... |...... 2
.|Vista Credit Opportunities Fund I, L.P. ....... Wilmington .... ..|Vista Equity Partners .. .|....05/10/2017 ...|...... 2
..|Vista Credit Opportunities Fund I1-B, L.P. .... .. |San Francisco . .|Vista Equity Partners .. ...06/01/2016 ...{...... 2
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 9,118,100
....................... AGM Capital Partners T11, LP wuvveueieiiiiiiiieiiieeiceeieeeieeeneeenn | GFEENNICA ceviiiiiiiii e Alvarez & Marsal Capital L 1271672022 [ B [ 1,759,501
.|Altaris Health Partners V, L.P. . |New York ... .|Altaris Capital Partners .... ...04/22/2021 ... |...... .... 163,827
Ampersand 2020, L.P. ........c.... Boston ... Ampersand Capital Partners .393,623 |..
Ares Corporate Opportunities Fund V, L.P. Los Angeles Ares Management . . 223,552 |..
Berkshire Digital Infrastructure Fund, L.P. Boston ... Berkshire Partners ... . 617,289 |..
.|BIF IV Renewable Sidecar-B, LP Toronto .. ..|Brookfield Asset Management .|....03/20/2020 ...|...... ..118,721
..|Blackstone Infrastructure Partners (Supplemental Account Il) L.P. [New York ..|Blackstone .. .|....04/13/2020 ... [......
..|Blue Owl GP Finance Investors (US) LP ....ceveueeniieiiiniieiieeieennns Dover .... ..|Blue Oul .... .|....07/29/2022 ...|......
..|Blue Owl GP Stakes Stargate Cayman LP Wilmington .... ..|Blue Owl .. .|....03/04/2024 ...[......
..|Blue Owl GP Stakes Stargate U.S. Il LLC .. Wi Imington .... ..|Blue Oul .. . |-...03/04/2024 ...|...... .
..[Blue Owl GP Stakes V US Investors LP ... New York ... ..|Blue Oul .| 10/28/2022 ... |...... . 2,100,000
..|BOND 11, LP WiImington . .|Bond Capital .. . |-...08/31/2022 ...|...... ... 952,500
.|BPBB Co-Investor, L.P. ..covvvunennns Opelika .. .|Berkshire Associates, LP .... ...05/10/2023 ... |...... ... 114,474
Brookfield Infrastructure Fund IV . Toronto .. Brookfield Asset Management 11/05/2019 .193,121 |..
Brookfield Infrastructure Fund V Toronto .. Brookfield Asset Management 08/10/2023 .. 86,659 |.. .. 13,110,609
Carlyle Asia Partners V ......... Washington . Carlyle Group, The ... 12/26/2018 .715,348 |.. 5,691,302
.|Clearlake Capital Partners V, L.P. Santa Monica . Clearlake Capital . ..12/05/2017 .690,477 |.. 2,945,641
.|Clear lake Flagship Plus Partners, L.P Santa Monica . Clear lake Capital ..02/05/2021 . .(37,860)|.. 3,255,317

. | Dawson Evergreen (Master) 1 LP
. [Dawson Portfolio Finance 3 LP ....
- [Dawson Portfolio Finance 4 LP ....
.. [Dawson Portfolio Finance 5 LP .
.. |EETF Sidecar I, L.P. ............

. |EnCap Energy Capital Fund X, L.P. ..

. |Energy Spectrum Partners VIII LP
.. [EQT Infrastructure V ....
. [EQT Infrastructure VI ..
.. [Falcon Co-Investment Partners, L.P. ..
S|PV Fund |, LLPe e

EnCap Energy Capital Fund XI, L.P.
EnCap Energy Transition Co-Investment Fund I-A, L.P.
EnCap Energy Transition Fund I-A, L.P. .
EnCap Energy Transition Fund |1 .
EnCap Flatrock Midstream Fund 111, L.P.

Global Infrastructure Partners IV, L.P. ...ccccvvvvinnvnvnnnnnninnnnnns

. |Dallas ...

. | Stockholm
. [Dover ...

Toronto

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

New York ...
Wilmington .
Houston ..
New York
Houston ..
Dal las
Hous ton

Stockholm

Jackson ..

New York .........

...06/28/2024 ...

..|Dawson Partners ... -
...10/30/2019 ...

.| Dawson Partners ... . |--..10730/2019 ...|......
.| Dawson Partners ... oo 1172572020 ... ..
.| Dawson Partners ... .|....02/25/2022 ... |......
.|EnCap Investments . L)....04/2172021 ... |......
.|EnCap Investments .... ...08/31/2015 ... |......

EnCap Investments .
EnCap Investments .
EnCap Investments .
EnCap Investments .
EnCap Investments .

...04/08/2019 ...

WO LW LW LWL DWW L WWLWW LWL WRNWWWWW LW W

..|Energy Spectrum Capital ... . |....04/08/2019 ...|......
..|EQT Group ... o |....08/13/2021 ... ]......
.| EQT Group ... . |....04/11/2024 ...|...... ... 2,034,377 |...
..|Clearlake Capital .. . )....02/15/2022 ... |......
.|FPV Ventures ....06/21/2022 ... |......

............................. Global Infrastructure Partners .......oooooovvveeveennnniennnnns fooneeenees veveeennn | 10/23/2019 L[ 3o,

.. 140,373

....547,276
. 1,763,172

.413,076 |..
.. 74,601 |.
.248,088 |..
.269,373 |..
.. 36,848 |..

1,501,058
2,657,322
7,131,527
.. 22,401,072
... 376,413

.................. 4,718,515

.2,592,593 |...
...851,113 ...
2,072,197 |...
...5,106,676 |...
... 3,566,787 |...

...546,545 |...

4,401,758 |...
3,779,882 |...
... 8,033,654 |...
... 1,562,231 |...
..2,825,000 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.| GTCR Fund X111 New York .|GTCR .... ...09/07/2021 ... 3 . 3,351,600 ... 9,764,859 |...
GTCR Strategic Growth Fund I, LP ... Chicago .. L. GTCR .... 09/29/2022 .801,000 |..
H.1.G. Europe Middle Market LBO Fund, L.P. Grand Cayman . .CYM. HIG Capital . ..06/18/2021 . 1,650,918 |..
.. |HPS Strategic Investment Partners V, L.P. ... New York .[HPS Investment Partners .. .|....08/04/2022 ... |...... .. 1,848,541
..|Hyland Holdings I, LP Wilmington .... . [Dawson Partners L )....12/27/2023 ... |......
..| 1CG Europe Fund VI (No.1) Limited Partnership . .. [St Helier .| Intermediate Capital . .|....06/26/2015 ...{......
..| 1CG Europe Fund VII, L.P. ... .| St Helier .| Intermediate Capital . .|-...08/24/2018 ...{......
..| 1CG Europe Fund VIII SCSp ... St Helier ...| Intermediate Capital . .|....09/2472021 ... |...... -
..|L Catterton Growth Partners III, L.P. .. Greenwich ..|L Catterton ... .|....02/25/2016 ...|...... ... 1,602,445 |...
.. [L Catterton IX Offshore, L.P. ............ Greenwich ..|L Catterton ... o |[--..06/22/2020 ... |...... ....671,939 ... 4,544,586 |...
.|L Catterton VIII Greenwich .|L Catterton ...06/13/2017 ... |...... .... 783,622 .. 4,591,301 |...
Landmark Equity Partners XVI, L.P. Wilmington . Ares Management . 723,057 |.. 6,226,500

..|Northleaf Infrastructure Capital Partners (US) IlI LP ..
.. [Northleaf Thor Co Investment Il LP ...
..|One Rock Capital Partners I, L.P. ...
.. | One Rock Capital Partners I, L.P. ..
..|One Rock Capital Partners, LP
.. |Peppertree Capital Fund IX, LP
.. |Peppertree Capital Fund VIII, L.P.
.|PPC IITLP ..

..(Rev1 Fund I, LLC ...
..|Rev1 Fund 11, LLC ..
.. [Silver Lake Partners IV, L.P
..|Silver Lake Partners V, L.P. ..
..[Silver Lake Partners VI, L.P. .
.|Silver Lake Partners VII, L.P. ..............
..|Silver Lake Strategic Investors VI, L.P. .
.|Siris Partners 11, L.P. .

.| Tamarind Hill Fund I, LLC
.. | Theory Ventures, L.P.
..| TPG Asia VII
.| TPG Asia VITI (A), L.P. oo
..|TPG Eternal Co-Invest II,
.| TPG Partners IX, L.P. .....

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

PPC IV LP ....
Providence Equity Partners VIII L.P
Public Pension Capital, LLC .

Siris Partners IV, L.P.
SL SPV-2, LP ...
Sorenson Capital Partners II1, L.P.
SVB Capital Partners V, L.P. ..
SVB Capital Partners VI, L.P

TPG Partners VII, L.P. ....
TPG Partners VIII, L.P. & Affiliated Partnerships .
Upfront VII ooveeiiiiiiieeenns
Veritas Capital Fund VI, L.P. .

... [New York ...

. |New York ...
Chagrin Falls ...
Chagrin Falls ...

. [Wilmington .

. [Palo Alto ..

. |Fort Worth .

. [New York ...

Grand Cayman .

Salt Lake City .

Toronto
Columbia ...
New York ...

Dover ....
Chicago ..
Providence .
New York
Columbus .
Columbus .
Menlo Park .

. [Wilmington ....

Wilmington ....
Wilmington ....
Wilmington ....

New York
New York
Wilmington .

Silicon Valley .

San Francisco
Ann Arbor

Fort Worth .
Fort Worth ....

Grand Cayman .

Fort Worth .
Fort Worth .

Wilmington ....

..[Northleaf Capital Partners .
.[Northleaf Capital Partners .
.|One Rock Capital Partners ...
.|One Rock Capital Partners ...
.|One Rock Capital Partners ...
.|Peppertree Capital Management ....
. |Peppertree Capital Management ....
.|Pritzker Private Capital ....

.|Silver Lake ...
.|Silver Lake ...
.|Silver Lake ...
.|Silver Lake ...
.|Silver Lake ...
.|Siris Capital ....

.| Tamarind Hill
..| Theory Ventures ....
..| TPG Capi tal
..| TPG Capital ...
...|TPG Capital ...
..| TPG Capital ...
..| TPG Capital ...
.| TPG Capital

.|Veritas Capital ....

MBK Partners ..
Mercato Partners ...

Pritzker Private Capital .
Providence Equity Partners .
PPC Enterprises .
Rev1 Ventures .
Rev1 Ventures .

Siris Capital .
Silver Lake .
Sorenson Capital
Silicon Valley Bank
Silicon Valley Bank

Upfront Ventures

. |-.-.07/28/2021 ...
. |[----05/28/2024 ...
. |---.10/30/2017 ...
o |----08/22/2021 ...
. |---.01/30/2014 ...
o |----03/24/2022 ...
o |---.01/27/2020 ...
....00/2172021 ...
..06/28/2024 .

..06/30/2016 .
..07/15/2021 .
+[----04/02/2013 ...
. |---.06/12/2018 ...
. |---.01/06/2021 ...
. |[---.01/04/2024 ...
+|[----08/02/2023 ...
....12/02/2014 ...
..03/15/2019 .

. |-...01/08/2021 ...
o |----04/28/2023 ...
. |-...07/26/2018 ...
+[----09/01/2023 ...
o e 1171472028 ..
o |----09/27/2023 ...
o |[----06/27/2015 ...
....10/01/2019 ...
..12/3172021 .
...06/15/2017 ...

WO WO LW o OO WD LWWLWWWWWWNRNWN WW

... 1,022,547 |...

2,119,923

.. 1,717,439

... 244,450
....376,724
.... 131,632
.... 160,000
... 165,000

.. 66,203

.... 110,461

....5,303
..61,764
.. (28,440)

... 486,500
.... 437,600
....102,776
.... 187,585
....... 8,692
.... 795,466
....214,042

.. 106,420

... 2,860

. 3,256,236 |..
. 1,481,250 |..

.. 42,568 |..
. 1,7%,411 |..

.. 38,419 |.
.105,000 |..

.367,730 |..
12,246 |..
. 159,107 |..
.240,000 |..
.. 62,500 |..

. 204,443 |..

7,842,184
.. 13,538,176

.. 12,880,077
3,596,586
9,894,866
... 153,674
1,695,000

2,893,721

.. 10,592,790 |...
L A77,736 ...
..10,836,017 |...
... 3,660,200 |...
... 2,866,492 |...

...922,015 |...
... 5,881,252 |...
...2,251,801 |...
.. 11,953,046 |...

.. 2,957,256 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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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
.|Veritas Capital Fund VIII, L.P. ....... . |Wilmington .... .|Veritas Capital .... ....07/01/2022 ... . 4,381,337 ... 8,826,500 |...
Veritas Capital Vantage Fund, L.P. Wilmington . Veritas Capital .... ..07/01/2021 . .3 (452,823)|.. .. 12,342,533
Vista Equity Partners Fund VIII, L.P. Austin ... Vista Equity Partners ..08/28/2023 . .3 ....2,199 [.. .. 10,920,492
..|Warren Equity Partners IV, L.P. .......... . | Dover .... .[Warren Equity Partners . .|....01/24/2023 ... 3 U . 2,514,664 .. 9,619,486 |...
..|Yukon Capital Partners (IC) Parallel V, L.P. Minneapol is .| Yukon Partners .. .|....06/13/2024 ...|...... 2 ...1,189,824 |... 7,210,176 |...
..|Yukon Capital Partners I, L.P. .oooverunnnnns Minneapol is .| Yukon Partners .. ... 1170572013 ... |...... 2 .. 2,251,175 |...
.. | Yukon Capital Partners Ill, L.P. ... Minneapol is .. .| Yukon Partners .|....07/18/2017 ...|...... 2 5,468,247 |...
| ZMC T, LPe e New York . |-...01/03/2020 ...|...... 3 ... 18,099 |...
L ZMC IV, LPe e New York ... o|-.-.10723/2023 ...|...... 3 .. 14,763,738 |...
.. | Ampersand 2018 Limited Partnership ... .| Ampersand Capital Partners . .|....10/30/2018 ...{...... 3 .... 976,083
.| Ampersand 2014, L.P. ...ccoevnnennnnns .| Ampersand Capital Partners . .|....03/13/2015 ... |...... 3 ....683,875
een .. |EnCap Energy Capital Fund IX, L.P. Dallas ... .|EnCap Investments ...12/07/2012 ... |...... 3 T .... 391,012
1999999. Joint Venture Interests - Common Stock - Unaffiliated 13,774,078 58,253,607
....................... Nationwide Ventures, LLC ....ovevuviriiiiiniiiiniiiiieeineevneenineennnees |COIUMDUS wevvviiiiiiiiiiiiiiii i vcnie e [ OHeceuL o [ Nat fonwide Mutual Insurance Company ........c.cveevevvevivvennn Jonvennns .”..”..|n..06/30/2007 ...|”..” T feeeeeneeen... 949,998
....................... NNOVB, LLC wueereeeeeeeeeeeeuieeeneeeneeeneeenneeesneessneeesnsecnsecnneaes | COIUMDUS wuuvvvuvvenniienneeenneeenneeenneeenns foeeen OHeeoeo... [ Nationwide Mutual Insurance Company ............cceeeeeeiveenns Jovoweenons weveennn [..08/30/2013 L feeenee v feviniieiiiiieeeees lovvnneeeent..... 10,000,000
2099999. Joint Venture Interests - Common Stock - Affiliated 10,949,998
.. | Almanac Realty Securities VIII, L.P . | Dover .|Almanac Realty Investors . .|....12/21/2018 ... . 1,612,035
..|Ares US Real Estate Opportunity Fund I11, L.P. .. Wilmington . .[Ares Management . |....04/15/2021 ... ... 253,344
.|Bell Institutional Fund VII, LLC ... Dover ... .|Bell Partners .... ...10/30/2019 ... ... 135,959 .
Bell Value-Add Fund VIII, L.P. Dover . Bell Partners . .569,260 |.. .8,229,592
Blue Oul Real Estate Fund VI .. Dover . Blue Oul .. . 1,374,333 |.. .. 16,833,361
BroadVail Fund Il Sidecar I, L.P. Dover . Broadvail Capital Partners . L 17,041 ..
..|BroadVail Growth Equity Fund 11, L.P. . . | Dover .... .|Broadvail Capital Partners .... .|....05/23/2022 ... ....258,150
.|Crow Holdings Realty Partners IX LP . | Dover .|Crow Holdings Capital Partners .|....10/14/2020 ... .... 423,916
..|Crow Holdings Realty Partners VII, Wilmington . .|Crow Holdings Capital Partners .|....05/01/2015 ...
..|Crow Holdings Realty Partners VIII, Dover ... .|Crow Holdings Capital Partners .|....09/24/2018 ... K
..|Crow Holdings Retail Fund I, L.P. ......... Dover .... ..|Crow Holdings Capital Partners . |....04/13/2023 ... e 19
.| CSF 111, LP . | Dover ... .| CORE Spaces . |-...06/16/2022 ... ....214,791
.. |Dermody Properties Industrial Fund IV, L.P. ... Dover .... .[Dermody Properties ... ... 12/22/2022 ... ....511,701
. [Divcollest Fund V Dover .... .|Divco West Real Estate ... ...06/23/2017 ... . 1,197,408
Divcollest Fund VI-A, LP ... Dover . Divco lest Real Estate . 11/06/2020 . 199,928 |..
Embrey Build-to-Rent Fund I, LP .... Dover . Embrey . 02/18/2022 .370,336 |.. .3,499,542
EQT Exeter Industrial Value Fund VI, L.P. Dover . EQT ........ 06/16/2022 .3,000,000 |.. .. 15,000,000
.. |FrontRange Co-GP Property Fund, LP . Dover . FrontRange Capital Advisors ..04/30/2021 ... . 294,709 |.. 5,105,796
..|GCDC NI, LP e . | Dover . Affinius Capital ... ..12/29/2023 ... . 140,275 |..
.| GEM Realty Fund VII, L.P. Wilmington . .| GEM Realty Capital o |--..10725/2021 ... . 1,988,750
.|Harrison Street Real Estate Partners VI, L.P. ... ... | Dover ..|Harrison Street Real Estate Capital .... .|....08/09/2017 ... ....126,316
..|Helios Infraco LLC . [Washington . ..|Sol Systems LLC .. 1272272017 L .... 790,901
..|Judson Investor Il LLC Columbus . .| Judson Investor |l LLC . . |-...05/24/2024 ...
.. |Madison Realty Capital Debt Fund IV LP . Dover ... .[Madison Realty Capital . .|....04/22/2019 ... - 3,029,290 |...
. |Madison Realty Capital Debt Fund V LP Dover .... .[Madison Realty Capital .... ....03/27/2020 ... .... 193,072 .. 7,155,283 |...
Madison Realty Capital Debt Fund VI LP . Dover . Madison Realty Capital . ..08/26/2022 . .626,881 |.. 5,556,463
PCCP Credit X, LP .. Dover . PCCP . ..08/17/2021 . . 1,542,056 |.. 9,873,225
PCCP Equity IX, LP . Dover . PCCP . ..03/31/2017 . .875,000 |.. 6,042,604
PCCP Equity VII .. Dover . PCCP . ..05/10/2016 . .107,010 |.. 1,759,212
PCCP Equity VITI Dover . PCCP . ..09/18/2018 . . 751,666 |.. 1,698,978

. [Related Real Estate Fund III, LP

U.S. Strategic Industrial Fund Il LP

. [Dover .

Delavare

.|Related Companies ..

Nuveen Real Estate

....08/27/2020 ...
.06/10/2021 ...

... ....605,746
.................. 3,619,702

.................. 2,470,060

3,318,618 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
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Designation,
NAIC
Designation
Modifier
and
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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
.|US Office Development Program, L.P. Wilmington . .[Affinius Capital ... ....12/02/2014 ... .... 299,823 9,688,599 |... ... 7.140
Waterton Residential Property Venture X111, L.P. Dover . Waterton ..06/02/2017 . .. 46,418 |.. 150,451 1.630
VWaterton Residential Property Venture XIV, L.P . Dover . Vaterton ..12/10/2020 . 375,027 |.. ...811,441 0.420
. | Waterton Residential Property Venture XV, L.P. . [Dover .... .| Waterton .. ... 12/21/2022 ... .... 178,535 8,783,708 |... ...0.670
2199999 Jomt Venture Interests - Real Estate - Unafflllated 6,071 22,752,560 185,705,021 XXX
.|Nationwide Realty Investors, LLC Columbus . Nationwide Mutual Insurance Company 12/31/2000 . (3,451,086)|.. ..97.070
NN RED, LLC v . | Columbus ... .[Nationwide Mutual Insurance Company .. ..02/08/2008 ... .. 3,403,034 100.000
2299999 Joint Venture Interests - Real Estate - Affiliated (48,052) XXX
....................... |MA P&C Ins. Co. Community & Economic Development Intiative LLC .... |Boston .......MA..........|The Property and Casualty Initiative LLC. ......cceuvvevnneen fovvvenenn iveeninn 12.08/08/2013 oo |eveeen vviees feveeeeeeeeeeeeeeeieeeees Jeeeeeeiieeiineeneeeene 1,454 | e ... 0.090
2599999. Joint Venture Interests - Other - Unaffiliated 1,454 XXX
....................... Alliant Tax Credit Fund 84 Ltd ....covvueierieinnniiiieiiniiieeeeennnnee. |Palm Beach coooveeiiiiiiiicciieeccees [ FleeJATTTANE GPLLC e eeeeens [oeeeeeeen e 21272172015 L [ s o 53,552 [ e 144,452 L. 15600
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90
....................... LLC e e e e eee e e e e e e e e e e e ennneeeeeeennes | ClEVE1ANG Lo eeeen [ OHecc i | RBC Tax Credit LLC coveeeeiiee e feereeeeen e [ 1078072014 e e e 104474 [ e 677,089 ... 49,990
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49
B PR PRPTR Cleveland .| RESP MM LLC ...11/24/2015 ...
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC .. |Cleveland RBC Tax Credit LLC ... 02/12/2016
OEF Nationwide Fund IV LLC Columbus . Ohio Equity Fund Inc 09/22/2016
.|Ohio Equity Fund for Housing Limited Partnership XXV Columbus . Ohio Equity Fund Inc ..04/06/2015 ...
....................... Ohio Equity Fund for Housing Limited Partnership XXVI . Columbus . .|Ohio Equity Fund Inc ... ...07/22/2016 ... ..329 358
3799999. Non-Guaranteed Federal Low Income Housing Tax Credlt Unaffiliated 1,252,226
....................... I L e e T T T T T e A I e I T e T
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 4,687,298
....................... [Oaktree Lending Partners Feedsr ..........coocoocoeceereererseeseeseeseese |LOS ANGEIES wevvevuereersrsresresreseesnernee oereres Ohevereeeres| 0KLTEE CaDital MANAGEMENE voovevrvsereesesseesessereeresnes Jooveeress cesereene |oees02/26/2028 vv.fovuere Zuvereerseeseereesesnesesssssness |osssnseosmesneseeee 837,500 |oeeereeresssresmessosneseers |oeoreeseererenes 1,687,500 |oerrrrerenenr 0.020
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 337,500 1,687,500 XXX
6099999. Total - Unaffiliated 13,780, 149 96,402,745 779,169,115 XXX
6199999. Total - Affiliated 10,901,946 XXX
6299999 - Totals 13,780, 149 107,304,691 779,169,115 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
................... GSO Capital Opportunities |1 LP ......ccoooeees [New York coeeeeeeeeeeenneiineeennns Jenneee NYe | Disstribution .oeeeeeeeiiiiieiiiiieeeeeennnn [.22.06/30/2011 .. [....06/30/2024 ... [....... 847,429 |.o.oeeeieiins oo s foeee e s o [ 847,420 | 847,429 | e [ oo
Alcentra European DLF Investor Feeder LP St. Heilier, Jersey (Channel
(fka: Clareant) .. ... |Islands) ... .| Distribution . ...11/13/2014 ...|....01/17/2024 ...].... 1,229,038 |... (1,008,728)|.. .. (1,008,728)]... N PP 220,310 |....... 220,310 |... . |-... 1,104,604
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GSO European Senior Debt Fund LP

Wilmington .... .|Distribution . ...11/25/2014 ...|....06/30/2024 ...|.... 9,560,216 |...

R . |---- 9,550,216 |.... 9,550,216 |...
...06/18/2018 ...|....03/19/2024 ...

o |- 1,312,500 |.... 1,312,500 ...

Oaktree Opportunities Fund Xb, L.P. .. . |Grand Cayman .... . |Distribution . ... 1,312,500 |[..

Alcentra European Direct Lending Fund

(fka: Clareant) .......ccceevviiiiiiinnnnnnnnnnn, Kirchberg . |Distribution . ....00/17/2015 ...|....03/07/2024 ...|....... 957,398 R 957,398 |....... 957,398 |...
Vista Credit Opportunities Fund I1-B, L.P. .|San Francisco ... .|Distribution . ...06/01/2016 ...|....06/30/2024 ...|........ 58,725 I 355,007 |........ 91,439 |...

...06/03/2016 ...|....06/30/2024 ...|.... 3,065,631 |... . |--.. 3,065,631 |.... 3,065,631 |...

¥'€03

GSO Capital Opportunities Fund 111 LP ....... Wilmington .... .|Distribution . A
Guggenheim Private Debt Fund 2.0-1, LLC ..... Wilmington .... .|Distribution . ....06/03/2016 ...|....02/05/2024 ...|.... 1,640,156 |... o |--.. 1,640,156 |.... 1,640,156 |...
Newstone Capital Partners IIl, L.P. .. . [Wilmington .... .|Distribution . ....09/20/2016 ...|....03/13/2024 ...|....... 727,989 |.ceerriiiiiiiis Jorniiiiiiiiin feriiniinneeen [ [ feeeiiiiie fe 727,989 |....... 727,989
Ares Private Credit Solutions, L.P. . ... |Wilmington .... .|Distribution . ....06/23/2017 ...|....02/16/2024 ...|.......916,776 | ceeveiririiic Jooiiiiiiiiiiis Joeriiiieieeens feeiiiiieeeees foeeeeiiieeeees [ feees 916,776 |....... 916,776
Vista Credit Opportunities Fund I, L.P. ... [Wilmington .... .|Distribution . ....05/10/2017 ...|....02/09/2024 ...|........ 48,587 |..ceeeeeriiiiins Joonriinniiiiis Jeriiiieeieii e v oo foeee 48,587 |........ 48,587 |...
1CG SDP Fund 3B .....oeveeiiiiiiiiee e Grand Duchy ... ... |Distribution . .. |-...08/22/2018 ...|....01/20/2024 ...|.... 2,271,945 |... oo |- 2,271,945 |.... 2,271,945 |...
Newstone Capital Partners IV, L.P. Dallas .|Distribution . .. |....06/02/2019 ...|....06/30/2024 ...|....... 458,751 |... R . 458,751 |....... 458,751 |...
1CG SDP Fund 4B ........cceveunnnnnns Grand Duchy . |Distribution . ..03/31/2020 . .01/29/2024 .. 5,491,526 . |--.. 5,491,526 |.... 5,491,526
Oaktree Opportunities Fund XI, L.P. Grand Cayman . . |Distribution . ..01/15/2021 . .06/30/2024 .. 1,275,000 . |-... 1,275,000 |.... 1,275,000
TCW Direct Lending VIII LLC ...... New York ... .|Distribution . ..01/31/2022 . .03/28/2024 .. .. 20,245 o eeeeenn 20,245 |........ 20,245
... | 1CG Senior Debt Partners Fund 5 . Grand Duchy . |Distribution . ..06/08/2023 . .03/28/2024 .. 3,115,896 . |--.. 3,115,8% |.... 3,115,896
................... Sound Point Strategic Capital Fund I, LP .. [Hackensack .... oo JoeeeeeeeoNdo....... | Distribution . .. |....07/14/2023 ...)....02/16/2024 ...].... 3,921,748 |... o . o |.... 3,921,748 |.... 3,921,748 |... R .
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 36,909, 556 (760,928) (760,928) 36,197,110 | 35,933,542 (263,568) (263,568) 1,104,604
Trident V, L.P. . Greenwich .. .|Distribution . ...12/20/2010 ...|....03/05/2024 ...|....... 108,981 |... o |- R TR 108,981 |....... 108,981 |...

Permira IV .. New York . .|Distribution . .06/30/2024 .. ... 993 993 | 456
. 242,448

Silver Lake Partners 1V, L.P Menlo Park . .|Distribution . . .03/29/2024 .. ..242,448 |. 242,448
Catterton Partners VII, L.P. .. . | Greenwich .|Distribution . ....00/03/2013 ...|....03/20/2024 ...|....... 254,251 |...
TPG Asia VI, L.P. oo . [Grand Cayman . . |Distribution . ....04/07/2014 ...|....03/18/2024 ...|.......526,789 |...
Sorenson Capital Partners II1, L.P. . [Wilmington .... .|Distribution . ...05/31/2014 ...|....02/22/2024 ...|.... 2,167,417 |...

EnCap Flatrock Midstream Fund |11, L.P. ..... |Houston ...04/30/2014 ...|....02/06/2024 ...|.

.|Distribution . N .. 75,271 |...
Siris Partners 111, L.P. ocooiiiiiiinnnnnnns Wilmington . ....|Distribution . ....12/02/2014 ...|....01/10/2024 ...|....... 141,635 |...
TPG Partners VII, L.P. .oooeiiiiiiiiieiis Fort Worth ...occveeiiiiiiiies Distribution ...05/27/2015 ...|....03/28/2024 ...|.... 2,820,106
10G Europe Fund VI (No.1) Limited
Partnership .......ooooveceeeeeiiiiiiieeee s St Helier .ooooeeiieeiiiiiiieens Distribution ....06/26/2015 ...|....06/30/2024 ...|........ 16,019 o oo e e oo e el 16,019 |........ 13,556
Advent International GPE VIII-B, L.P. ....... CW ... .|Distribution . ...01/28/2016 ...|....03/22/2024 ...|....... 163,373 |... .. R R 163,373 |....... 163,373 |...

..02/29/2016 .
..07/18/2017 .
..06/15/2017 .
....06/12/2018 ...|....03/29/2024 ... [.
...05/18/2017 ...|....02/29/2024 ...|.

.01/12/2024 ..
.06/30/2024 ..
.06/30/2024 ..

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

Dover ..
Minneapol is
Wilmington .
. |Wilmington ....

Vista Equity Partners Fund VI, L.P. .
Yukon Capital Partners III, L.P.
Veritas Capital Fund VI, L.P. .
Silver Lake Partners V, L.P. ..

.. 96,923
1,219
3,942,787
... 246,167 |...

96,923 |.
1,219
.. 3,942,787 |

. 96,923
...1,219
3,942,787

Fundamental Partners I11, L.P. .. Wilmington .... .|Distribution . N 503,525 |...

TPG Asia VII Fort Worth .... .|Distribution . ....07/26/2018 ...|....03/28/2024 ...|....... 384,402 |...

EnCap Energy Capital Fund XI, L.P. ........... Houston .|Distribution . ....07/17/2017 ...|....03/11/2024 ...|. .. 69,230 |...

Providence Equity Partners VIII L.P. ........ Providence . .|Distribution . ....07/17/2019 ...|....02/06/2024 ...|. .. 40,838 |...

Clearlake Capital Partners V, L.P. ...... Santa Monica .... .|Distribution . ....12/05/2017 ...|....06/30/2024 ...|. 677,033 |...

Blue Oul GP Stakes IV US Investors LP ....... |New York .|Distribution . ....06/11/2018 ...|....03/29/2024 ...|....... 342,253 |... .
1CG Europe Fund VII, L.P. .| St Helier . |Distribution . ....08/24/2018 ...|....06/30/2024 ...|.... 2,756,311 |... oo ... 2,756,311 |.... 2,756,311 |...
Carlyle Asia Partners V ... Washington .... .|Distribution . ...12/26/2018 ...|....03/08/2024 ...|.......639,668 |... P 639,668 |....... 639,668 |...
Blackstone Infrastructure Partners

(Supplemental Account 1) L.P. New York . .|Distribution . ..04/13/2020 . .06/30/2024 .. .. 29,847 20,847 |. . 29,847
Landmark Equity Partners XVI, L.P. ... | Wilmington . .|Distribution . ...12/06/2018 ...|....01/29/2024 ...|....... 243,947 |... 243,947 |....... 243,947
TPG Healthcare Partners, L.P. & Affiliated

Partnerships .. .. |Fort Worth ... Distribution . ...10/01/2019 ...|....03/21/2024 ...|.
TPG Partners VI

................... Par tnerships Fort Worth ...occoveeeeeeeneeees oo TXGLLLLLL L Distribution oo |, 1070172019 ... ....08/20/2024 ... 98,130 oo e e [ e e ]l 98,130

. 189,469 |...
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Vista Equity Partners Fund VII, L.P. ... .|Distribution . ...01/24/2019 ...|....06/30/2024 ...|........ 63,175 [ceeeeemiiiiiins foveiiiiiiiiiiins oo foe fei e s 63,175 |........ 63,175

Capula Global Relative Value Fund LP . . |-... 6,500,000 |.... 6,500,000
LMR Fund Limited ...............

I1CG Europe Mid-Market Fund ..

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

Grand Cayman .
Grand Cayman .
Grand Duchy ...

.01/24/2024 .. 6,500,000
. .02/29/2024 .. 14,252,093
....04/09/2020 ...|....01/30/2024 ...|....... 212,580 |...
...09/14/2023 ...|....03/29/2024 ...|........ 79,977 |...

P IO 212,580 |....... 201,143 |....... (11,437) P IO (11,437)f...

SL SPV-2, LP New York ... .|Distribution . N
Centiva Onshore Fund, LP .. .. [Wilmington . .|Distribution . ....07/29/2019 ...|....01/23/2024 ...|... 13,025,154 |...
Global Infrastructure Partners IV, L.P. .... |New York ... .|Distribution . ...10723/2019 ...|[....02/02/2024 ...|. . 373,455 |...

...03/20/2020 ...|....03/25/2024 ...|.

BIF IV Renewable Sidecar-B, LP ................ Toronto . |Distribution . X ... 8,612 ... .
Dawson Portfolio Finance 3 LP .| Wilmington . .|Distribution . ....10/30/2019 ...|....03/27/2024 ...|....... 138,425 |... I 138,425 |....... 138,425 |...
Alphadyne International Partners LP .. New York ... .|Distribution . ...03/01/2020 ...|....01/30/2024 ...|... 14,998,570 |... .. 14,998,570 |... 14,998,570 |...

.. 1,408,993 |.... 1,408,993 |...

...03/01/2020 ...|....01/31/2024 ...|.... 1,408,993 |... R
. |--.. 8,822,770

EJF Debt Opportunities Fund LP Arlington .. Distribution . .
..02/28/2023 .

Linden Investors LP .............. Boston ... .|Distribution . .01/17/2024 .. 8,822,770
Verition Mutli-Strategy Fund LLC Chicago .. .|Distribution . ..02/28/2023 . .03/01/2024 .. 7,396,055 .. 7,396,055 |.
Silver Lake Partners VI, L.P. ... Wilmington . .|Distribution . ..01/06/2021 . .01/22/2024 .. .368,003 ..368,003 |.

....02/06/2021 ...|....06/30/2024 ...|.
....11/25/2020 ...|....02/28/2024 ...|.
...08/13/2021 ...|....06/30/2024 ...|.

.|Distribution .
.|Distribution .

Clearlake Flagship Plus Partners, L.P. ...... [Santa Monica .
Dawson Portfolio Finance 4 LP . . |Wilmington ....

.394,193 |...
. 144,861 |...

...SlE...

EQT Infrastructure V Stockholm . |Distribution . N ..63,271 |...
Nirvana Holdings | LP ... | Dover .|Distribution . ....06/29/2021 ...|....03/28/2024 ...|. .. 10,300 |...
1CG Europe Fund VIT1 SCSp ... ... |St Helier .. . |Distribution . ...09/24/2021 ...|....06/30/2024 ...|.......410,065 |...

...07/18/2021 ...|....06/30/2024 ...|.

Mercato Traverse Prime Core Co-Invest, LLC . |Dover .. .|Distribution . X

Orbit Private Investments, L.P. ............... Dover .. .|Distribution . ....12/20/2021 ...|....06/30/2024 ...|.
NB Specialty Finance Fund Il LP . Wilmington . .|Distribution . ....12/20/2021 ...|....02/14/2024 ...|.
Upfront VIT ............ New York . .|Distribution . . 12/3172021 . .06/30/2024 ..
Porcupine Holdings LP ... Dover .. .|Distribution . ..12/29/2021 . .03/28/2024 ..
Dawson Portfolio Finance 5 LP . Wilmington . .|Distribution . ..02/25/2022 . .03/28/2024 ..

Falcon Co-Investment Partners, L.P. Dover .. .|Distribution . .03/20/2024 .. X . . .. 1,871
A8M Capital Partners 111, LP ..... Greenuich .|Distribution . . .06/30/2024 .. 1,464,098 R . R ... 1,464,008
Vista Equity Partners Fund VIII, L.P. .|Distribution . ....03/28/2023 ...|....06/30/2024 ...|....... 337,009 |...
Public Pension Capital, LLC . New York ... .|Distribution . ...05/10/2022 ...|....03/20/2024 ...|........ 40,623 |...

.363,117 |...
....6,509 |...
. 118,654 |...

....09/27/2023 ...|....03/05/2024 ...|.
....07/29/2022 ...|....06/30/2024 ...|.
....10/28/2022 ...|....02/07/2024 ...|.
...08/10/2028 ...|....08/27/2024 ...|.

TPG Partners IX, L.P. ........ ... |Fort Worth .
Temple Holdings | LP wveeenveiiiiiieeeieeeans Dover
Blue Owl GP Stakes V US Investors LP ........ New York .

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

JR IR 180,319 |....... 180,319 |...

Brookfield Infrastructure Fund V ... . | Toronto . |Distribution . N .180,319 |...

Hyland Holdings I, LP .. Wilmington . .|Distribution . ..12/27/2023 . .03/28/2024 .. .. 15,977 15,977 |. . 15,977
EQT Infrastructure VI .. ... | Stockholm .. . |Distribution . ...04/11/2024 ...|....06/30/2024 ...|........ 69,662 |... .. e | oo |onn.... 69,662 |........ 69,662 |... N R
1999999. Joint Venture Interests - Common Stock - Unaffiliated 90,028,447 90,028,447 | 90,021,348 (20,596) 13,497 (7,099)
................... |Nationwide Private Equity Fund, LLC .......... |Co|umbus ceiiieeeeessiiieeeeeeeees e OHeeeee . | Distribution ...10/14/2004 ...]....08/29/2024 ... |..c..... 77,514 |oooueeeeeiiiin | | e foeeeeiiiiieeees foeeeeiiiinnenns oo 77,504 [ 77,514 o o s |,
2099999. Joint Venture Interests - Common Stock - Affiliated 77,514 77,514 77,514

Exeter Industrial Value Fund II1, LP ........ Conshohocken . .|Distribution . ....03/27/2014 ...|....03/07/2024 ...|. .400,641

Crow Holdings Realty Partners VII, L.P. .....[Wilmington .... .|Distribution . ....05/01/2015 ...|....06/30/2024 ...|. . 141,973

GEM Realty Fund VI, L.P. .... . |Wilmington . .|Distribution . ....04/15/2016 ...|....03/27/2024 ...|......... 8,662 |...

PCCP Equity VII .oocveeeenne Dover .. .|Distribution . ..05/10/2016 . .06/30/2024 .. .517,501

Crow Holdings Retail Fund I1, L.P. ... Dover .. .|Distribution . ...10/21/2016 ...|....06/30/2024 ...|........ 15,290 |...

Harrison Street Real Estate Partners VI,

. [Dover .. .|Distribution . ....08/09/2017 ...|....06/30/2024 ...|....... 241,629 |... I 241,629
Crow Holdings Realty Partners VIII, Dover .|Distribution . ..09/24/2018 . .06/30/2024 .. . 172,533 .. 172,533 |.
PCCP Equity VIII Dover .|Distribution . ..09/18/2018 . .06/30/2024 .. .814,829 ..814,829 |.

Dover .. .|Distribution . ...10/30/2019 ...J....01/30/2024 ...].

Bell Institutional Fund VII, LLC .. .. 67,911 ...
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................... Crow Holdings Realty Partners IX LP ..........|DoVer .......cccevvevevvvneennnnnnns [ DEeeeecc | Distribution oo [0010/14/2020 .. |....06/30/2024 ... [....... 548,161 | [ foiis o e e [l 548,161 [l 548,161 | | [ e
Waterton Residential Property Venture XIV,
L.P .. .|Distribution . ..12/10/2020 . .06/30/2024 .. .. 32,806 . 32,806 |. . 32,806
Related Real Estate Fund III, LP ... .|Distribution . ...08/27/2020 ...|....06/30/2024 ...|.......820,115 |... P R 820,115 |....... 820,115 |...

Ares US Real Estate Opportunity Fund 111,
LP. ... .

. [Wilmington ....

.|Distribution . ....04/15/2021 ...|....02/02/2024 ...|....... 183,210 |..
..04/30/2021 .

P IO 183,210

....... 183,210 |...

FrontRange Co-GP Property Fund, LP .. |Dover ..... .|Distribution . .06/30/2024 .. 6,818 .6,818 |. .. 6,818
U.S. Strategic Industrial Fund Il LP ........ Delaware . .|Distribution . ....06/10/2021 ...|....06/30/2024 ...|.......415,081 [c.ooumminiiiins Jorrrnnnniniiinns e feeeee [ e e 415,081 |....... 415,081
Madison Realty Capital Debt Fund VI LP ...... Dover .. .|Distribution . ....08/26/2022 ...|....06/30/2024 ...|....... 860,991 [.....oeuuiiiiins Joureiiiiiiiiiins e e [ e | 860,991 |....... 860,991
Bell Value-Add Fund VIII, L.P. .........o.l Dover .. .|Distribution . ... 11/28/2022 ...|....01/30/2024 ...|........ 10,089 [....ouvummiiiins Jorrrrnnniniinins e feeeen [ e e 10,089 |........ 10,089
................... Blue Owl Real Estate Fund VI ............ccccc | DOVer ovvvvvviiiiiiiiiiiiiiieieees Distribution .. 1272172022 ... |....02/15/2024 ... e fo e e e 20,122 [0 20,122 [ s e
Waterton Residential Property Venture XV,
................... LPiiiieiieieeeeeeeeeeeececeeeeeeeeeeeeeeees | DOVEE i [ DB | Distribution oo [ 1272172022 L |LL02/22/2024 e 28,226 | e e [ [ [ [ 24,226 [ 28226 | | e e
Dermody Properties Industrial Fund IV, L.P.
........................................................................... DOVET weveeeiinnns Joeeeeeen DEeeennnnns [ Distribution woeeeeeeeieiiiiiiiiiiiiiiiiiiiinns |1, 12/22/2022 ... ....08/08/2024 ... |....... 623,554 ....oovviiiiiinn Jooniiiiiiiiiiins e f e e |0 623,554 [ 623,554 [ [ e [
Impact Community Capital Mortgage
................... Opportunities Fund ................cooooeeeeeioo. | San Francisco weeeeeeeeevveveeennns foenenn CAeeeeecc | Distribution oo 0020970172021 ... |....06/30/2024 ... [.... 1,065,284 |....oooiiiiiiiis Jooniniiiiiiis fo e | e [0 1,065,284 ... 1,065,284 .o | fe e
................... GCDC NW, LP .ovvvvvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeeee. | DOVEE wevvvvviiviiiesiveeeeeeeeennnns foeennnn DELLLLL | Distribution oo 100, 12/29/2023 L .L..06/30/2024 ..., 1,750,579 e e e e e e [0 1,750,579 ... 1,750,579 e e L i,
2199999. Joint Venture Interests - Real Estate - Unaffiliated 8,742,005 | (1,256,664) (1,256,664) 7,485,341 8,341,364 856,023 856,023 398,933
MA P&C Ins. Co. Community & Economic
Development Intiative LLC . |Boston ... .|Distribution . ....08/08/2013 ...|....06/30/2024 ...|..........2,908 ... [ R 2,908 |...uveneen 2,908 |...
Vista Foundation Fund 111, L.P. . ... | Dover .|Distribution . ...05/12/2016 ...|....06/30/2024 ...|....... 109,142 |... P PP 109,142 |....... 109,142 |...
2599999. Joint Venture Interests - Other - Unaffiliated 112,050 112,050 112,050
Ares Private Credit Solutions Il (Sub Debt) ‘ | ‘
........................................................................... Wilmington ......ooeeeeeeeeeeeeeeens oo DB [ Distribution weveveeeeeeeeeeeeeeeeeeeeieeeeenn, | 1171672021 LL....02/29/2024 .|t 77,818 [ v oo Lo feeeiiiiiiiiinnn Joeeveeeeeeeeens o 77,818 [ 77,818 [ v e foii
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 77,818 77,818 77,818
6099999. Total - Unaffiliated 135,869,876 (2,017,592) (2,017,592) 133,900,766 | 134,486,122 (20,596) 605, 952 585, 356 1,503,537
6199999. Total - Affiliated 77,514 77,514 77,514
6299999 - Totals 135,947,390 (2,017,592) (2,017,592) 133,978,280 | 134,563,636 (20,596) 605,952 585, 356 1,503,537




03

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE 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-
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36179X-LJ-3 ......... GNVA Pool #MA8429  5.500% 11/20/52 ....ceeeereiieeeeeienieeeeeennieeeeeeeeie e e eeenneeeeeennnnneeees | cevvvnnininnnns Jeennid 04/08/2024 ..... Goldman Sachs & Company ... AL .
36179Y-RK-2 ......... Multiple G2 MA9016 Pool# MA9490  6.500% 03/11/54 ...covvvvniiiiiiiiiiiiiiiiiiinieccriineeeceniins | eeeeeennieeens ol 05/06/2024 ..... Morgan Stanley & Co LLC ..
912820-KF-7 ......... US Treasury Bonds — 4.125% 03/31/31 ...iiiimriiii e eeeeree e eennnneeeees | ceevviniinnens [eennid 04/17/2024 ..... Citigroup N
912820-KV-2 ......... US Treasury Bonds  4.625% 06/15/27 ......cuuiiiiiiiunniiiiiiiiiniiiiiiiininerieinnnsssesnninneneeees | aeeevesnnnnenes |oosnnd 06/21/2024 ..... Morgan Stanley & 00 LLC ..vvvuuiiiiiiiiiiiiiiiiiii it ssiiiis s s s ciesissssersesessssrnnnnsnsaes  [oeseessnnsessrnnsnnssssrnnnnnnensee |oeressnnssesrennnnannes 3,063,831 |...euuuiiiiiiiiinnnnns 3,050,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 14,089,365 14,226,017
313208-5H-1 ......... FHLMC Pool# SD5348  5.500% 11/25/53 ...cevvvvniiiiiiiiiiiiiiiiiiine v ccvnieeeenns | eeeeeennineees fonnid 05/06/2024 ..... Nomura Securities INt1 LLC ...oiiviiiiiiiiiiiiiic i eees [eeerrrri e ees | 6,116,381 [.cooiiiiiiiiiieeee 6,216,180
31320S-E8-1 ......... Fr SD4659 Pool# SD4659  5.000% 06/25/53 ...ceevreeeeeeeiennieeeeeennneeeeeennneeeeeeennnneeeennnnns | cevevinniinnnns Jonnid 05/06/2024 ..... Morgan Stanley & Co LLC
313200-GS-6 ......... FHLMC Pool #8D8309  6.000% 03/01/53 .....cevvvuniiiiiiiiiiiiiiiiiiiiee e ecennineeees | eeeeeenniineens fonnnd 04/02/2024 ..... BMO Capital Markets Corp ....
313200-GZ-0 ......... FHLMC Pool #SDB316  5.500% 04/25/53 ........cieeeeieneeieeeniiaeeeeennieeeeeeenneeeeeeennneeeeeenenn | cevevnnininnnns Jonnid 04/02/2024 ..... Wells Fargo Securities LLC ....
313200-dG-9 ......... FHLMC Pool# SDB363  6.000% 09/25/53 .......ceevvvuuniiiiiiiiiiiieiiiiineeecciiieeeeenvnineeeeenninns | eeeeeenniineees fonnid 05/06/2024 ..... Bank of America BISD Dealer ... N
313200-LV-3 ......... FHLMC Pool #SDB440  6.500% 06/25/54 .......cceemmmeeeeeiennieeeeeenneeeeeeene e e eeenn e eeennees | ceveviniiinnnns Jonnid 05/31/2024 ..... Citigroup ... 7,377,441 |.
3132E0-XB-3 ......... FHLMC Pool# SD4274  6.000% 10/25/53 .....uviiviviiiniiiiiiiiiiiiieciiiinnee e eccvviineeecnnnnnns | eeeeeenniineens fonnnd 05/31/2024 ..... Citigroup ... 5,782,932 |.
31400T-XA-2 ......... FN Pool# CB7872 Pool #CB7872  7.000% 01/25/54 ...ceeeveeeeiiieeiiieeeeeeeeieeeeeeeeneeeeeeennnees | eevvviniiinnnes feennid 04/08/2024 ..... Goldman Sachs & COMPANY ....eevruuueeeemeeieeeeemnnne e e eeennne e e eeennnnaeeeeeennnaeeeennnnnaeeeernnnnaes eeeennnnaaeeeemnnnnneeeennnnnnenees Joernnaaereemnnnnannees 2,014,140 |.
3140XK-J7-6 . ..|FNVA Pool #FS3885 3.000% 11/25/51 ............. 05/21/2024 Citigroup ..oevvvvvnnnns 5,482,271 |.
3140XM-58-1 . .|Fannie Mae Super Pool# FS6256  3.500% 08/25/52 . 06/05/2024 Goldman Sachs & Company .. 4,821,724 |. N
3140XP-V5-5 .........[FN FS7824 Pool# FS7835 5.500% 10/25/53 05/31/2024 ..... Nomura Securities Intl LLC . 6,857,528 |. 6,964,443 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 57,420,226 59,137,445
001084-AR-3 .........[AGCO Corp Sr Nt  5.450% 03/21/27 .... 06/25/2024 ..... MarketAxess 8,275,313 |. 8,243,000 |...
001084-AS-1 . ..| AGCO Corp Sr Nt  5.800% 03/21/34 . 06/25/2024 Various ... . 24,719,300 |. .25,000,000 |.
00177G-AS-0 . ..| American Money Management CLO Ser 2022-25A Cl CR  7.327% 04/15/35 06/10/2024 Scotia Capital .. 1,500,000 |. 1,500,000 |.
013092-AB-7 ......... Albertsons Cos/Safeway Sr Nt  5.875% 02/15/28 05/14/2024 ..... RBC Capital Markets LLC .. 2,958,750 |eevenneieeinniieens 3,000,000 |...
01448T-AD-6 ......... ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A Cl C1 PTP  7.259% 12/23/34 . 06/24/2024 ..... Interest Capitalization ... 16,039 |. ... 16,039 |...
024747-AG-2 ......... ABC Supply Co Sr Nt 3.875% 11/15/29 .eeeeiieeeiiiie e eeeenneeeeennnns | ceevviniinnnes [eennid 06/04/2024 ..... Wells Fargo Securities LLC ....
04433L-AA-0 ......... Ashland LLC Sr Nt 3.375% 09/01/31 ...oevvriiiiiiiiiiiieeccciin e eevnieeeennn | eeeeeenniineens fonnnd 05/30/2024 ..... Goldman Sachs & Company ...
05825X-AA-7 ......... Baldwin Insurance Group Holdin Sec Nt~ 7.125% 05/15/31 .oeeeveeiiiiiiiiiiie e | eevvviniiennns e 05/16/2024 ..... Various
066043-AB-6 ......... Bank5 ABS Ser 2024-5YR6 Cl A3  6.225% 05/15/57 .... 06/25/2024 ..... Various .
073685-AK-5 ......... Beacon Roofing Supply Inc Sec Nt  6.500% 08/01/30 06/20/2024 ..... Deutsche Bank Capital .. 202,500 |. 200,000 |...
08576P-AL-5 Berry Global Inc 1st Lien 5.500% 04/15/28 04/12/2024 ..... Tax Free Exchange 02,203,284 |oieiiiiiiiiiii 2,220,000 |...
085770-AB-1 . ..|Berry Global Escrow Corp 2nd Lien 5.625% 07/15/27 . 05/30/2024 Goldman Sachs & Company ..984,320 |. 1,000,000 |.
09582*-AB-3 . ..|Blue Owl GP Stakes Ill Financi Sr Nt  6.300% 06/12/27 06/11/2024 Goldman Sachs & Company .10,500,000 |. .10,500,000 |.
103304-BV-2 . ..|Boyd Gaming Corp Sr Nt ~ 4.750% 06/15/31 ......cccevvnnnnnn 05/17/2024 Jefferies & Company Inc .. ..913,750 |. .. 1,000,000 |.
10921U-2L-1 . ..|Brighthouse Financial Global F Sec Nt  5.650% 06/10/29 Stifel Nicolaus & Co Inc . .10,002,600 |. .10,000,000 |.
12116L-AC-3 . .|Buford Capital GLBL Fin Sr Nt  6.875% 04/15/30 ......... Morgan Stanley & Co LLC ..

16165V-Al-0 .........
205887-CD-2 .........
210385-AB-6 .........
210385-AC4 .........
210385-AD-2 .........
235826-AH-9 ..
239918-AA-3 .
245828-AB-0 .
20365B-AB-9 .
20375R-AB-2 .
29375R-AC-0 . .
302704-AA-9 .........
302704-AB-7 .........
30336C-AE-5 .........
32052-AC-3 .........

.. |DANA Inc Sr Nt
..|DBSG Mortgage Trust MBS Ser 2024-ALTA CI A
..|Delaware Basin Residue, LLC Sr Sec Nt
..|Entegris Escrow Corp Sr Nt
..|Enterprise Fleet Financing LLC Ser 2024-2 Cl A2
.|Enterprise Fleet Financing LLC Ser 2024-2 CI A3
FW Energy Asset Issuer LLC FW Energy Asset Issuer LLC
FW Energy Asset Issuer LLC FW Energy Asset Issuer LLC
FCCU Auto Rec Trust ABS Ser 2024-1A Cl A3
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI 1A3

Chaseflex Tr RMBS Ser 2007-1 CI 2A9
5.300% 11/01/38
5.600% 03/01/28 ..
5.800% 03/01/33
6.125% 01/15/34

ConAgra Foods Inc Sr Nt
Constellation En Gen LLC Sr Nt
Constellation En Gen LLC Sr Nt
Constellation En Gen LLC Sr Nt
4.250% 09/01/30

5.950% 06/15/30 ....ceeeennnns

6.000% 02/25/37 ...

6.144% 06/10/37 .
6.400% 06/31/34

5.740% 12/20/26

5.540% 04/16/29
6.250% 08/25/37

5.610% 04/20/28 .
7.151% 06/26/44 ...
8.106% 06/26/44

04/01/2024
06/24/2024
06/25/2024
06/25/2024
06/25/2024
06/20/2024
05/17/2024
05/16/2024
05/14/2024
04/23/2024
04/23/2024
06/24/2024
06/24/2024
05/22/2024
06/01/2024

Interest Capitalization ..
Bank of America BISD Dealer ...
Goldman Sachs & Company
Barclays Capital Inc ...
Barclays Capital Inc ...
Various
Deutsche Bank Capital ..
Carlyle Group Capital Markets
RBC Capital Markets LLC ..
MUFG Securities Inc

MUFG Securities Inc
Direct
Direct
Citigroup ...
Interest Capitalizalion ..iiu.eieeiiieiiitiii ettt et r e a e r e

435,012 |.
5,999,999 |.
. 11,086,957 |.

1,999,857 |.
....33,700,000 |.
..10,500,000 |.

............................. 2,490

..... 3,596,000 ...
..... 2,000,000 |...
..... 3,000,000 |...
..... 4,000,000 |...
500,000 |...
6,000,000 |.
11,086,957 |.
1,000,000 |.
2,600,000 |.
2,000,000 |.
....33,700,000 |...
.... 10,500,000 |...
..... 9,450,000 |...
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350930-AD-5 ......... Foundry JV Holdco LLC Sec Nt 6.250% 01/25/35 ....ccveeiieiieiiiiiiiee e ceeiieeeeeeee | eeeeeiiiineees [eeeead 05/02/2024 ..... BNP Paribas Securities Corp ... .. 7,981,040 |. ..8,000,000 |... 2.AFE ...
000000-00-0 ......... Healthy Homes Fund |l LLC Promisorry Note  3.000% 03/31/33 ...iivvniiieiiiiiiiiiniiiiniiiinnennn | ceveenineens o 06/14/2024 ..... Direct
432833-AN-1 ......... Hilton Domestic Operatin Sr Nt 3.625% 02/15/32 ..ueevurieeniiieieeiiieeiieeeeeeeneenneennneeens | cevnevniieenins foeeees 05/30/2024 ..... Goldman Sachs & Company ...
441876-AA-9 ......... Housing Action Fund LLC Prom Nt Sec  3.000% 01/17/30 ....ccocuvvviireiiiiiiiiiciiiiiieieeeciiees | eeeeeeiiieeees [ 05/22/2024 ... Direct
451102-BZ-9 ......... Icahn Enterprises LP Sr Nt 5.250% 05/15/27 ..eevneinnieiiieeeiieeeieeeeieeeeieeeieeeneeeneeenes | cevieveiieneins foeeeed 06/20/2024 ..... Goldman Sachs & Company ...
45256%-AB-8 ......... Impact CIL Parent LLC ABS Revolving Nt Ser 2003 Cl 1 6.591% 10/25/56 ........cccovvveveevvinn [ eemneeneiaics | 05/03/2024 ..... Direct
46284V-AE-1 ......... Iron Mountain Inc Sr Nt 5.250% 03/15/28 ......cceiiuimiiiiiiiiiiiiee e eeieeee e eiinees | eevvieeeeeeie [ 04/10/2024 ..... Various ...
46284V-AP-6 ......... Iron Mountain Inc Sr Nt 7.000% 02/15/29 ......oeevviiiiuiiiiniiiiiiiiie s [ eeeiieeeeeeees | 05/22/2024 ... Various ...
513272-AE-4 ......... Lanb Weston HLD Sr Nt~ 4.375% 01/31/32 05/16/2024 ..... RBC Capital Markets LLC ..
62922L-AC-2 . ..|NGL Energy Op/Fin Corp Sec Nt  8.125% 02/15/29 . 05/16/2024 Various .......oeeeevinneennns K
64952G-AE-8 . ..[NY Life Insurance Sub Nt ~ 5.875% 05/15/33 .... 05/07/2024 Wells Fargo Securities LLC . . 13,074,015 |. .12,700,000 |.
66981P-AN-8 . ..| 20 Gates - Continental Warehou Class A2 Notes 9.082% 07/15/31 06/27/2024 Direct .... 9,508,271 |. 9,508,271 |.
674008-AA-1 ......... Oaktree Lending Partners Feede Class A Nt 8.086% 01/31/44 .......ooooiiiiiiiiiiiiiiiiiieiiiiie | e [ 06/24/2024 ..... Direct .... 1,293,750 ...
674008-AB-9 ......... Oaktree Lending Partners Feede Class B Nt 9.836% 01/31/44 ....covvviiiiiiiiiiiiiiiiiiiiiiiiieinns | e o 06/24/2024 ..... Direct .... ..337,500 |...
674008-AC-7 ......... Oaktree Lending Partners Feede Class C Nt 11.586% 01/31/44 ........cccoviiiiiiiiiiiiiiiiiiiens | e [ 06/24/2024 ..... Direct .... ..281,250 |...
69007T-AE-4 ......... Outfront Media Cap LLC / C Sr Nt = 4.250% 01/15/29 .......covuvviiiiiiiiiiiiiiiiiiiiiececeninieees | eeeeeeiieeees [ 06/20/2024 ..... Barclays Capital Inc
69073T-AV-5 ......... Owens Brockuay Sr Nt 7.375% 06/01/32 ...oeeiiiiiiiiiiiiiiiiiiee e ieneee e | eeeeeiininenes [eeeead 06/20/2024 ..... Morgan Stanley & Co LLC ..
701638-AA-2 ......... Parliament Funding I11 LLC Nt = 8.821% 12/01/33 .....cooiiiiiiiiiiiiiiiiiiniiiiiiececciiiieeeees | eeeeeeiiieeees [ 05/30/2024 ..... Direct
76711%-AD-2 ......... Rio Grande LNG LLC Sr Sec Nt 6.580% 09/30/47 .......eeeieeiiiiiiiieeiiiiieeee e criiiee e seiieees | eeeeeiiinenees [eeeed 06/28/2024 ..... MUFG SeCUritieS INC ...ueeeiiieiiiiieii e e s snen e e s s snnnnees [orneeesssiinnneessssinnneesssiee [eeneeesessinnneeeeees 4,800,000 [oeeeieiiiiiinnn. 4,800,000 |...
77340R-AR-8 Rockies Express Pipeline LLC Sr Nt 4.950% 07/15/29 ......ooovviiiiiiiiiiiiiiiiiiiniiiiiiieneeens | eeeeeeiieeees [ 05/30/2024 ..... Various 625,000 |...
783896-AB-9 . ..| SCF Equipmment Trust LLC ABS Ser 2024-1A Cl A2  5.880% 11/20/29 .. 06/03/2024 RBC Capital Markets LLC 2,000,000 |.
783896-AC-7 . ..| SCF Equipmment Trust LLC ABS Ser 2024-1A Cl A3  5.520% 01/20/32 06/03/2024 RBC Capital Markets LLC .. 2,100,000 |.
78437V-AE-0 . ..| SBNA Auto Lease Trust ABS Ser 2024-B Cl A3  5.560% 11/22/27 .... 05/14/2024 RBC Capital Markets LLC .. 2,600,000 |.
80287L-AC-3 . ..|Santander Drive Auto Rec Tr ABS Ser 2024-3 Cl A3  5.630% 01/16/29 BNP Paribas Securities Corp
80287L-AD-1 . ..| Santander Drive Auto Rec Tr ABS Ser 2024-3 Cl B 5.550% 09/17/29 . BNP Paribas Securities Corp
81728U-AC-8 ......... Sensata Tech Inc Sr Nt 6.625% 07/15/32 evuviivuiiiiiiiniiiicciccee e eevieevieeniees | ceveeenieenes o 05/22/2024 ..... Goldman Sachs & COMPANY ....vevunieruniiriieriierieeri e et e erieeraseriserssenssensnsennnsennneerns Jooverersrernrenneernrerneenns Joovnrernnennnennneens 1,000,000 |, 1,000,000 |...
85253#-Al-3 ......... STAG Industrial Sr Nt  6.050% 05/28/29 ........oeeiiiiiiiiiiiiiiiiiiiiee e eeieeee e eeies | eeeeeiinineees [eeeead 05/28/2024 ..... Bank of America BISD DEAIET .....cioueeeiiiiiiiiiiiie e snnees [eenreeeeeinnne e ssneneeesesee [ereeeeesessineeeeseee 5,000,000 [ 5,000,000 |...
858119-B0-2 ......... Steel Dynamics Inc STEEL DYNAMICS INC  5.750% 08/15/34 .......coovviiiiiiiiiiiiiiiiiiiiiiiiiieees | eeeeeeiieeees [ 06/26/2024 ..... Bank of America BISD DEIEr .......ccuueiiiiiiiiiiiiiiiiiiici et o eins [oeeeeeeeeneeeeeenns 2,959,470 L 3,000,000 |...
858912-AG-3 ......... Stericycle Inc Sr Nt 3.875% 01/15/29 ...ciiiiiiiiiiiiiiiee e eeee | eeeeeiinineees [ 05/23/2024 ..... Bank of America BISD Dealer ...
87470L-AD-3 ......... Tallgrass Energy Partners LP Sr Nt 5.500% 01/15/28 ...ccvuviivniiriiiiiiiiiiiieieineevieevieennn | ceveenienies o 06/04/2024 ..... Goldman Sachs & Company
879369-AG-1 Teleflex Inc Sr Nt 4.250% 06/01/28 05/30/2024 ..... Morgan Stanley & Co LLC ..
893647-BP-1 . ..|Transdigm Inc Sr Sub Nt  4.625% 01/15/29 ... 06/20/2024 Morgan Stanley & Co LLC ..
89616P-AA-1 . .| Tricolor Auto Sec Trust ABS Ser 2024-2A Cl A  6.360% 12/15/27 . 05/14/2024 JP Morgan Securities LLC .
896522-AJ-8 . ..|Trinity Industries Inc Sr Nt  7.750% 07/15/28 .... 05/22/2024 Bank of America BISD Dealer
911163-AA-1 . ..|United Natural Foods Inc Sr Nt  6.750% 10/15/28 05/30/2024 JP Morgan Securities LLC .
92332Y-AB-7 . ..|Venture Global LNG, Inc Sec Nt  8.375% 06/01/31 04/10/2024 RBC Capital Markets LLC ..
92564R-AD-7 ......... VICI Properties / Note Sr Nt 3.750% 02/15/27 06/25/2024 ..... Goldman Sachs & Company ... .
926400-AA-0 ......... Victoria's Secret & Co Sr Nt 4.625% 07/15/29 06/20/2024 ..... Various 656,549 |. 800,000 ...
949937-AA-4 ......... Wells Fargo Com. Mort. Trust MBS Ser 2024-SVEN Cl A 6.011% 06/10/37 05/30/2024 ..... Wells Fargo Securities LLC . .... 17,386,465 |. ... 17,300,000 |...
963286-BI-8 ......... Wheels Fleet Lease Funding LLC ABS Ser 2024-1A CI A1 5.490% 02/18/39 ... 04/09/2024 ..... BNP Paribas Securities Corp .. 10,699,226 |. ....10,700,000 |...
98877D-AF-2 ......... ZF NA Capital Sr Nt  6.750% 04/23/30 05/14/2024 ..... Various 2,634,500 ....coociiiiieeinnes 2,600,000 |...
000000-00-0 ......... Yukon V Sr Nt~ 8.000% 12/22/32 06/13/2024 ..... 0L T3 R U R 2,776,258 |...ccovuvvininennnns 2,776,258 |...
13607L-8C-0 . ..|Canadian Imp. Bank Canadian Imperial Bank of Comm 5.237% 06/28/27 . 06/24/2024 CIBC World Markets Corp .. . 14,050,000 |. . 14,050,000 |.
19046F-AA-0 ......... Coastal GasLink Pipeline LP Sr Sec Nt  4.673% 06/30/27 06/13/2024 ..... Bank of America BISD Dealer ... 7,276,213 |. 7,276,432 |...
361680-A0-7 ......... GFL Environmental Inc Sec Nt ~ 6.750% 01/15/31 05/14/2024 RBC Capital Markets LLC ......ccoeiiiimeeieiiiiitii et e e s e e e s s snnes [eeneeeesesien e e e s s siene e e s seie [ereeneeesesinneee e 1,020,000 |-..eeveeeeeeiiiiaens 1,000,000 ...
63307A-3A-1 . ..[National Bank of Canada NATIONAL BANK OF CANADA ~ 0.000% 07/02/27 06/27/2024 Nat'l Bank of Canada Financial . 14,490,575 |. . 14,500,000 |.
893526-8Z-9 . ..|TransCanada Pipelines Ltd Sr Nt 7.625% 01/15/39 . 06/25/2024 Various ......cceeeeeecunens . 22,879,450 |. .20,000,000 |
893526-DF-7 . .| TransCanada Pipelines Ltd Nt 5.600% 03/31/34 .. 05/08/2024 Barclays Capital Inc . 14,835,450 |. .15,000,000 |.
000000-00-0 Oversea-Chinese Banking Corpor Oversea-Chinese Banking Corpor 06/24/2024 ..... DL 1ol S M PP PPN 2,000,138 [....oevnerneineannnnn, 2,040,000 |...
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05455J-AA-5 Axalta Coating Systems LTD Sr Nt  7.250% 02/15/31 .. 05/30/2024 Goldman Sachs & Company ... ...3,021
603051-AC-7 . .|Mineral Resources Sr Nt~ 8.000% 11/01/27 .............. 06/25/2024 Various ...

. 2,412
..|Panama Infrastructure Receivab Sec Nt Principal Only Pymt  0.000% 04/05/32 .

..|Shinhan Bank Co Ltd Sr Nt ~ 5.750% 04/15/34 ...
.|United Energy Dist Pty Ltd Sr Nt  3.590% 10/1

.. Odebrecht Finance LTD Sr Nt ~ 0.000% 10/25/29 ......

698280-AD-9 .
824580-AH-8 .
910200-B*-7 .

04/03/2024
04/09/2024
05/02/2024

Mizuho Securities USA Inc
Direct ....
Stonecastle Securities .
Interest Capitalization .....

3,995,880 |.
“11,078. 180 |.

.11,500,000 |

COPEWODODoD

G6714R-AD-9 . . 04/25/2024 ..104,098 |. ..104,008 |.

G7742#-AG-2 . ..|SG Finance & Treasury Ltd. Sr Nt  5.780% 05/23/34 05/23/2024 Bank of America BISD Dealer . 19,048,500 |. . 19,048,500 |.

N4001#-AB-8 ......... HES International BV Sr Sec Nt  5.090% 06/05/31 06/03/2024 ..... National Australia Bank .... 16,356,000 |. .... 16,356,000 |...

N4001#-AD-4 HES International BV Sr Sec Nt  5.030% 06/05/31 06/03/2024 ..... National AUSEralia Bank ..........ccceeeeiiiiiiimiiiiiiiiiie e s rneees [erenee e e et r e [eeeere e e 3,271,200 [ooeeeiiiiiiiieeies 3,271,200 |...

03629#-AH-6 . .|ETSA Utilities Finance Pty Ltd Sec Nt ~ 3.740% 09/10/26 . 05/29/2024 Seaport Global Securities LLC . 17,927,063 |. . 18,750,000 |.

074508-AF-7 Perth Airport Pty Ltd Sr Sec Nt Ser F 3.600% 07/09/27 .. .. 05/08/2024 ..... Seaport Global Securities LLC ... e | 3,722,000 [o.eeeiiiiiinennnnees 4,000,000 |... .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 485,460,592 487,081,305 2,272,099
000000-00-0 ......... Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ....euvvveneiieiieiiiiiiiieeiiieeiieeen | ceeieveiieeiins o 06/26/2024 ..... Interest Capitalization 100,079 [oeeveneeeieeeieeeieeeens 100,079 [oeeeeneeeiieieeeee e
000000-00-0 ......... Animal Supply Company New 1st Lien Term Ln Nt 1 14.119% 08/14/25 ... 06/26/2024 ..... Interest Capitalization .. ... 30,660 |. ... 30,660 |...

000000-00-0 ......... Stealth Holding LLC 2024 Term Ln Nt 1 12.180% 03/01/26 ...06/14/2024 ..... Direct ... 81,042 |...

000000-00-0 ......... SV Newco Inc Initial Term Ln Nt 1 10.097% 12/06/27 ...06/19/2024 ..... Tax Free Exchange .... .. 434,698 |...

000000-00-0 . ..| SV Newco Inc Term Ln (Cand Borrow ) Nt 1 10.097% 12/06/27 . 06/19/2024 Tax Free Exchange .

000000-00-0 . ..|Sonny's Enterprises LLC Restated Revolver Term Ln Nt 2 12.178% 08/05/28 Direct ....

000000-00-0 . Sitecore 1st Lien Term Ln Nt 1 13.327% 03/01/29 ....cevvvvvnneiinnaannnns Interest Capitalization

000000-00-0 ......... Silk Holdings |11 Corp 1st Amendment Term Ln Nt 1 11.836% 05/01/29 . 05/31/2024 ..... Direct

000000-00-0 ......... Northstar Acquisition LLC 1st Lien Delayed Draw TL Nt 1 11.080% 05/03/29 . 04/30/2024 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Pathstone Family Office LLC 2nd Amendment TL Nt 1 10.33%% 05/15/29 .......covviiiiniininnniiis | eeeeiieeees [ 06/21/2024 ..... Direct

000000-00-0 ......... Pye Barker Company 7th Amendment DD Term Ln Nt 1 11.202% 04/01/30 ....cceevveeieiiiiiiiiiiiiis | e [ 04/01/2024 ..... Direct .... X .
000000-00-0 ......... Pye Barker Company 7th Amendment DD Term Ln Nt 2 11.202% 04/01/30 ......eevvevviinnnninniiiinn | eeeeeiieeees [ 05/20/2024 ..... Direct .... .. 312,464 |. ..315,621 |...
000000-00-0 ......... Datix Bidco Limited Term Ln Nt 1 9.616% 04/30/30 ....ccoouemiiieiiiiiiiiiei e ceiiieees | eeeeviiiieeees [ 04/30/2024 ..... Guggenheim SECUF THIES LLC ....eeeiiiiiieiie ettt eee e e e s snns [oeeneeeseeier e e e s s snnn e e e s sees [eeeeree s e 1,587,048 | 1,600,000 ...
000000-00-0 ......... Phoenix YW 1st Lien Term Loan  5.409% 05/31/30 ......cccoiiuuiiiiiiiiiiiiinniiiiiiiiiecciiiiienees | eeeeeeiiieeees feed 05/31/2024 ..... Direct

000000-00-0 ......... Boston Global Investors (BGI) 1st Lien Term Loan 10.347% 05/31/30 ....cevvvveeiiiciinnieennic | eevviiiiiienns [ 05/31/2024 .....

000000-00-0 . ..| Tidekeeper LLC Initial Term Ln Nt 1 11.330% 06/14/30 ....ccevvevnnnes 06/14/2024 Guggenheim Securities LLC

000000-00-0 . ..| IP Construction Il LLC Delayed Draw Term Ln Nt 1 10.845% 06/25/30 .. 06/25/2024 Direct .

000000-00-0 . ..| IP Construction Il LLC Delayed Draw Term Ln Nt 2 10.845% 06/25/30 06/25/2024 Direct .

000000-00-0 ......... Internet Truckstop Term Ln A Nt 1 11.845% 06/25/30 ........ccoeeiiiuuiiiiiiiiiiiiiieeeiiieeeeeee [ e e 06/25/2024 ..... Direct .... .
000000-00-0 ......... Par fums Holding Company Term Ln Nt 1 10.58%% 06/27/30 .......cccuvvveriiiiiuiiiineeiiiiiieneeeiins | eeeeeeiieeees [ 06/27/2024 ..... Direct 376,642 |...
000000-00-0 ......... Diligent Corp Term Ln A-1 Cash 10.344% 08/02/30 ......cccuveeieeiiiiiiiiieiieieiee e eciieceeees | eeeeeiinieenes feeed 06/03/2024 ..... Tax Free Exchange . .. 1,490,488 |...
000000-00-0 ......... Diligent Corp Term Ln A-1 PIK Option Nt 1 10.344% 08/02/30 .......ccoviurviiriiiiiniiinniiiiiins | eeeeeeiieeees [ 06/03/2024 ..... Tax Free Exchange . 255,512 |...
000000-00-0 ......... Redwood Services LLC 5th Amendment DD Term Ln Nt 2 11.935% 05/06/31 .....cccouevveereiiiiiiiens | eeeeiiiiieenes [ 05/22/2024 ..... LT OO OO T O U PUUTTTUPP OUPUUTTTOPPOUPRTTRUOUPPRIY: 3. B ROUUORRTTROOTUPRRTOPOINE 4,321 |...
000000-00-0 ......... BGIF IV Term Ln Nt 1 10.328% 06/07/31 .....evvviieiiiiiiiiieciiiiieee e esinees | eeeeeeiiieeees [eed 06/07/2024 ..... Direct .. 1,155,010 |...
00228*-AB-2 ......... ATl Restoration LLC 1st Lien DD Term Ln Nt 1 10.928% 07/31/26 .......cccoiiiminiiniiiciiiineens | e [ 06/28/2024 ..... Tax Free Exchange .

00260#-AA-9 Actfy Buyer Inc Term Ln Nt 1 10.577% 05/01/31 05/01/2024 ..... Direct

00797*-AA-5 .
00797*-AB-3 .

..| Aero Operating LLC Term Ln Nt 1 14.452% 02/07/26 .
..| Aero Operating LLC Delayed Draw Term Ln Nt 2 14.452% 02/07/26
.| AmerCareRoyal LLC Term Ln Nt 1 11.989% 11/25/25 ...........

04/01/2024
04/01/2024

Interest Capitalization
Interest Capitalization ..

02358@-AA-0 . . 04/01/2024 Interest Capitalization ..
04011*-AA-7 . ..|Argenbright Holdings LLC Term Ln Nt 1 12.727% 11/30/26 Interest Capitalization ..
04279*-AA-4 . ..|Arrowhead Holdco Co Term Ln Nt 1 10.747% 08/31/28 ........ Interest Capitalization ..
04279*-AB-2 ......... Arrowhead Holdco Co Delayed Term Ln Nt 1 10.747% 08/31/28 .... 05/15/2024 ..... Interest Capitalization

04279%-AC-0 ......... Arrowhead Holdco Co Redhawk DD Term Ln Nt 1 10.747% 08/31/28 ....vevveneeeniieiieeeieeeieeeeeee | ceeieeiiieiiins o 05/15/2024 ..... Interest Capitalization ..

05641#-AA-8 ......... BLY US Holdings Term Ln Nt 1 11.335% 04/10/29 ...eevvviiiiiiiiiiiiiiiiiiiiecccciiieeceecninieees | eeeeeeiiiieees [end 04/09/2024 ..... Direct

058951-A*-5 ......... Bamboo US Bidco Term Ln Nt 1 12.066% 09/30/30 .....ceeeiiiiumimieaiiiiiiiieeeeeciinieeeeeieneeees | eeeeiiiineneees feeeead 04/30/2024 ..... Interest Capitalization

058951-A@-3 ......... Bamboo Purchaser Inc Delayed Draw Term Ln Nt 3 11.978% 11/05/26 ......uvvvvnvvinniiiniiiiiienins | ceveeiiiienaes o 04/30/2024 ..... Interest Capitalization

058951-A@-3 ......... Bamboo Purchaser Inc Delayed Draw Term Ln Nt 3 11.978% 11/05/26 ....eeuvvvenveenneeenaeinaeennns | veeieiiniiins Joeees 04/30/2024 ..... TaX FrEe EXCNANGE ..vvueeeneieeeiteeee e et e et e et e et e et eeeaaeeeaeeeneeeneeenneeenneeennaeennnns
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058951-A@-3 ......... Bamboo Purchaser Inc Delayed Draw Term Ln Nt 5 11.977% 11/05/27 ......oeveiiiiiiiiiiiiiiiciins | e [ 05/01/2024 ..... Direct .... ... 17,505 |. L 17,771 | 2.CPL ..
066836-AE-9 ......... Banyan Software Holdings 3rd Amendment DD Term Ln Nt 12 12.680% 10/30/26 .......cccevvvvvevie | eveeenniennes [l 04/04/2024 ..... Direct .... .. 12,590 |. ... 12,590 |... 3BZ..
066830-AE-9 ......... Banyan Software Holdings 3rd Amendment DD Term Ln Nt 1 12.681% 10/30/26 ...eevunvevneenneeen | cevveiiiniiins o 06/05/2024 ..... Tax Free Exchange . ..241,014 |. ..241,014 |...
066836-AE-9 ......... Banyan Software Holdings 3rd Amendment DD Term Ln Nt 16 12.689% 10/30/26 .....ccevvvunvevnnne | cevvviniiians o 06/21/2024 ..... Direct .. 12,590 |. ... 12,590 |...
066838-AE-9 ......... Banyan Software Holdings 3rd Amendment DD Term Ln Nt 15 12.694% 10/30/26 .........cocevvicne | ovvviinnnnnnns [ 05/23/2024 ..... Direct .... . 114,512 |
066836-AF-6 ......... Banyan Software Holdings 5th Amendment DD Term Ln Nt 1 11.594% 10/30/26 .....vvvvnvvvnnvennnee | cevviiiiiins o 06/21/2024 ..... Direct .... ... 23,940 |...
066838-AF-6 ......... Banyan Software Holdings 5th Amendment DD Term Ln Nt 2 11.596% 10/30/26 ......ccevvveeeeevcn | ovviiiiiinnns [ 06/27/2024 ..... Direct .... ... 18,825 |...
12745¢-AB-7 ......... Spectrum Auto (CC SAG Acq) Delayed Draw Term Ln Nt 9 10.594% 06/29/28 .........ccevvvrvvvvinnn | eveeeiieenes [l 06/28/2024 ..... Direct .... ... 29,545 |...
12757%-AC-4 ......... CMG Holdco LLC Delayed Draw Term #2 Ln Nt 14 10.329% 05/19/28 .......ccevvieeiiiiiiiiiieiiiiiis | eeeviiiiinenns [ 05/23/2024 ..... Direct
12757%-AC-4 . ..|CMG Holdco LLC Delayed Draw Term #2 Ln Nt 1 10.335% 05/19/28 04/16/2024 Tax Free Exchange .
12757%-AC-4 . .| CMG Holdco LLC Delayed Draw Term #2 Ln Nt 13 10.347% 05/19/28 . 04/01/2024 Direct ....
15645¢-AA-3 . ..|Centric Brands Inc Topco Term Ln A-1 Nt 1 13.336% 02/06/31 .. 05/06/2024 Interest Capitalization
15645#-AB-1 ......... Centric Brands Inc Topco Term Ln A-2 Nt 1 13.336% 02/06/31 .eeuveenneeenieeeiieeeiieenieeenieees | ceveeviieeiins foeees 05/06/2024 ..... Interest Capitalization
21079#-AC-2 ......... Continental Acq Holdings LLC Term Ln 2021-B Nt 1 12.485% 01/20/27 ....cevvvvvvnviinviiniiinnne | ceveeeiiieans o 06/28/2024 ..... Interest Capitalization
23959#-AA-7 ......... Daylight Beta Parent LLC 1st Lien Second Out TL Nt 1 5.434% 09/13/38 .......ccocuevvneirnicc | ovviiiiiienns [ 06/28/2024 ..... Interest Capitalization
30068*-AB-2 ......... Excelitas Term Ln Nt 1 11.174% 08/13/29 ..euviviniiiiiiiiiiiiiiiciiciecicceeeeinenieeniees | ceveenieeeas o 05/07/2024 ..... Tax Free Exchange ....
33963A-AD-5 ......... Flint Opco LLC Delayed Draw Term Ln Nt 1 10.588% 08/15/30 ......eevveeeeiiiiiiiiiiiicciiiieeeees | eeeviiiiieenes [ 06/14/2024 ..... Tax Free Exchange ....
33963A-AD-5 ......... Flint Opco LLC Delayed Draw Term Ln Nt 3 10.597% 08/15/30 .......ccevivimrriieeiiiiiiiiineiiiiins | eeeeeeiieenes [ 05/31/2024 ..... Direct ....
33963A-AE-3 ......... Flint Opco LLC Delayed Draw Term Ln Nt 4 10.597% 08/15/30 .......ceeiiiiuimineriiiiiiiiieeiiiiis | eeeeiiiiieenes [ 05/31/2024 ..... Direct ....
34984V-AD-2 Forum Energy Technologies, Inc 2nd Seller Term Ln (Slotting) 11.000% 12/08/26 .......cccoven | cevnvvrnnvinnns founes 06/19/2024 ..... Tax Free Exchange ....
35041@-AV-7 . ..|Foundation Risk Partners Corp 1st Lien DD Term Ln Nt 1 10.685% 10/30/28 06/28/2024 Tax Free Exchange .
35042#-AC-6 . ..|Foundation Consumer Brands Term Ln Nt 1 11.724% 02/12/27 ..... 05/14/2024 Direct ....
36210%-AB-6 . ..| GC Waves Holdings Inc Delayed Draw Term Ln Nt 6 11.344% 08/11/28 04/30/2024 Tax Free Exchange .
36210*-AB-6 . .|GC Waves Holdings Inc Delayed Draw Term Ln Nt 1 11.445% 08/11/28

36210*-AC-4 . .
36210*-AC-4 .........
362656-AB-8 .........
374237-A8-4 .........
401788-AA-8 .........
404938-AC-2 .........
404938-AC-2

404938-AD-0 .
423276-AB-2 .
423276-AB-2 .
42958#-AG-5 .
44958Q-A*-3 . .
44989%-AC-7 .........
456768-AA-4 .........
45836#-AD-3 .........
45836#-AD-3 .........
45836#-AD-3 .........
45836#-AD-3 .........
45836#-AD-3 .........
45836#-AD-3 .........
45836#-AD-3 .
45836#-AD-3 .
48773#-AF-7 .

.| GC Waves Holdings Inc Delayed Draw Term Ln Nt 8 11.428% 08/11/28 ...

..|HP RSS Intermediate Inc 1st Lien 1st Am. DDTL 10.096% 12/11/29
..|Orion Group 2nd Amendment DD Term Ln Nt 2 11.575% 03/19/27 ...
..|Orion Group 2nd Amendment DD Term Ln Nt 10 11.579% 08/10/29 .
..|Higginbotham Ins Inc Amendment #3 DD Term Ln Nt 1 10.942% 10/31/29 .
.|1G Investments Holdings LLC Term Ln Nt 4 11.444% 09/22/28 .

..| Inszone Mid LLC Delayed Draw Term Ln Nt 1 11.094% 12/22/29 ..
..| Inszone Mid LLC Delayed Draw Term Ln Nt 27 11.096% 12/22/29 ....
.|Kellermeyer Building Svcs 6th Amendment Term Ln Nt 1 13.475% 11/07/26

GC Waves Holdings Inc New Delayed Draw Term Ln Nt 1 11.444% 08/11/28 ....
GS Seer Group Delayed Draw Term Ln Nt 1 12.085% 04/28/29
Gerson Lehrman Group Amended Term Ln Nt 1 10.735% 12/12/27 ...
Guidehouse Inc Term Ln Nt 1 11.094% 10/16/28
HP RSS Intermediate Inc 1st Lien Gen Purpose DDTL Nt 3 10.335% 12/11/29
HP RSS Intermediate Inc 1st Lien Gen Purpose DDTL Nt 1 10.336% 12/11/29 ...

IQNavigator Inc Term Ln Nt 1 10.579% 05/02/29
Infinity Home Services Holdco Delayed Draw Term Ln Nt 1

12.189% 12/28/28
Inszone Mid LLC Delayed Draw Term Ln Nt 18 11.052% 12/22/29
Inszone Mid LLC Delayed Draw Term Ln Nt 21 11.059% 12/22/29 ....
Inszone Mid LLC Delayed Draw Term Ln Nt 22 11.077% 12/22/29 ....
Inszone Mid LLC Delayed Draw Term Ln Nt 19 11.078% 12/22/29 ....
Inszone Mid LLC Delayed Draw Term Ln Nt 30 11.085% 12/22/29 ....
Inszone Mid LLC Delayed Draw Term Ln Nt 28 11.089% 12/22/29 ....

48773#-AH-3 .........

Kellermeyer Building Svcs 8th Amendment Term Ln Nt 1 10.730% 11/07/26 ..

...... 05/15/2024
...... 06/28/2024
...... 04/11/2024
...... 06/28/2024
...... 06/19/2024
...... 05/30/2024
05/30/2024
06/28/2024
04/15/2024
04/30/2024
04/30/2024
05/31/2024
06/20/2024
04/01/2024
05/01/2024
05/01/2024
04/16/2024
...06/28/2024
...06/17/2024
04/05/2024
06/03/2024
04/30/2024

04/30/2024

Tax Free Exchange .
Direct .....ceeeits
Tax Free Exchange .
Tax Free Exchange ....
Tax Free Exchange .
Interest Capitalization ..
Tax Free Exchange
Direct ....
Direct ....
Tax Free Exchange .
Various ...........
Tax Free Exchange .
Tax Free Exchange .
Tax Free Exchange ....
Tax Free Exchange .
Direct

Direct ....

Direct ....

Direct ....

Direct ....

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

Interest Capitalization

.... 10,348,055 |.
... 15,179 |.

....10,378,793 |...
.. 15,179 |...
..240,573 |...
..307,809 |...
12,159 |.
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48773#-AH-3 ......... Kellermeyer Building Sves 8th Amendment Term Ln Nt 1 10.730% 11/07/26 w.euvvvvnvveeneeinieenns | eeeiiiieiiens o 04/22/2024 ..... TaX Free EXCNANGE ..c.ueeeeieeeeieeeieeseeiueeeseeeteeeaeeesaeeesnseesnaeeanseeanseesnseennseesnseesnnes Jovsaeennnsesnnsesnneesnneennneennns Jooeneereneennneennnnaes 1,684,890 |oooiiiiiiiiiiinnnn. 1,693,273 |oeiiiiiiiiiiiiennnnee.... 86,509 |4.B PL ..........
49337*-AC-5 ......... Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 1 10.935% 05/03/27 ...ccevvvvvnvvens | cevvvnniinnns o 06/03/2024 ..... Direct
527376-AA-T ......... Unleashed Brands LLC Term Ln Nt 1 12.985% 12/27/27 ....ccooiiuiiiiiiiiiiiiiiieciiiicececiies | eeeeiiiieenes [ 04/15/2024 ..... Tax Free Exchange .
53173#-AD-8 ......... Lido Advisors LLC Incremental DD Term Ln Nt 7 11.343% 06/11/29 ....ccevvviieiiiiiiininciiiiiins | eeeeeiieeees [ 06/12/2024 ..... Direct
53173#-AD-8 ......... Lido Advisors LLC Incremental DD Term Ln Nt 5 11.456% 06/11/29 ....cevvveeeiiiiiiiiiiiiiciiens | e [ 04/04/2024 ..... Direct ....
53173#-AD-8 ......... Lido Advisors LLC Incremental DD Term Ln Nt 6 11.478% 06/11/29 ........cccuvvvveiiiininnnnnniin | eeeeiieees [l 05/07/2024 ..... Direct ....
532298-AA-0 ......... Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 11.844% 03/01/28 ........coooiiiiiiiniiniiiis | ovviiiiieenes [ 06/28/2024 ..... Interest Capitalization
532296-AB-8 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 2 11.828% 03/01/28 ....ccevvvvvnviinvviinnnen | cevveriiiians o 06/05/2024 ..... Interest Capitalization
532290-AB-8 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.844% 03/01/28 .......cccoiiiiinineinns | evviiiinnnnns [ 06/28/2024 ..... Interest Capitalization
55392*-AA-8 . ..|MBS Services 1st Lien Term Ln Nt 1 12.230% 02/26/26 .........vvvvnvevnnnns 06/28/2024 Interest Capitalization
566588-AJ-4 . ..[Margaritaville Holdings LLC Dalayed Draw Term Ln Nt 1 10.085% 06/17/27 . 05/10/2024 Direct ....
566580-AJ-4 . ..[Margaritaville Holdings LLC Dalayed Draw Term Ln Nt 1 10.085% 06/17/27 . 06/28/2024 Tax Free Exchange .
57671#-AB-0 ......... Mather Group LLC Delayed Draw Term Ln Nt 7 11.591% 03/31/28 .......oevvieiiiiiiiiiiiiiiiiiieeees | e [ 06/26/2024 ..... Direct
62931*-AA-2 ......... Topix Pharma Term Ln Nt 1 11.426% 11/02/26 ...ccvvniiviiiiiiiiiiieiiiecieeeeeneeeieevieenies | crveenieenes o 06/03/2024 ..... Interest Capitalization
62931*-AC-8 ......... Topix Pharma Delayed Draw Term Ln Nt 1 11.428% 11/02/26 ..ceeuneeenneeeieeeieeeeieeeeeeeeeeeees | ceeiveeiieeiins o 06/03/2024 ..... Interest Capitalization
62931*-AE-4 ......... Topix Pharma 2022 Incremental Term Ln Nt 1 11.428% 11/02/26 .....ccvvvvvvnnviiniiiiiiiiiiiieiiiees | e o 06/03/2024 ..... Interest Capitalization ..
65959#-AC-4 ......... Fairway Lawns LLC DD Term Ln C-2 Nt 5 11.835% 05/17/28 ...cevuneeeeeeeiieeiieeeieeeeneenieeeenns | cvvieeniieiiins foeees 05/29/2024 ... Tax Free Exchange
65959#-AC-4 ......... Fairway Lawns LLC DD Term Ln C-2 Nt 3 11.836% 05/17/28 ......ccuvvvvieiiiiiiiiiiiiiiiiiiiecciiis | eeeeeeiiieeees [ 05/17/2024 ..... Direct
65959#-AC-4 ......... Fairway Lawns LLC DD Term Ln C-2 Nt 6 11.836% 05/17/28 ..ceuveeeuneeeiieeeiieeieeeeeeeveeeeieees | ceveeviiniiins foeeees 05/29/2024 ..... Tax Free Exchange .
65959#-AC-4 Fairway Lawns LLC DD Term Ln C-2 Nt 4 11.841% 05/17/28 .. 05/29/2024 ..... Tax Free Exchange .
65959#-AC-4 . ..|Fairway Lawns LLC DD Term Ln C-2 Nt 7 11.847% 05/17/28 . 06/14/2024 Direct ..ccoeeeenn.
67008*-AB-7 . ..|Novipax Buyer 1st Amendment Term Ln Nt 1 13.692% 12/01/26 . 06/28/2024 Interest Capitalization
677780-AB-3 . 0il Changer Inc Delayed Draw Term Ln Nt 8 12.177% 02/08/27 05/21/2024 Tax Free Exchange ....
677788-AB-3 . Oil Changer Inc Delayed Draw Term Ln Nt 12 12.196% 02/08/27 . Tax Free Exchange . A
677786-AB-3 . Oil Changer Inc Delayed Draw Term Ln Nt 11 12.223% 02/08/27 . Tax Free Exchange . .. 705,802 |.
677786-AB-3 ......... Oil Changer Inc Delayed Draw Term Ln Nt 4 12.225% 02/08/27 ... 04/30/2024 ..... Tax Free Exchange .... 365,941 |.
677782-AB-3 ......... 0il Changer Inc Delayed Draw Term Ln Nt 9 12.228% 02/08/27 ... 05/21/2024 ..... Tax Free Exchange ....
677788-AB-3 ......... Oil Changer Inc Delayed Draw Term Ln Nt 10 12.334% 02/08/27 .....ceevvuvveenvirniiiinininiiiiiinee | ceveeiiiieians o 05/21/2024 ..... Tax Free Exchange .
68144#-AB-6 ......... Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 12.997% 02/26/27 ....cevvvvvnveenieenns | eveviiieiins feeees 05/31/2024 ..... Interest Capitalization
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 12.997% 02/26/27 ........cevvnvvvvviinnnnnnns | cveeeeeieinnies oo 05/31/2024 ..... Interest Capitalization
68144#-AC-4 Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 12.984% 02/28/27 ..ccuvvvvvnveenneeenieennaes | ceveeviiieienns e 06/06/2024 ..... Interest Capitalization
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 6 12.989% 02/28/27 .. 06/17/2024 Interest Capitalization ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 11 12.990% 02/28/27 . 06/05/2024 Interest Capitalization ..
68144#-AD-2 . ..| Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 12.997% 02/26/27 .... 05/28/2024 Interest Capitalization ..
68144#-AE-0 . ..| Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 14.994% 02/26/27 . 06/19/2024 Interest Capitalization ..
68144#-AE-0 . ..| Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 2 12.967% 02/28/27 . 04/17/2024 Interest Capitalization .. 382 |.
694286-AC-1 ......... Pye Barker Company New Term Loan  9.847% 05/24/31 .......ooviiiiiiiiiiiiiiiiiieecceiieeeeeees | eeeeeiiiieeees [ 05/24/2024 ..... Direct 384,063 |...
694286-AD-9 ......... Pye Barker Company 2024-1 Delayed Draw TL Nt 1 9.828% 06/11/31 ....oooiivriiiniiiiiiiiniiiiiis | eeeeiies [l 06/11/2024 ..... Direct .... ..288,474 |...
694286-AD-9 ......... Pye Barker Company 2024-1 Delayed Draw TL Nt 1 9.844% 06/11/31 ....covviieiiiiiiiiiiiiiciens | e [ 06/24/2024 ..... Direct .... .. 167,839 |...
69438#-AB-9 ......... PCIA SPV-3 LLC Delayed Draw Term Ln Nt 2 11.591% 08/01/29 ........ccoviuvviiriiiiiiiiiiniiiiiins | eeeeeeiieeees [l 06/26/2024 ..... Direct .... 41,459 |
70323J-AC-5 ......... Pathstone Family Office LLC Delayed Draw Term Ln Nt 1 12.152% 05/15/29 ......cevvveeiviicnnns | ovviiiiiienns [ 04/01/2024 ..... Direct .... ..321,240 |...
731816-AA-4 ......... Peach State Labs Inc Sr Sec Term Ln Nt 1 12.444% 08/03/24 .... 04/30/2024 ..... Interest Capitalization ... 17,486 |...
74354%-AA-1 ......... Project Essential Bidco 1st Lien Term Ln 11.731% 04/20/28 ... ...05/22/2024 ... Interest Capitalization ... 15,049 |. ... 15,049 |...
75382%-AC-4 ......... Raptor Technologies 2nd Amendment Incr T/L 10.085% 10/05/28 . ...05/20/2024 ..... Direct .... 1,557,756 |. 1,673,491 |...
75583#-AA-1 . ..|Reagent Chemical & Research Term Ln Nt 1 10.585% 04/30/30 ... 04/30/2024 Direct .
75807*-AE-7 . ..|Redwood Services LLC 3rd Amendment DD Term Ln Nt 7 11.935% 11/30/29 05/01/2024 Direct ....
75807*-AE-7 . ..|Redwood Services LLC 3rd Amendment DD Term Ln Nt 1 11.935% 11/30/29 04/30/2024 Tax Free Exchange .
75807*-AF-4 ......... Redwood Services LLC 5th Amendment DD Term Ln Nt 1 11.935% 05/06/31 .......cocccvveeeeiiiinnns | eeeeeeiieenees oo 05/17/2024 Direct




S'v04

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE 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
75807*-AF-4 ......... Redwood Services LLC 5th Amendment DD Term Ln Nt 1 11.935% 05/06/31 ......ccoocuiviierriciinns | evriiiiieenns [ 06/28/2024 ..... Tax Free Exchange . ... 50,958 |. ...51,459 |... 4AZ ...
75807*-AG-2 ......... Redwood Services LLC 6th Amendment DD Term Ln Nt 1 11.921% 05/06/31 .....ovvvveriiiniinineiiiis | eeeeiieeees [ 05/06/2024 ..... Direct ... 23,609 |. ... 26,175 |... 4AZ ...
785008-AA-7 ......... SV-Burton Holdings LLC Term Ln Nt 1 10.086% 12/06/27 ........ccciiiumimiriiiiiiiiiieeciiiieeeees | eeeeiiiieeees [ 05/31/2024 ..... ..949,239 |. ..968,302 |...
785008-AA-T7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 1 13.685% 12/06/27 ....cevvvvevnnvevniiiiiiennns | ceveeiiiiians o 06/28/2024 ..... Interest Capitalization ..
785008-AA-7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 13.686% 12/06/27 ........cocoiiimiieneeinicis | ovviiiiinenns [ 05/07/2024 ..... Interest Capitalization
785008-AA-T7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 13.689% 12/06/27 ....vvvvnvvrnnvviniiiiiienns | ceveeniiiians o 06/17/2024 ..... Interest Capitalization
785000-AA-T7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 5 13.689% 12/06/27 ....uvvvvneeeeneeenieeiiieenns | cevveiiineiins o 06/27/2024 ..... Interest Capitalization
785008-AA-T7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 13.696% 12/06/27 ....vvvvnvvrnnviiniininnenns | ceveeiiiiinns o 06/03/2024 ..... Interest Capitalization
785000-AA-T7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 13.697% 12/06/27 ....vveeneeeeneeenieeiiieeens | ceveeviiineiins o 06/13/2024 ..... Interest Capitalization
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 13.697% 12/06/27 .. 06/20/2024 Interest Capitalization
82419*-AC-7 . ..|Shermco Intermediate Hlds Inc 3rd Amendment DD Term Ln Nt 2 10.525% 06/05/26 06/10/2024 Direct .
82890*-AB-7 . ..|SimpliSate Inc Delayed Draw Term Ln Nt 2 11.504% 05/02/28 .......... 04/24/2024 Direct ....
83578B-A0-6 ......... Ellucian Holdings Inc Incremental Term Ln B Nt 1 8.937% 10/26/29 .....cccevvemiiiieiiniiieeeee | evvvviiiiiennns e 04/12/2024 ..... Tax Free Exchange
84466B-AC-0 ......... Hersha Hospitality Term Ln Nt 1 11.830% 04/30/30 ..cceuviruniirnniiiiiiiiiiiiieiieenieenieennns | ceveenieenens o 04/30/2024 ..... Guggenheim Securities LLC ...
848630-AA-6 ......... Spirit RR Holdings Inc Term Ln Nt 1 10.437% 09/13/28 ......cevviiiiiiiiiiiiieiieiiieeee s | eeeveiiiieeees [ 04/15/2024 ..... Tax Free Exchange
84967#-AA-9 ......... Spring Insurance Solutions LLC Term Ln Nt 1 11.994% 11/24/25 ....coovvviiniiiniiiiiiiiiiiiiiiieen | e ol 06/19/2024 ..... Interest Capitalization
84967#-AB-7 ......... Spring Insurance Solutions LLC Delayed Draw Term Ln Nt 1 11.994% 11/24/25 ...coevvvvvnnvveies | eniveiiiiiians e 06/19/2024 ..... Interest Capitalization
860320-AE-9 ......... Steward Partners Global Ad LLC Delayed Draw Term Loan B Nt 2 11.093% 10/14/28 ....c..ovvvvvee | cevnvvrnniinnns Jonns 06/12/2024 ..... Direct ....
873046-AF-5 ......... TCP Hawker Intermediate LLC Seventh Amendment Inc TL Nt 2 11.452% 08/30/26 .....cccovvvuveens | evvvinninnnns [ 04/03/2024 ..... Direct ....
885830-AF-5 3 Step Sports Term Ln Nt 1 11.798% 10/23/29 06/28/2024 ..... Interest Capitalization
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 3 13.307% 10/02/29 06/14/2024 Interest Capitalization ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 2 13.308% 10/02/29 .. 06/04/2024 Interest Capitalization ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 1 13.326% 10/02/29 .. 04/23/2024 Interest Capitalization L8
90468*-AA-4 . ..|Unifi Aviation North Amer LLC Term Ln Nt 1 11.299% 09/29/28 . Direct .... ..307,069 |.
91823C-AB-3 . ..|V Global Hlds aka Vertellus Revolver Nt 13 11.182% 12/22/25 .... Direct . .. 193,263 |.
91889*-AF-2 ......... Valcourt Holdings Il LLC 4th Amendment DD Term Ln Nt 3 11.227% 11/20/29 ... 04/19/2024 ..... Direct .... 103,504 |.
925350-AB-5 ........ Vertex Service Partners LLC Delayed Draw Term Ln Nt 4 10.802% 12/15/29 .... 04/01/2024 ..... Direct .... ... 39,958 |.
92535@-AB-5 ......... Vertex Service Partners LLC Delayed Draw Term Ln Nt 5 10.824% 12/15/29 .... 04/26/2024 ..... Direct .... ... 19,979 |.
925350-AB-5 ........ Vertex Service Partners LLC Delayed Draw Term Ln Nt 6 10.834% 12/15/29 .... 06/11/2024 ..... Direct ....
92535@-AB-5 ......... Vertex Service Partners LLC Delayed Draw Term Ln Nt 7 10.847% 12/15/29 .... 06/14/2024 ..... Direct ....
928432-A#-0 Visual Edge Technology Inc Last Out Term Ln B Nt 1 12.477% 12/31/25 .. 05/22/2024 ..... Interest Capitalization ..
92989#-AC-2 . ..|Waverly Advisors LLC 1st Amendment DD Term Ln Nt 1 10.808% 04/04/30 .. 04/04/2024 Direct ....
92989#-AC-2 . ..|Waverly Advisors LLC 1st Amendment DD Term Ln Nt 2 10.985% 04/04/30 .. 05/16/2024 Direct .
96536#-AB-3 . ..|Whitemarsh Rail Acq Infra Delayed Draw Term Ln B Nt 1 10.988% 12/18/26 . 06/07/2024 Direct ....
98415D-B#-0 . ..|Xifin Term Ln Nt 1 12.235% 02/06/26 ... 06/28/2024 Interest Capitalization
98538#-AC-5 . ..| Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 2 11.173% 10/18/27 05/22/2024 Direct ....
98538#-AC-5 ......... Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 3 11.193% 10/18/27 ....ocoivcvinnncns | evviiiiinenes [ 06/04/2024 ..... Direct ....
98876*-AE-5 ......... 7B Holdings LLC DD Term Ln 2023-1 Nt 3 10.975% 02/09/28 ........ccevvvviieiiiuiiiineiniiiiiieneenns | eeeeeeiiienees [ 04/22/2024 ... Direct ....
C2001*-AA-0 ......... Braya Renewable Fuels 2nd Amendment Term Ln Nt 1 12.416% 02/20/30 .......ooevviiiuinnnnirniiin | evviiiiiennns [ 04/30/2024 ..... Direct ....
048686-AA-6 ......... JHMCRN Holdings Inc Term Ln Nt 1 11.989% 11/25/25 ......ccovuviiiiiiiiiiiiiiiciiiiiececciiiieees | eeeeeeiiieeees [ 06/26/2024 ..... Interest Capitalization ..
000000-00-0 ........ Recochem Inc Amendment Term Ln Nt 1 11.839% 06/17/30 ......cceeiiiuiineiiiiiiiiiiieeiiiiiiiieeeeees | eeeeiiiinineees e 06/17/2024 ..... Direct

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans

203,096

2509999997. Total - Bonds - Part 3 609,332,661 613,152,864 2,540, 152 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 609,332,661 613,152,864 2,540, 152 XXX
000000-00-0 .........|Kellermeyer Building Svcs Pref St Tax Free Exchange . ...249,775.900 |.... .. 599,420 |.
23281#-12-4 .........|Cyprium Parallel Invs V LP Pfrd Units .. DT ettt s e s s e eeessanbeeraesaannnrressasnnnns foreasiaannniaasaannes 7,008.580 |.... 700,358 |.
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE 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
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 1,209,778 XXX XXX
4509999997. Total - Preferred Stocks - Part 3 1,299,778 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 1,299,778 XXX XXX
000000-00-0 ......... |Ke| lermeyer Building SVCS COM ......iieieessusisesinnnisaeeernniseeeernnsnsaaerennnnasaeeennnnaaeeennnns | ..................... 04/22/2024 ... TaX Free EXChANGE .....iiieersuisseeiissuuseeeennnuseseensnnnseeeennnnsaeenennnnaeennnnnnsasennnnnnnaseeee [reeennnnnseeeennnnnns 249,775.900 |..ieeirnnniiiiiiiiies 599,420 [...oiiiiiiiiiiiiiiie s feereeiii s | ceeeieeeneinans
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 599,420 XXX XXX
5989999997. Total - Common Stocks - Part 3 599,420 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 599,420 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,899,198 XXX XXX
6009999999 - Totals 611,231,859 XXX 2,540, 152 XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
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
..36179X-LJ-3 | GNMA Pool #MAB429  5.500% 11/20/52 ....eevvves [oeennn . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 20,245 |............ 20,245 |oovvveeennn 0 7 U A [N YA P R YA P 20,245 [oiiiiiies e e e 136 [. 11/20/2052 . |1.A ........
Multiple G2 MAGO16 Pool# MA9490  6.500%
L3B179Y-RK-2 | 03/11/54 oo [ . 06/20/2024 . |Paydoun .......oooeiiiiiiins Joniiiiini e 10,99 |oooeeeeees 10,995 |............ L O O N [0 S AR [0 S AR (Ve T O R AR N 60 . 03/11/2054 . |1.A ........
..36202C-4P-5 |GNMA Pool #2630  6.500% 08/20/28 ............. [....... . 06/01/2024 . |Paydown .......oooeeeiiiiins Joenininiiiinins e 145 [ L P 152 [oeeiiiiiiinnns L2 O R ()] R RN ()] R R LT O (O R R 4 |.08/20/2028 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 .cceeeeeeeeeeeeieeeeieeeeeeeeeee [ . 06/01/2024 . |Paydown .......oooeeeiiiiins e e, 30,914 |........... 30,914 |........... 31,775 |l 30,945 [ouviiiiiiiiis e (31) fervvnmnnniniinns oo (31) fervvnvmnnniiinns oo T O P N 936 |. 09/15/2025 . [1.A ........
Vendee Mtg Tr RWBS REMIC Ser 1996-2 1Z
- 911760-HH-2 |6.750% 06/15/26 .....ovvvvvvvvvrnninnnnnininniiiiins [ eeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 65,043 |............ 65,043 |............ 64,720 |............ 64,840 |...oooeiiiiiiins e, 0K I O RN 0K T O RN Lo O P 1,836 |. 06/15/2026 . [1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-LQ-7 |6.750% 06/15/28 .......evvvvvvrvrnrrnnnnnninininiins [ eeeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 23,877 |oeernnnnnnn 23,876 [.ccunnnnn 25,070 |..cceenenns 24,149 [ s (P27 PO (P21 PO PN O Y R N 659 |. 06/15/2028 . [1.A ........
..012828-X7-0 |U S Treasury Nt 2.000% 04/30/24 ............. [....... . 04/30/2024 . |Various .......cceeeeiiiiinn |ooeeiiiiiiiiiinnenns |oees 10,000,000 |...... 10,000,000 |........ 9,665,388 |........ 9,980,610 [..ooeeeeeiieenns |oeeeeens 19,390 |oviviiiiiiiins foveeeeees 19,390 |ooeviiiiiiiinns oeeees 10,000,000 [....evvvvvvvnnne fovviiiiiiins fooviiiiiiiiiis o 100,000 [. 04/30/2024 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 10,151,219 10,151,218 9,818,475 10,100,692 19,156 19,156 10,151,219 103,631 XXX XXX
Arizona Brd Regents AZ St Rev Bld Amer Bd Ser
..04048R-DT-0 |A  6.304% 07/01/39 ....cooeeereiinnnnnnnnnns [ . 05/10/2024 . | Call 103.7050 ... [oeeiiiiiiiiiiii o 1,389,647 |........ 1,340,000 |........ 1,340,000 |........ LU 0 PR R PPPP (S R R R LI Y S N 122,154 |. 07/01/2039 . |1.C FE .
Chicago IL Midway Arpt Rev AMT Ref 2nd Lien
.. 167562-NV=5 |Ser A 5.000% 01/01/32 ....evvvvvrmmnnninnnnnnnnn [ ereeenn . 04/03/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 7,780,000 |........ 7,780,000 |........ 8,405,512 |........ 7,780,000 |.ovvvvvvrrvnnnnn forvvvvnnniiinnnn o e e e 7,780,000 |oevvveeeiieeees fovvviiiiiiiiiens foiiiiiniiiinnn o, 203,911 [. 01/01/2032 . |1.F FE .
Chicago IL O'Hare Int Arpt Rev Ref-AMT-A Suntrust Robinson
.. 167593-0H-8 15.000% 01/01/27 ...vvvvvvrnnnnninininiiniiiiiininnnn [ eeeeen . 06/18/2024 . |Humprey InC ...ovvvvvvvnnnn foeveeeeniiiienennnns | 5,022,600 |........ 5,000,000 |........ 5,618,560 |........ 5,077,473 [ oeeenn (36,088) [ceevvvvrrrennnns fornnnns (36,088) |.evvvvverrrnnnns fernnnnns 5,041,386 [.oooeeiiiiiiins |oeeennn (18,786) |....... (18,786) [......e.... 242,361 . 01/01/2027 . |1.E FE .
FHLMC Gold PC Pool #D62882  7.000% 08/15/25
..3128F2-FX-8 . 06/01/2024 . |Paydown 1,728 1,77 ). .1,728 . 08/15/2025 . (1.
..3128NE-A5-9 | FHLMC Pool #1A0028  7.739%% 10/25/35 . 06/01/2024 . |Paydown . 2,385 .2,401 | . 2,385 . 10/25/2035 . (1.
..313205-6B-3 | FHLMC Pool #8B8066  1.500% 08/25/35 . . |. 06/01/2024 . | Paydown 453,691 ..462,624 |. .453,691 . 08/25/2035 . (1.
..313205-6D-9 | FHLMC Pool #8B8068  1.500% 10/25/35 . . |- 06/01/2024 . | Paydown . 218,716 . K ..222,928 |. 218,716 . 10/25/2035 . (1.
..313206-BY-5 |FHLMC Pool $B8155  3.000% 05/25/37 .........e. [eennnn . 06/01/2024 . | Paydoun ... 160,744 154,785 |...........185,200 |.... . 05/25/2037 . (1.
..313206-CC-2 |FHLMC Pool #8B8167 ~ 2.000% 08/01/37 ......... [....... . 06/01/2024 . | Paydoun ... ..349,057 ..325,659 |.... . 08/01/2037 . [1.A ........
.. 31320N-RC-9 | FHLMC Pool #8D1383  2.000% 02/25/52 ......... [....... . 06/01/2024 . | Paydoun ... ...88,472 ...69,648 |.... . 02/25/2052 . [1.A ........
..313208-5H-1 |FHLMC Pool# SD5348  5.500% 11/25/53 ......... [....... . 06/01/2024 . | Paydoun ... ... 7,434 L. 7,315 | . . . 11/25/2053 . [1.A ........
..3132DS-E8-1 |Fr SD4659 Pool# SD4659  5.000% 06/25/53 .... |....... . 06/01/2024 . | Paydoun ... ...20,541 ...19,799 |.... T T4 . 06/25/2063 . [1.A ........
..3132DW-A6-0 |FHLMC Pool #8D8129  2.500% 02/25/51 ......... [....... . 06/01/2024 . | Paydoun ... 122,249 128,748 |.... ... (6,268) |. ... (6,268) |... . 02/25/2051 . [1.A ........
..3132DW-BC-6 | FHLMC Pool #8D8135  2.500% 03/25/51 . 06/01/2024 . |Paydown ..349,263 ..363,704 |. .. (13,820) | (13,820) . 03/25/2051 . (1.
..3132DW-C6-8 | FHLMC Pool #SD8193  2.000% 02/25/52 . 06/01/2024 . |Paydown . 02/25/2052 . (1.
..3132DW-C7-6 | FHLMC Pool #SD8194  2.500% 02/25/52 . 06/01/2024 . |Paydown . 02/25/2052 . (1.
..3132DW-CT-8 | FHLMC Pool #SD8182 2.000% 12/25/51 . 06/01/2024 . |Paydown . 12/25/2051 . (1.
.. 313200-DH-3 | FHLMC Pool #8D8204  2.000% 04/25/52 . 06/01/2024 . |Paydown . 04/25/2052 . (1.
..313200-DS-9 | FHLMC Pool #8D8213  3.000% 05/25/52 ......... [....... . 06/01/2024 . | Paydoun ... . 05/25/2052 . (1.
..3132DW-DT-7 |FHLMC Pool #8D8214  3.500% 05/25/52 ......... [....... . 06/01/2024 . | Paydoun ... . 06/25/2052 . [1.A ........
..3132DW-E5-8 |FHLMC Pool #8D8256 4.000% 10/01/52 ......... [....... . 06/01/2024 . | Paydoun ... . 10/01/2052 . [1.A ........
..3132DW-E7-4 |FHLMC Pool #8D8258  5.000% 10/25/52 ......... [....... . 06/01/2024 . | Paydoun ... . 10/25/2082 . [1.A ........
..3132DW-ER-0 |FHLMC Pool #8D8244 ~ 4.000% 09/25/52 ......... [....... . 06/01/2024 . | Paydoun ... . 09/25/2052 . [1.A ........
..3132DW-ET-6 | FHLMC Pool# SD8246  5.000% 09/25/52 ......... [....... . 06/01/2024 . | Paydoun ... . 09/25/2052 . [1.A ........
..3132DW-GS-6 | FHLMC Pool #8D8309  6.000% 03/01/53 ......... . |- 06/01/2024 . |Paydoun ... . 03/01/2053 . [1.A ........
..3132DW-GZ-0 | FHLMC Pool #8D8316  5.500% 04/25/53 ......... . |- 06/01/2024 . | Paydoun ... . 04/25/2053 . [1.A ........
..313200-JG-9 | FHLMC Pool# SD8363  6.000% 09/25/53 . 06/01/2024 . |Paydown . 09/25/2053 . 1.A .
..31326K-ZN-9 | FHLMC Pool #Q04649  3.500% 11/15/41 . 06/01/2024 . |Paydown ..239,775 |. . 11/15/2041 . [1.A .
..3132GL-XT-6 | FGLMC Pool #Q05490  3.500% 01/15/42 . 06/01/2024 . |Paydown ..250,209 |. . 01/15/2042 . [1.A .
..3132GR-AS-0 |FGLMC Pool #Q08017 ~ 3.500% 02/15/42 ......... [..eeenn . 06/01/2024 . | Paydoun ... . 02/15/2042 . (1.A ........
..3132GR-ZW-4 |FGLMC Pool #Q06757  3.500% 03/15/42 ......... [....... . 06/01/2024 . | Paydoun ... . . 03/15/2042 . [1.A ........
..31326GT-GY-3 | FHLMC Pool #Q08012 3.500% 04/15/42 ......... |....... . 06/01/2024 . | Paydoun ... .. (4,702) ). . (4,702))... . 04/15/2042 . [1.A ........
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1’603

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
..3132GT-JE-8 |FHLMC Pool #Q08061 3.500% 05/15/42 ......... [....... . 06/01/2024 . | Paydoun ... .. (167) ]... . 05/15/2042 . [1.A ........
..3133BE-VR-1 |FHLMC Pool #QE5124  5.000% 07/01/52 ......... [..eeenn . 06/01/2024 . | Paydoun ... . (2,730) |... . 07/01/2052 . [1.A ........
..3133KM-MQ-5 |FHLMC Pool# RA5767  2.500% 09/25/51 ......... [....... . 06/01/2024 . | Paydoun ... ..19,542 |... . 09/25/2051 . [1.A ........
..3133T6-M4-0 |FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |....... . 06/01/2024 . | Paydoun ... o) ... v e K UV N . 04/15/2026 . [1.A ........
..3133TA-C0-3 |FHLMC REMIC Ser 1967-BA  7.000% 06/17/27 .. |....... . 06/01/2024 . |Paydoun ......oooeeveiiiiins Joviniiiiiiiniis o 892 [ 892 [l T [l 892 [ [ e . 06/17/2027 . [1.A ........

FHLMC Structured Ser 2008 M 7.000% 11/20/27

..31337C-6P-8 |... . 06/01/2024 . | Paydoun ... . 11/20/2027 . |1.A ........
.. 31342A-P4-5 | FHLMC Pool #780443  6.235% 03/25/33 . . 06/01/2024 . | Paydoun . 03/25/2033 . |1.A . .
..31359Q-L0-5 |FNVA REMIC Ser 1997-63 ZA  6.500% 09/18/27 |....... . 06/01/2024 . | Paydoun ... . 09/18/2027 . |1.A ........

FNMA REMIC Ser 1998-73 CI MZ ~ 6.300%

L B18BQV-BH-5 | 10/17/38 e [ . 06/01/2024 . | Paydoun ... . 10/17/2038 .
..31381L-NY-O | FNVA Pool #464007  6.650% 01/25/28 .......... |..ceen . 06/01/2024 . | Paydown ... . 01/25/2028 .
..3138A8-D6-0 |FNVA Pool #AHG424  4.000% 02/25/41 ........... | .eeeen . 06/01/2024 . | Paydoun ... . 02/25/2041 .
..3138A8-F4-3 | FNVA Pool #AHG486  4.000% 03/25/41 .. P [N . 06/01/2024 . | Paydown ... . 03/25/2041 .
..3138A8-JE-7 |FNVA Pool #AHB560  4.000% 02/25/41 .......... |....... . 06/01/2024 . | Paydoun ... . 02/25/2041 .
..313BAE-JB-7 |FNVA Pool #A11186  4.000% 04/25/41 .......... | .eeeees . 06/01/2024 . | Paydown ... . 04/25/2041 .
..3138EA-MJ-3 | FNVA Pool #AK5760  3.000% 04/25/42 .......... |....... . 06/01/2024 . | Paydoun ... . 04/25/2042 .
..3138M8-AH-6 | FNMA Pool #AP4507  3.000% 09/25/42 06/01/2024 . | Paydoun . 09/25/2042 .
..3138MC-3U-6 | FNVA Pool #APB910  3.500% 10/25/42 06/01/2024 . | Paydoun . 10/25/2042 .
..3138119-GP-9 | FNMA Pool #AS0205  3.000% 08/25/43 06/01/2024 . | Paydoun .. 756 . 08/25/2043 .
..3138WE-VB-2 |FNVA Pool #AS5100  3.500% 06/25/45 ........... | ..ccc.n . 06/01/2024 . | Paydoun ... ....(5,264) |. ..(5,264) |... . 06/25/2045 .
..3138WF-B6-2 | FNVA Pool #AS5460  3.500% 07/25/45 .......c... | eeeees . 06/01/2024 . | Paydoun ... .. (6,927)|. . (6,927) ... . 07/25/2045 .
..3138F-NY-8 | FNVA Pool #AS5806  3.000% 09/25/45 .. JUO R . 06/01/2024 . | Paydoun ... . 09/25/2045 .
..3138WW-BR-9 | FNVA Pool #AT8147 ~ 3.000% 07/25/43 .......... |.eeeees . 06/01/2024 . | Paydown ... . 07/25/2043 .
..3138X0-Y5-1 | FNVA Pool #AU1631 3.000% 07/25/43 .......... |....... . 06/01/2024 . | Paydoun ... . 07/25/2043 .
..3138X2-VU-5 | FNVA Pool #AU3326  3.500% 07/25/43 ........... |.eeeees . 06/01/2024 . | Paydown ... . 07/25/2043 .
..3138X3-CJ-9 | FNVA Pool #AU3672  3.500% 07/25/43 ........... | .eeeeen . 06/01/2024 . | Paydoun ... . 07/25/2043 .
..3138X3-EJ-7 | FNVA Pool #AU3736  3.000% 08/25/43 ........... | .eeees . 06/01/2024 . | Paydown ... . 08/25/2043 .
..3138YG-XE-7 |FNVA Pool #AY3376  3.500% 04/25/45 06/01/2024 . | Paydoun . 04/25/2045 .
.. 3138YH-U2-4 | FNVA Pool #AY4200  3.000% 05/25/45 06/01/2024 . | Paydoun . 05/25/2045 .
..3138YK-HF-3 | FNMA Pool #AY5629  3.000% 06/25/45 06/01/2024 . | Paydoun .8,742 . 06/25/2045 .
..3138YP-A2-8 | FNVA Pool #AY024  3.000% 05/25/45 - |- 06/01/2024 . [ Paydown E .245,740 . 05/25/2045 .
..3138YV-KL-2 | FNVA Pool #AZ3898  3.000% 05/25/45 weeennn |- 06/01/2024 . | Paydoun R 14,176 . 05/25/2045 .
..3138YY-DT-7 | FNVA Pool #AZ6413 ~ 3.000% 11/25/45 .. P [N . 06/01/2024 . | Paydown ... ... 39,304 . 11/25/2045 .
..313920-XA-3 | FNVA REMIC Ser 2001-47 ZK  6.500% 09/25/31 |....... . 06/01/2024 . | Paydown . 09/25/2031 .
FNMA REMIC Ser 2001-W2 CI AF6  6.58%%
..313020-XZ-8 | 10/25/31 .ooeeeiiiiiiiien e . 06/01/2024 . [Paydown .....cccuviiiiiiiis foeneeiiiiine e 629 |..cooiiienns [C72¢ I 625 [....ooeeeeiis 630 [oeeeeeeieiiis | (D) e o (D) oo s 629 [oeeeiiiiiiis i e e 17 |. 10/25/2081 . |1.A ........
FHLMC REMIC Ser 2489 CI PE  6.000% 08/15/32
LB1BO2R-YX-3 | e [ . 06/01/2024 . | Paydown . 08/15/2032 . [1.A ........

FNMA REMIC Tr Ser 2003-6 1A41  5.398%
..313938-T4-7 | 10/25/42 ...
FHLMC REMIC Ser .
SB1BOMH-CK-2 | e [ . 04/01/2024 . | Paydown

....... . 06/01/2024 . | Paydoun ... . 10/25/2042 . |1.A ........

. 04/15/2024 . |1.A ........
..31408G-KD-8 |FNVA Pool #850892  5.000% 10/01/35 .......... |.eeeees . 06/01/2024 . | Paydown ... . 10/01/2035 . [1.A ........
..31408J-BM-2 | FNVA Pool #852444  5.000% 10/01/35 06/01/2024 . | Paydoun . 10/01/2035 . |1.A .
..31400Y-L6-2 | FNVA Pool #882449  5.000% 01/25/36 06/01/2024 . | Paydoun . 01/25/2036 . |1.A .
..3140E6-1IA-6 | FNVA Pool #BA2440  3.000% 11/25/45 .. . 06/01/2024 . [Paydoun ... . 11/25/2045 . {1.A ........
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..3140E8-FP-8 |FNMA Pool #BA3773  3.000% 11/25/45 .......... [....... . 06/01/2024 . | Paydoun ... ....(2,145) |. .. 1,789 | 11/25/2045 . [1.A ........
..3140H5-JW-2 | FNMA Pool #BJ3876  3.000% 01/25/48 .......... [....... . 06/01/2024 . |Paydown .......oooovveiinnns |oovnnininnnnnnins | 83,234 [ 83,234 |l 80,678 [niiiinnnnnh80,778 [ e 2,455 |. 1,168 |. 01/25/2048 . |1.A ........
..3140HB-FS-2 |FNMA Pool #BJ9176  4.000% 05/25/48 .......... [....... . 06/01/2024 . | Paydoun ... ....(1,454)|. 1,443 |. 05/25/2048 . |1.A ........
..3140J5-LM-9 | FNMA Pool #BM1231 ~ 3.500% 11/25/31 .......... [...oen . 06/01/2024 . | Paydoun ... ... (11,689) |. ..5,989 | 11/25/2031 . [1.A ........
..3140KD-BK-5 |FNMA Pool #BP5441  3.000% 06/25/50 ........een [eeennn . 06/01/2024 . |Paydoun ......cooeeeeeeeiins |eveniiinnnnnnns [oeene.. 253,260 |........... 253,260 |...........266,438 |...........266,222 [....cccooiiiiins foeeenn (12,91) |. .. 3,407 |. 06/25/2050 . [1.A ........
..3140KD-LJ-7 |FNMA Pool #BP5728  2.500% 06/25/50 .........ee [.eeeenn . 06/01/2024 . |Paydown ........oooevvinnins |oennninnnnnnnnns |oenne... 561,681 [, 561,681 [..........581,756 |...........581,009 [...cccoiiiiiiis [oeennn (19,328) | . 06/25/2050 . [1.A ........
..3140MK-FT-4 | FNMA Pool #BV5577 ~ 2.500% 05/25/52 ........... [.eeeenn . 06/01/2024 . |Paydoun ......cooeeeeniinies |ovvnninnnnnnninnns Joeeenn 83,7100 [ 83,710 [niinnnnnnn 55,756 [ovnnnnnnnnn 85,980 [ouneiiiiiiiiiinn oo 7,780 |. . 05/25/2052 . [1.A ........
..3140MM-U5-5 | FNMA Pool# BV7803  3.000% 06/01/52 .. O [P . 06/01/2024 . | Paydoun ... ... 14,004 |. . 06/01/2052 . (1.
.. 3140MS-N-3 | FNMA Pool # BW1295 ~ 3.500% 10/25/52 ......... [....... . 06/01/2024 . | Paydoun ... ....24,209 |. . 10/25/2052 . (1.
..3140NG-GP-9 | FN BY0205 Pool# BY0205  5.500% 05/25/53 06/01/2024 . |Paydown RV .12 . 05/25/2053 . (1.
..314008-3K-9 | FNMA Pool #CA1701  4.000% 05/25/48 06/01/2024 . |Paydown .. 146,507 (2,813) | . (2,813) . 05/25/2048 . (1.
..31400N-MM-1 | FNMA Pool #CB3063  2.500% 03/25/52 ... . 06/01/2024 . | Paydoun ... ...28,631 |..........28,631 |............25,057 |t 25125 |eiiiiiiiiiiiiins [, 3,507 | ...3,507 |... . 03/25/2052 . (1.
FN Pool# CB7872 Pool #CB7872  7.000%
. 31400T-XA-2 |01/25/54 oo [ . 06/01/2024 . | Paydoun ... .. 74,542 ... 74,542 ....(2,434) ). ..(2,434) ... . 01/25/2064 .
..3140X9-6Y-6 |FNMA Pool #FM6286  2.500% 01/25/51 «eee... |- 06/01/2024 . | Paydown .. 119,208 ..119,208 (4,901) | . 01/25/2051 .
..3140XG-5K-1 |FNMA Pool #FS1749  2.500% 04/25/52 ........... [....... . 06/01/2024 . | Paydoun ... ... 81,066 ...81,066 |........... 74118 | TAS6T | [, 6,704 |. . 04/25/2052 .
..3140XG-PS-2 |FNMA Pool #FS1332  3.500% 03/25/52 ........... [....... . 06/01/2024 . | Paydoun ... . 03/25/2052 .
..3140XG-U9-8 |FNMA Pool #FS1507  3.000% 02/25/52 .........ee [eeeenn . 06/01/2024 . | Paydoun ... . 02/25/2052 .
..3140XG-UA-5 |FN Pool #FS1476  3.000% 03/25/52 .......cccoe [oreenn . 06/01/2024 . | Paydoun ... . 03/25/2052 .
..3140XG-WN-5 |FNMA Pool# FS1552  2.500% 11/26/51 .....ceeves [oeennnn . 06/01/2024 . | Paydoun ... . . 11/25/2051 .
..3140XG-ZN-2 |FN Pool #FS1648 ~ 2.500% 01/25/52 ........cccoer [oreennn . 06/01/2024 . | Paydoun ... . ...71,056 . I . . 01/25/2052 .
..3140XH-HS-9 | FNMA Pool #FS2040  2.000% 02/25/52 06/01/2024 . |Paydown .. 142,211 142,211 .. 113,402 |. 114,117 | 42,211 . 02/25/2052 .
..3140XH-HT-7 |FNMA Pool #FS2041  2.000% 08/25/51 06/01/2024 . |Paydown .. 414,964 ..414,964 ..358,320 |. . 360,171 |. 414,964 . 08/25/2051 .
..3140XH-Y7-6 | FNMA Pool# FS2533  2.000% 07/25/52 06/01/2024 . |Paydown .. 244,145 ..244,145 ..208,439 |. ..209,608 |. .244,145 . 07/25/2082 .
..3140XJ-DK-6 |FNMA Pool #FS2805 2.500% 09/25/52 06/01/2024 . |Paydown .. 132,979 .. 132,979 .. 110,134 |. . 110,685 |. .132,979 . 09/25/2052 .
..3140XK-J7-6 | FNMA Pool #FS3885  3.000% 11/25/51 .. . 06/01/2024 . | Paydoun ... ... 57,500 ...57,500 ...48.,862 |.... ..57,500 |.. . 11/25/2051 .
Fannie Mae Super Pool# FS5738  6.500%
.. 3140XM-LU-8 | 08/25/53 ..cceeeeeeieiieieeieieiieeeeeeee [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 123,493 |........... 123,493 |........... PLTCK N FOUN RPN (SRR (< J 15 A R (3,145) |oeeeeeeiiiiiiies v 123,493 . 08/25/2063 .
Fannie Mae Super Pool #FS6679  6.000%
. 3T40N-M5-0 [ 12/25/53 ..vvviniiiiin [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 246,931 |........... 246,931 [....eeenes P2 IR 7V U R R (1,889) [ouvvvvvviniinnnn s (1,889) [cuvvvvvnniiiinn e 246,931 . 12/25/2053 .
Fannie Mae Super Pool #FS6873  6.500%
L 3T40UN-T7-9 | 01/25/54 oo [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 207,079 |oeeveeennns 207,079 |........... 211,819 | s e (A780) [ e (4,740) |oevvveeeiiiiiies e 207,079 . 01/25/2064 .
..314120-TB-2 | FNMA Pool #937146  6.500% 05/25/37 .......eeew [eennn . 06/01/2024 . | Paydoun ... .. (10))... . 05/25/2037 .
..31413H-G3-6 |FNMA Pool #945818  6.000% 07/25/37 .......... [....... . 06/01/2024 . | Paydoun ... . 07/25/2037 .
..31417D-LN-1 |FNMA Pool #AB6632  3.500% 10/25/42 ...........[....... . 06/01/2024 . | Paydoun ... . 10/25/2042 .
..31418B-SY-3 |FNMA Pool # MA2334  3.500% 07/25/45 ......... [....... . 06/01/2024 . | Paydoun ... . 07/25/2045 .
..31418C-T9-5 |FNMA Pool #MA3275  3.000% 02/25/48 ........... [....... . 06/01/2024 . | Paydoun ... . . 02/25/2048 .
..31418C-XN-9 | FNMA Pool #MA3384  4.000% 06/25/48 06/01/2024 . |Paydown . .130,820 . 06/25/2048 .
..31418D-25-0 |FNMA Pool #MA4384  2.500% 07/25/36 06/01/2024 . |Paydown .. 117,798 . 117,798 5,095 117,798 . 07/25/2036 .
..31418D-CA-8 |FNMA Pool #MA3664  4.000% 05/25/49 06/01/2024 . |Paydown .. 148,836 ..148,836 . (5,026) .148,836 . 05/25/2049 .
..31418D-CB-6 |FNMA Pool #MA3665 4.500% 05/25/49 06/01/2024 . |Paydown .. 163,357 ..163,357 . (7,347) .163,357 . 05/25/2049 .
..31418D-WR-9 | FNMA Pool #MA4255  2.000% 02/25/51 06/01/2024 . |Paydown .. 124,981 . (3,738) .124,981 . 02/25/2051 .
..31418D-XJ-6 | FNMA Pool #MA4280  1.500% 03/25/51 .. R ORI . 06/01/2024 . | Paydoun ... oo |, 136,986 e 1,689 ) R .136,986 |.. . 03/25/2051 .
..31418D-XL-1 |FNMA Pool #MA4282  2.500% 03/25/51 .........e. [oeennn . 06/01/2024 . |Paydoun .......oooeveeieiins |oeneniiiininis e 156,654 |...........156,654 |[...........163,079 [.......... 162,800 |......cccceeeees |oereeees (6,148) |oeerrerinnnnnnns fonnnnns (6,146) [covvvvvrnnnninn fooeeniinns 156,654 . 03/25/2051 .
Fannie Mae Super Pool #MA5296  5.500%
. 31418E-3E-8 | 03/25/54 .iviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiii [ . 06/01/2024 . |Paydown ....ooevveeeeieeeees Joeeeeeeeiieieeeieees |eeeeees 128,895 |..........128,895 |........... 128,124 [......ccoooiiiiiiins fooviiiiiiiiiiins o 770 foooeiiiiiiiiiins foveeiiiinnn 770 foooeiiiiiiiiiine fooeeieinnnn 128,895 . 03/25/2054 . [1.A ........
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Fannie Mae Super Pool #MA4582  2.000%
SOIHBE-CU-2 | 04/25/37 e [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 160,217 |.......... 160,217 |........... 140,390 |........... 141,664 |ooevvvveiiiinens fernnnnnns 18,553 |ovvvviiiiiiiiens e 18,553 |ovvvviiiiiiiiins e 160,217 [evvvvvviiiiiiinn o foeis e 1,337 | 04/25/2037 . [1.A ........
Fannie Mae Super Pool #MA4623  2.500%
L 31418E-D5-6 | 06/25/52 oeeeeiiiieeieieeee [ . 06/01/2024 . | Paydoun ... .. 206,275 .. 173,632 |.... .206,275 |.. ..2,259 |. 06/25/2082 . [1.A ........
Fannie Mae Sup .
L 31418E-DB-0 | 06/01/52 ovvvvvviviiiiiiiiiiiiiiiiiiiiiieieeeeeeeeins [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 245,675 |...........245,675 |...........241,683 |........... 281771 | 30904 [ 3,904 L e 245,675 [ovvvvvvviniiiinn foviiiiins e e 4,152 |. 06/01/2052 . |[1.A ........
Fannie Mae Super Pool #MA4653  3.000%
CABE-E3-0 | 07/25/52 oo [ . 06/01/2024 . |Paydown .......oooeeeiiiiins e e, 73,622 |............73,622 |............66,778 |............ 66,915 ..o | 8,707 s [ 8,707 [ L 1. O P N 928 |. 07/25/2082 . [1.A ........
Fannie Mae Super Pool #MA4656  4.500%
AL 1 o o I LT 0V U [P . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 197,653 |........... 197,653 |.......... 196,618 |........... 196,628 |..ooovvvvvvvnnns fovvnnnnnn 1,024 [ [ 1,024 1 T O O U N 3,782 |. 07/01/2052 . [1.A ........
Fannie Mae Super Pool #MA4644  4.000%
L ST418E-ES-5 | 06/25/52 ..uvvnniiiii [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 209,279 |........... 209,279 [...eeeeee. 205,535 |....ceeees 205,616 |....oooeeeeeenns e 3,663 [ fennnnnnn 3,663 [ e 209,279 [ovvvvvvvvnniinnn forvis o e 3,474 |. 05/26/2052 . |1.A ........
Fannie Mae Super Pool #MA4701  4.500%
L 31A1BE-GK-0 | 08/01/52 v [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 344,609 |........... 344,609 |........... 344,972 | 344,935 |oovvviiiiiiiiins e, (720 ) PO (720 ) PO 344,609 [..evvvvviiiiiinn foriiiiins e e 6,561 |. 08/01/2052 . [1.A ........
Fannie Mae Super Pool #MA4732  4.000%
SSIHBE-HI-2 109701752 i [ . 06/01/2024 . |Paydown .......oooeeeiiiiins e e, 20,65 |............ 20,655 |............ 19,450 |............ 19,478 |ovveeeeiiiiiiins e 1ATT [ s 1ATT [ e 20,655 [oooiiiiiiiiiiins e e e 342 1. 09/01/2052 . |1.A ........
Fannie Mae Super Pool # MA4733  4.500%
SSTABE-HK-9 109/25/52 .o [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 21,036 [oeevnnnnen 21,036 [.ennnnee 20,189 |............ 20,207 |eeieeiieiiiiees e 72T O N 72T O N PN X O Y R N 400 |. 09/25/2052 . [1.A ........
Fannie Mae Super Pool #MA4737  5.000%
SSTABE-HP-8 | 08/25/52 i [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 242,259 |...oeeeeee 242,259 |........... 245,192 |ooeieennnn 245,107 ovevvvniiiiiiinn o (2,848) [ e (2,888) | [, 242,259 . 08/25/2052 . [1.A ........
Fannie Mae Super Pool #MA4784  4.500%
AL 1 I I (0 U [P . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 323,592 [oueunnnnen 323,692 |........... 324,350 |vvvvnnnnnn 324,308 ovviiiiiiiiiinn feriea s (716) [ e (718) [ [, 323,592 . 10/01/2052 . [1.A ........
Fannie Mae Super Pool #MA4804  4.000%
COABEKS-8 | 11/25/52 oo [ . 06/01/2024 . |Paydoun .......oooeeeeieiins |oeneniiiinnnis e 110,534 |........... 110,534 |.......... 100,288 |...........100,626 |........cevvvnnn [oeeeeenn 10,008 [ooeeeeeieeiiiiss e 10,008 [oeeeeiiiiiiiinns fovniininns 110,534 . 11/25/2082 . [1.A ........
Fannie Mae Super Pool #MA4805  4.500%
COABEKT-6 | 11/25/52 e [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 84,031 [..eeenee. 84,031 [..eennnnne 78,635 |l 78,747 | |l 5,284 s [ 5,284 [ [ 84,031 . 11/25/2082 . [1.A ........
Fannie Mae Super Pool #MA4842  5.500%
COABE-LY-4 [ 12/01/52 oo [ . 06/01/2024 . |Paydown .......oooeveiieiins |oenenniniinies e 129,714 |........... 120,714 |........... 127,788 |eveveeen s 127,776 e foeeennnn 1,939 [ 1,939 | e, 129,714 . 12/01/2082 . [1.A ........
Fannie Mae Super Pool #MA5140  6.500%
S S1ABE-WA-4 109/25/53 ..uvviiin [ . 06/01/2024 . | Paydoun ... ... 97,501 ...97,501 ...99,379 |.... ..97,501 . 09/25/2053 . [1.A ........
..31419B-BF-1 |FNMA Pool #AE0937  3.500% 02/25/41 .. . |- 06/01/2024 . [Paydown .........cccevvvvens Jovveriniiiiiiiiiiins foneiiennnn. 7,188 ....7,188 1,284 . ... 7,188 |.. . 02/25/2041 . [1.A ........
..31419B-CT-0 |FNMA Pool #AE0981  3.500% 03/25/41 . |- 06/01/2024 . | Paydoun ... ... 52,387 ..52,387 |.. . 03/25/2041 . [1.A ........
..31419J-SC-3 |FNMA Pool #AE7714  3.500% 11/25/40 .. 06/01/2024 . |Paydown 35,786 . 11/25/2040 . [1.A .
..31419L-3D-3 |FNMA Pool #AE9795  3.500% 11/25/40 .. - . 06/01/2024 . | Paydoun ... ..14,699 |. . 11/25/2040 . [1.A ........
Florida St Hsg Fin Corp Rev Txbl Ref Home Mtg
..34074M-PG-0 |Ser B 2.550% 01/01/43 ....ooovvvvrriniiiniiiiins [eeens . 06/01/2024 . |Call ~ 100.0000 ..... |oeeererrriiinnnnnnns Joeeeeenn. 80,323 [ 80,323 [...cenneee 80,323 |............80,323 | e e e fon e L 72 O O N 874 |. 01/01/2043 . [1.A FE ....
lowa Student Ln Lig Corp Rev |A STUDENT LOAN-
..462590-NG-1 | TXBL  5.080% 12/01/39 .. [ [P . 06/01/2024 . |Various ... .. 130,000 .... 130,000 |.......... 130,000 |.... .. 130,000 |.. . 12/01/2039 . [1.C FE ....
Michigan St Fin Auth Rev nry
..50447T-ME-0 |Health System  5.000% 11/16/29 ................ [..ccees . 06/13/2024 . | Toronto Dominion .....c.. |oeeeeeeeeeeennnnnnns |oeeeid 9,155,341 |[........ 8,900,000 |....... 10,026,829 |........ 9,266,458 [....vvvvviiinnnn foreenn (55,303) [cvvvvvrnnnnnnnnn foreenn (55,383) [cuvvvvvnnnnnnnnn foreeenn 9,211,105 [oooeeiiiiiiiiins |oeens (55,764) |....... (55,764) |........... 258,347 . 11/16/2029 . |1.F FE ...
Missouri St Hwys & Trans Rev Bld Amer Bd
..60636W-NR-2 15.002% 05/01/24 ...oooeveeeiiniiii [ . 05/01/2024 . | Various ......coeeevvinnnnn foereeeeeniininnnnnns foeeees 4,245,000 |........ 4,245,000 |........ 4,245,000 |........ 4,245,000 [.vvvvvvrnnnnnnnn [ e e e o 4,245,000 [.eevvvvrvrnnnnnn fornnniniiiiis fo e 106,167 |. 05/01/2024 . |1.B FE ....
Municipal Elec Auth GA Rev Bld Amer Bd Units
..626207-YF-5 |384 Ser J = 6.637% 04/01/57 ..ccovvnnnnnnnnicaan [eeennn . 04/02/2024 . |Call 100.0000 ... foeeeiiiiiiiiiiin e 122,000 [...oeeeee. 122,000 |........... 122,000 |........... 228 VL O R U R R R 22 O O R N 4,049 |. 04/01/2057 . |1.G FE ....
North Texas Tollway Auth Rev Ref-Ser A
..66285W-NG-7 15.000% 01/01/30 ...ovvvvrnnnnnnnnninininiiiiiiinninn [ eeeeenn . 06/18/2024 . | Toronto Dominion ........ |oeeeeeeeeieeininnnns |oeeees 4,023,960 |........ 4,000,000 |........ 4,542,000 |........ 4,064,331 [ovvviiiiiiiiinn s (29,970) |oeeeeeeeeeeeeees e (29,970) |oeeeeeeeeeeeeees e 4,034,361 [oovvvvvnennnnnnn fornnne (10,401) |....... (10,401) [evvvrenes 193,889 |. 01/01/2030 . |1.E FE ....
North Texas Tollway Auth Rev Ref-Ser B Morgan Stanley & Co LLC
..662850-PJ-9 15.000% 01/01/30 ...evvvvvrnnnnninnnninininiiiinininn [ eeeeen L 06/18/2024 . | .evenneiiiiiiieeeeeieieeees i e 3,168,869 |........ 3,150,000 |........ 3,523,748 |........ 3,196,307 [ouvvvvvverinnnnn foeeenn (21,566) |oevvverrrininnns fovnnnns (21,568) |ovvvvvverriinnnn fernnnnns 3ATATA [ | (5,872) |........ (5,872) |t 152,688 |. 01/01/2030 . [1.D FE ....
Philadelphia PA Wtr & Wst Rev Ref Ser B RBC Capital Markets LLC
..717893-ZL-8 15.000% 07/01/31 ..vvvvvvniininiiniiiiiiiiiiniiiiinnn [ eeeeenn . 06/18/2024 . | .evvveiiiiiiiiiiiiiiiiiiiinnns e | 2,733,507 |........ 2,700,000 |........ 3,130,461 |........ 2,772,251 [oiiiiiiiiiinnn oo (2,274) |.ooeeeeeeeeeeees e (2,274) |oeeeeeeeeeeieees s 2,749,977 |ovvvvvvvvnnninnn fornnns (16,470) |....... (16,470) [.evvvveees 130,875 |. 07/01/2031 . [1.E FE ....
Texas Natural Gas Securitiztn Txbl-Texas
..88268\-AA-3 |Natural Gas Ser A 5.102% 04/01/36 .......... [....... . 04/01/2024 . | Call 100.0000 ... fooeeeiiiiiiiiiiiiins foreeinnnn 943,734 | 943,734 |........... 934,694 |........... 934,885 [..cooviiiiiiins fooeiiiiinns 2 R OO 2 R SN 935,089 |...vvvvvvvinnnnn forinnnnns 8,646 |.......... 8,646 |............ 28,087 ). 04/01/2035 . [1.A FE ....
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United Elec Securitization Sec Nt  5.109%
..910208-AA-5 [06/01/31 ..eviiiiiiiiiiiiiiieececrie i | s . 06/01/2024 . |Various ........cceeeevvenns fovvvvnnnnnnneinnnns Jovnnns 1,189,477 |........ 1,189,477 |........ 1,189,477 |........ 1,189,477 oeiiiiiiiiiies oo e e [ 1,189,477 |oveeiiiiiiiiins e o e 30,385 |. 06/01/2031 . |1.A FE ....
Utah Tran Auth Sales Tax Rev Ref Sub Ser A
..917565-FP-3 [5.000% 06/15/24 P IR . 06/15/2024 . |Maturity .....ooovvvenines Joovnnninniiiiiins e 4,095,000 |........ 4,095,000 |........ 4,181,486 |........4,008,444 [.......oooeeees [ (3 444) [ [ (B4 [ 4,095,000 |.. . 06/15/2024 . (1.C FE ....
liashington St Hlth CareFac Rev Ref-Multicar RBC Capital Mar
..93978H-NZ-4 [Health Sys-Ser B 5.000% 08/15/30 ..........c. | vuunens L 06/13/2024 . | .eveneeiiiiiieeeeieiieeeees i e 5,048,350 |........ 5,000,000 |........ 5,783,800 |........ 5,141,034 |..ooivviiiiiie |oeeennn (38,595) | [oeennnn (38,895) | e 5,102,439 [.oevvvviiiiiinnn fornnne (54,089) |....... (54,089) |........... 207,639 |. 08/15/2030 . |1.F FE ....
Wiashington St HIth CareFac Rev Ref-Multicare RBC Capital Markets LLC
..93078H-PA-7 [Health Sys-Ser B 5.000% 08/15/31 .........ccu | unnnns L 06/13/2024 . | eevnnieiiiiiiieeeiiiiieeeees i e 5,048,350 |........ 5,000,000 |........ 5,755,400 |........ 5,136,247 [ovvvviiiiiiinn foeeenn (37,272) |oeeeeeeeeeeeeees e (37.272) |oeeeeeeeeeeeeees e 5,098,974 [.....coovveeees foeenns (50,624) |....... (50,624) |........... 207,639 |. 08/15/2031 . |1.F FE ....
West Virginia Univ Rev PJS Ser A 5.250%
..956704-SN-1 [04/01/28 ..ovvviiiiiiinniiiiiiiiiiiiniiiiiiiinniniies | eeees . 04/01/2024 . | Call 100.0000 ..... fooeiiiiiiiiiiiiiinn fooiennnns 610,000 |.......... 610,000 |........... 627,973 |.......... 617,874 |..oooeeeeeeeeens |oveeeees (A O FTTTTTT (A0 O FETTTTRON 617,459 |.oiiiniiiiin ovinnnnns (7,459)]......... (7.459) ..o 16,013 |. 04/01/2028 . [1.E FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 69,787,308 69,286,684 74,283,768 68,608,341 113,802 113,802 69,948, 481 (210,819) (210,819) 2,299,244 XXX XXX
American Business Fin Svcs Inc RMBS Ser 2002-
..000759-CV-0 3 CI M1 5.902% 09/15/33 ..cevvvveieeeeennees | s . 06/01/2024 . |Paydomn .ceeveeeeeeennnns Joennieeeeeeninees feeeeeeeees 67,408 |............ 67,408 |oeeeeunnnnn. 52,530 |cceeereennne 52,530 [ooeeeeeiniiiiee oo e [ [ [ 52,530 [oeeeeeeiiiiieee feeeeens 14,878 |........ 14,878 |..ceeeeenee 1,022 |. 09/15/2033 . |[1.A FM ...
American Money Mgmt Corp CLO Ser 2014-15A Cl
..00175M-BN-9 [AR3  6.710% 01/15/32 ..eeeeeeeiiniieeeceeiees | s . 04/15/2024 . |Paydomn ...cevveeeeeeeennnnn foeemnnieeeeeennies s 368,828 |........... 368,828 |...oeennnnn 368,828 |.....unn... 368,828 |oeevvniieeeennnn oenniieeeeniiis e e e e 368,828 |..eevvuiiieinnn foeerrniieeeien e s 12,560 |. 01/15/2032 . |1.A FE ....
AVF Florence LLC Sr Sec Nt 3.210% 12/31/35 Redemption 100.0000
L001768-AA-4 [ .oevveniiiiiiiie s | . 06/30/2024 . | .eueniiiiiiiiineiiiiiienees e s 169,886 |.......... 169,886 |.......... 169,886 |.......... 168,008 [...ccevvveieeeee foeeeennnnn 1,878 [oeeeeeiiiiieeee oo 1,878 [oeeeeeiiiiieeee oo 169,886 [-ooeeevveeieee fooeeeeeiiii oo et 2,727 | 12/31/2035 . |2.B PL ....
American Money Mgmt Corp CLO Ser 2013-13A CI
..00176D-AJ-8 [A2LR  7.285% 07/24/29 ..ccovveeeeeeeiieeeeeen | s . 04/24/2024 . |Paydomn .coeueeeeeeeennins Jeennieeeeeenieees s 3,364,982 |........ 3,364,982 |........ 3,364,982 |........ 3,364,982 |.ooiieiiiiiiee oo e e [ s 3,364,982 . 07/24/2029 . |1.A FE ....
American Money Management CLO Ser 2022-25A Cl
. 00177G-AG-6 |C  7.729% 04/15/35 oeeevreeeeeeeeeeieeeeeeens | s . 06/25/2024 . |Call 100.0000 ..... .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 04/15/2035 . |1.F FE ....
ACE Securities Corp RMBS Ser 2006-NC2 Cl A2C
..00441X-AD-6 [5.760% 07/25/36 ...eeveeeeeeennnaeeeeenniaeeeeennn | s . 06/25/2024 . |Paydomn .coeveeeeeeeennins Jeennieeeeeeneeee feeeeeeees 18,746 |............ 18,746 |...eeeeneene. 8,866 |..eeeeennn 5,554 |.......... 3,311 |t 9,880 [oeuereeerenin [ernnnns 13,191 [ o 18,746 |oveeeeeeeeiiies oeeieeeeeennes foeeeeeeeies e 76 |. 07/25/2036 . |[1.A FM ....
ACE Securities Corp RMBS Ser 2006-SL1 Cl A
..004421-VE-0 [5.780% 09/25/35 ...ceevvvneeeeeinniaeeeeennneeeee | s . 06/25/2024 . |Paydown ... e 3,756 [oeiiiiennll. 3,756 ... . 09/25/2035 . |[1.A FM ...
Aegis ABS Trust RM
..00764M-BT-3 [6.360% 06/25/34 ....oeveneeeeeneeeeeenieeeeeen | s . 06/25/2024 . |Paydomn .ceeuueeeeeeennins Jeennieeeeeenieeee e 21,775 |oeeeeeeeee 21,775 |oeeeeennnnns 25,414 |............ 27,556 |oeeeeeeiieeieeen Jeeeennns A LT PO R A LT PO R 21,775 eeeeeeeeeeenne eeennniieeeeenne eeenieeeeeenns e 479 |. 06/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02150F-AA-8 [8CB CI A1 5.500% 05/25/37 .....eoevvevennnnaaes | s . 06/01/2024 . | Paydown ... . 05/25/2037 . |[1.A FM ...
American Airlines Pass Through EETC Ser 2018- Redemption .
..02376%-AA-0 [CI A 4.140% 06/15/27 ...eoeeveeeeeeeeeeeennaes | s L 06/15/2024 . | .eveniiiiiiiieiniiiiniinnens Jeeeeieeeeeenies e 1,123,119 [ 01,128,119 [ 1,128,119 | 1128,119 [ [ e e e fes 1,128,119 v e e e 23,249 |. 06/15/2027 . [1.E PL ....
American Airlines Inc LBASS EETC Ser 16-2 Cl
..023765-AA-8 [AA  3.200% 06/15/28 ....cceeevrenieeeeeeniineeeee | s . 06/15/2024 . |Various ......cceeeueeeeeenn Joemmminneeeenniinnes foveeeeeens 28,688 |............ 28,688 |oeeeeunnnnn. 28,759 [oeeeeenennns 28,738 |.eeeeeeiiieieeen Jeeeennns (51) |eeeemeeeeemens e (51) |eeeemeeeeenens e 28,688 |.oevviiieiiienns eerrniieeeeenne e e 459 |. 06/15/2028 . [1.G FE ....
American Airlines Inc LBASS EETC Ser 2016-3
..023771-R9-1 [Cl AR 3.000% 10/15/28 .....cevvveieeeeinniaaes | s . 04/15/2024 . |Various ......cceeeueeeeeenn Joemmminneeeenninnes foeeeeeeens 21,575 |eeeeeens 21,575 |ooeeeennnnns 21,818 |oeeeennnnns 21,748 |ooeeeiiiieeie eeeenins (172 ) T RN (1772 ) T R 21,575 [oeeeeeiiieie oo s s 324 |. 10/15/2028 . [1.F FE ....
American Airlines Inc LBASS EETC Ser 2017-28
..02377D-AA-0 [3.700% 04/15/27 .evvreeeeeeieeeeeeeeeiieeeeeeenn | s . 04/15/2024 . |Various .......cceeeeeeeeeen foevmmmnnnneecennins Jonees 202,212 |eeeennnnns 202,212 |.......... 200,680 |.......... 187,577 |eeeennn 13,856 |oeeuuneeens FZC T PP 14,635 |oveveiiiiieeenn Jeennns 202,212 . 04/15/2027 . |3.A FE ...
American Homes 4 Rent RMBS Ser 2014-SFR3 CI A
..02665X-AA-7 [3.678% 12/17/36 .eeeeeeeeeeieeeeeeeeee e | s . 06/01/2024 . |Paydomn ...cevvuneeeeennnnn foeemmnieeeecennes s 150,858 |........... 150,858 |oeeeuunnens 151,272 |eeeeenens 150,778 [oveeeeeeeennnee foeeeeeennnnn 80 [oeeereernniies feeeeeeennnan 80 [oeeereeereies e 150,858 . 12/17/2036 . |1.A FE ....
American Homes 4 Rent LBASS Ser 2015-SFR2 Cl
..02666B-AA-4 [A  3.732% 10/17/52 ... JU I . 06/01/2024 . | Paydown ... ... 21,412 ... 21,412 ...29,829 |............28,186 |.... .21,412 .. . 10/17/2052 . |1.A FE ....
AnchoragePernmit Ctr Bldg Ls Tr CTL  6.340% Redempt ion 100.0000
..033348-AA-7 [02/15/25 ..ceeeeeeieeeeeee e | s L 06/15/2024 . | .eveniiiiiiiiiniiiiiiiiiennes e e 81,439 |t 81,439 |[..........e. 81,439 |...ccoeeeenn 81,439 | oevemmiieeeeee e oo e s 81,439 . 02/15/2025 . |1.C ........
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI A1 2.466% 12/25/59 ..ceevvveeeeeeiniieeeee | s . 06/01/2024 . |Paydomn ...cevvueeeeeennnnn foeeemnieeeecennies s 266,530 |........... 266,530 |........... 266,752 |...cevnnnnn 266,495 [..ooeveiiiiiiee foeeeeeiis KT IO PP, IS PO IOUPT 266,530 . 12/25/2059 . |1.A ........
AOMT 2023-3 A1 Ser 23-3 Cl A1 4.800%
..034931-AA-3 [09/26/67 ....ueeeeeeeeeieeeeeeneneeeeeennneeeeeenen | s . 06/02/2024 . |Paydomn ...ceeveneeeeeennnnn foeeenneeeeeennies s 482,211 ........... 482,211 |........... 455,856 |........... 456,482 |...ccovveiieeeen |oeeennnnn 25,729 |oeeeiiiieeieeen Joeeeennn 25,729 |eeeiiiiiiieeee e 482,211 . 09/26/2067 . |1.A FE ....
Apidos CLO CLO Ser 2015-22A AR  6.646%
..03765X-AG-1 [04/20/31 eeeeeieeeeeeeee e eeeee | s . 04/22/2024 . |Paydown ... .. 748,586 748,586 748,586 |...........748,586 |.... ....148,586 |.. . 04/20/2031 . |1.A FE ....
..037833-CU-2 [Apple Inc Sr Nt 2.850% 05/11/24 ......coeees | annnnns . 05/11/2024 . |Various ... .9,000,000 ..9,000,000 ..8,902,527 |........ 8,999,524 |.... .9,000,000 |.. . 05/11/2024 . |1.B FE ....

Areit CRE Trust CMBS Ser 2022-CRE6 Cl A
..04002V-AA-9 16.583% 01/16/37 ...vevveeviinriiiiiiiiiiiiiiiiiiins | eeeees . 06/17/2024 . [Paydown ....oovovvveeeeiiisn Joveeiiiiiiiiiiiiiin foeeeenn 248,936 |........... 248,936 |........... 248,936 |.......... 248,936 [oooieiiiiiins v foviiiiiiiiis o e o 248,936

. 01/16/2037 . [1.A FE ....
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..040555-C0-5 |Arizona Pub Svc Co Sr Nt  3.350% 06/15/24 .. |....... . 06/15/2024 . |Various .......cceeeueeeeeen Joevmmminneeeennnans Jounen 11,640,000 |....... 11,640,000 |....... 11,524,648 |....... 11,613,275 |oeeeeeeeeiiins e 26,725 |oeeeeeiiiieieeen Joeeennnnn 26,725 |ooeeeeiiiieeeee foeeees 11,640,000 [.ooeeeeeneieee oo o e 194,970 |. 06/15/2024 . |2.A FE ....
Burlington Northern ABS PTC Ser 2006-2
..055658-AA-2 [5.629% 04/01/25 ...oeevveeieieiiiieeeeeeneneeeee | s . 04/01/2024 . |Various ......cceeeueeeeeenn Joemmmineeecennninnes foeeeeeeens 78,528 ... 78,528 |...ceonnnnnn 78,528 |..ccovnnnnnn 78,528 |.eeeeeeeiiieeen Joeeemmnineeeens oeeemrniieiees e e Jeeenis 78,528 |eeeeeieeeeeen Joermenieeeeeene Jeernnieeeeeeens e 2,210 |. 04/01/2025 . |1.B FE ....
BNSF Railway Co ABS PTC Ser 2006-3  5.342%
..05568D-AA-2 [04/01/24 .ooeeeeeeeeeeeeeeeeeeeeeee e | s . 04/01/2024 . |Various ......cceeeueeeeeenn Joemmninneeeennninnes foeeeeeeens 85,102 ..o 85,102 |[...cconnnnnn 85,102 |..ccevnennnn 85,102 |oeeeiiiiiiiieen Joevemmniieneee eeeeeriiieeees e e s 85,102 |evvveeeieeennn Joevenmineeeeene Jeerrneeeeeenns Jeeenniieeees 2,273 |. 04/01/2024 . [1.C FE ....
BNSF Railway Co ABS PTC Ser 2006-3  5.342%
..05568D-AA-2 [04/01/24 .oeeeeeeeeeieeeeeeeee e | s . 04/01/2024 . |Various ......cceeeueeeeeenn Joemmnineeeeennninnes foveeeeeens 38,570 [oceeeeeennn 38,570 |...ceennnnnn 38,570 [..ccevnnnnns 38,570 |oeeeeeeniiiieen Joeremmnieeeeee eeeeeriineeeees e e s 38,570 |eeevneieeeennn Jeerrnnineeeeene Jeerrnieeeeeenns e 1,030 |. 04/01/2024 . |1.C FE ....
Banc of America Mtg Securities RMBS Ser 2006-
..05950T-AF-2 [B Cl 4A1  3.734% 11/20/46 ....ccevvvvevneeeeee | s . 06/01/2024 . |Paydomn .ceevveneeeeeennnns Joeemniieeeeeeniees foreeeeeens 1,204 [ooooeeennnnes 1,311 | 1,224 |.oooeennenens 1,202 |oeeeeeeeeeeee KT/ PPN FOOURRRR PR K7 PO ISP 1,289 |eeeeiiieeiens s (1) FEP—— (35) |oeveemneeeeenns 20 |. 11/20/2046 . |3.A FM ....
Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 [Cl 1A7  5.750% 03/25/37 ...eeveveeeennnaeeeeenn | s . 06/01/2024 . |Paydomn .ccevveneeeeeennnns Joeemnnieeeeeeniees Joreeeeeens 7,264 |............ 28,090 |....coennnnn 24,861 |............ 20,783 |.cceennnnn 4,409 |..coovnnnnnnns 29 | s 4438 | eeeenns 25,221 [ooeeeeeiieeees et (17,957) |....... (17,957) [eveeeeeeeennnnns 826 |. 03/25/2037 . |1.AFM ....
Banc of America Comm Mtg Tr CMBS Ser 2015-
..06054A-AV-1 [UBS7 CI ASB  3.429% 09/15/48 .....covvvevveeeen | uunnnns . 06/01/2024 . |Paydonn ...cevveneeeeennnnn foeemmnineeecennns s 702,280 |........... 702,280 |eeeennnnnn 723,340 |........... 703,805 |oevveneeeeennnn [rnnns (1,524) |veeeeeeeies s (1,524) |oeeeeeieeeenn et 702,280 [oeeeevneeeeeenn Joevmnnieeeeenne Jeerniieeeeeenns e 11,376 |. 09/15/2048 . [1.A ........
Banc of America Comm Mtg Tr CMBS Ser 2016-
..06054M-AC-7 [UB10 CI ASB  3.019% 07/15/49 .....ccevvvvreenaes | ennnns . 06/01/2024 . |Paydomn ...cevvuneeeeennnnn Joeeemnieeeecennes s 185,480 |........... 185,480 |oeeeennnne. 184,074 |........... 184,985 |ovvveiiiiiieeen oeeenins 495 |oieeiiiiiiieeen s 495 |iiiiiiiiiieee s 185,480 |vvveeeeeeenns eeenieeeeemnnns Joeeeeeeenes e 2,335 [. 07/15/2049 . [1.A ........
Bank of America Comm Mtg CMBS Ser 2017-BNK3
..06427D-A0-6 [Cl ASB  3.366% 02/15/50 .eevvevveeennnnaeeeeenn | s . 06/01/2024 . |Paydomn ...cevvuneeeeennnnn foeemmnieeeecennes s 450,008 |........... 450,008 |........... 463,49 |........... 452,100 [.oeeveeeeiiieeee foeeeennnn (2,092) |eveeneeeeennnn Jvnenns (2,092) |+evveneeeeeennn eernnns 450,008 |.oeevvniiiieenn eeeenniiieneeene e e 6,315 |. 02/15/2050 . |1.A ........
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 [ INV1 CI A1 4.466% 02/25/62 .......ceeeevuenees | unnnns . 06/01/2024 . |Paydonn ..ccevveeeeeeennnnn foeeemnieeeecennes s 205,014 f........... 205,014 |........... 205,011 |ooeeeenneee 204,944 |oeeiiiiiiiiies e (VI PR TR F( ) PO 205,014 |oeeerniiiieein eeeneiieeeeen e e 3,947 |. 02/25/2062 . |1.A FE ....
Bear Stearns Alt- A Tr RMBS Ser 2004-12 CI
..07386H-NU-1 [ 1M1 6.390% 01/25/35 ..oeenieeeiiiieeeeeeeens | s . 06/25/2024 . |Paydomn ...ccevuneeeeeennnnn feemnnieeeeeenies s 315,922 |....oeeenns 315,922 |o.eeennnnn. 288,032 |........... 296,354 |oeueeeeeeinnnas s 19,568 [oooeeeeeeeeiene foreeees 19,568 |[oeeeeveeeiiiies feeeeees 315,922 [oooeeeeiiiiinee oo e e 6,879 |. 01/25/2035 . |[1.A FM ....
Bear Stearns Mtg Tr RMBS Ser 2007-SL1 CI 1A
..07401P-AA-2 [5.780% 03/25/37 evvreeeeeeeeneeeeeeeneeeeeen | s . 06/25/2024 . |Paydomn ..cevvueeeeennnis Jeeeniieeeeeenes e 3,516 [coeeereeene 3,516 |oeeerennnnnns 1,528 | 1,528 |oveeeieeenniee Jomeeeeeemniies feeeeeeeeniies e e e 1,528 |oeeeeeeeeeeen Joeeeeennns 1,988 |..eeneeeen 1,988 [oooieeeiiiines 89 |. 03/25/2037 . |1.A FM ....
Benchmark Mortgage Trust CMBS 2018-B2 ASB
..08161C-AF-8 [3.780% 02/15/51 .eeeeeieeeiiiiieeeeeeiiieeeeeenn | s . 06/01/2024 . |Paydomn ...cevvuneeeeennnnn foeemmnieeeecennes s 395,264 |........... 395,264 |........... 407,121 |eeeeeeenees 397,848 |...covvnnieieeen foeeennnnn (2,584) |eeeeeeeeeennns s (2,584) |eeveeeeeeeeenn eeennns 395,264 |.oeeeeeeniieee feeeeeeeii e et 6,229 |. 02/15/2051 . [1.A ........
Benchmark Mtg Tr CMBS Ser 2018-B1 Cl ASB
..08162P-AV-3 [83.602% 01/15/51 .evveeiieeiieiiieeeeeeeiieeeeeene | s . 06/01/2024 . |Paydomn ...cevvuneeeeennnnn Joeeemnieeeecennes s 386,196 |........... 386,196 |....oeennnn 397,760 |oeevnnnnnnn 389,016 |oeeveeeieiieennn oeeennnn (2,820) |+evvveneeeeeenn Joeeennnn (2,820) |+evvenneeeeennn eeennins 386,196 |eevvveieieeenn oeermnniinreeene Jeerniieeeeenns e 6,070 |. 01/15/2051 . [1.A ........
..08576P-AK-7 [Berry Global Inc Sec Nt  5.500% 04/15/28 ... |....... . 04/12/2024 . | Tax Free Exchange ....... |occoeerririiiinnnns foenns 2,203,284 |........ 2,220,000 |........ 2,199,931 |........ 2,202,657 |ooevivrniiiiiinn feeeiininnns {740 PO R (<770 PO R 2,203,284 [.ooooiviiiiiies [ s s 47,483 |. 04/15/2028 . |2.C FE ....
Blackrock DLF IX CLO Ser 2020-1 CI W  2.500%
0926 TW-AN-4 [07/21/30 wevveniiiiiiiiiiiiiiiiiiinceccinieeeeen | s . 04/21/2024 . |Paydonn .....eeunvvviiiinnnn foovvnniininiiiiinns Jonenns 147,109 |........... 147,109 |ooeeennnnns 147,109 |ooeeennnnns 126,384 |......... (VB ;T R FRR R 20,725 |ooviiiiiiiiiinn s L0 101 O R AN NN 2,024 . 07/21/2030 . [4.B FE ....
BRAVO Residential Funding Tr Ser 23-NQMS CI
..10569U-AA-3 [A1  6.505% 06/25/63 ........cevvvvennviviinnnnnnes | nnnnns . 06/01/2024 . |Paydonn ...ccevvevveriinnnn fevevniniiiiiiinns fovnnes 1,241,627 |........ 1,241,627 |........ 1,241,606 |........ 1,241,509 |ovvveiiiiiiiis o LT AT RN M8 [ s LS 7 O N R RN 35,366 |. 06/25/2063 . |1.A FE ....
Burlington Northern Santa Fe Nt~ 3.750%
L 12189L-AR-2 [04/01/24 ovvveniiiiiiiiiieiiieeen | s . 04/01/2024 . |Various ........cceeeevvenne foovvvnnnninniinnnns Jovnens 8,500,000 |........ 8,500,000 |........ 8,751,568 |........ 8,508,315 |..ocvvviiiiiinn oeeinnnn (8,315) |vvvvenniiiiinn Jovvennnn (8,315) |evvvvneiiiiinn Jovvennnn 8,500,000 . 04/01/2024 . |1.D FE ....
CCG Receivables Trust LBASS Ser 2023-1 Cl A2
..12512X-AB-9 [5.820% 09/16/30 ...evvvniviiinnniiiiiiiiiiniiniinn | s . 06/14/2024 . | Paydown ... .. 228,962 228,962 228,943 |...........228,949 |.... .228,962 |.. . 09/16/2030 . |1.A FE ....
CD Commercial Mortgage
..12515G-AE-7 [Cl AAB  3.453% 02/10/50 ..eevvvnvvvvinnnnnniinenn | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 228,997 |...oevnnnns 228,997 |........... 235,855 |o.eeeunnnn. 230,295 |oeeviiriinnnns eveeeene (1,208) [eennniiiiinins foenenn (1,208) [eeneiiiiiiiins e 228,997 . 02/10/2050 . |1.A ........
CED Wind Holdings LLC Sec Nt ~ 4.410% Redenption 100.0000
..125248-AA-8 | 12/31/28 R IR . 06/30/2024 . FU R R 1,068,582 |........ 1,068,582 |........ 1,068,582 |........1,068,582 |.......cooevvvnr ovrivniiiiiis Joovviiniiiiiis v v foeeennns 1,068,582 |.. . 12/31/2028 . |2.C ........
..125523-BX-7 [Cigna Corp Sr Nt ~ 3.500% 06/15/24 .... [ . 06/15/2024 . |Maturity ....ocoommiiineee Jovmmmiineeeenies e 5,000,000 |........ 5,000,000 |........ 4,984,384 |........4,998,094 |.....coocevreer foeeeennann 1,906 [oeeeiiiiiiiiie Joeeeenenn 1,906 | e 5,000,000 |.. . 06/15/2024 . |2.A FE ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 .ccevvvneeeeeeenns | s . 06/01/2024 . |Paydomn .ceevveeeeeeemnnnns Joeemnnieeeeeeniees e 7,040 foooeeeinnnnns 9,781 |eeriines 7,924 [ooeeeeece i 7,924 s Jeemiieeeeee Jeeeeeiinieeeie e e e 7,924 . 02/25/2037 . |[1.A FM ...
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AT-1 [A2 CI 2A1  5.500% 12/25/24 .....covvveevveeennns | s . 06/01/2024 . |Paydomn .ccevveneeeeeennnns Joeennnieeeeeeniees o 5,458 | 5,458 |.....coeennnn 5,306 |eevrenieenne 5,433 | e 10 s e 10 [ e 5,443 . 12/25/2024 . |[1.A FM ...
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 A3 CI 2A1  5.500% 12/25/24 .....covvveevveeennns | s . 06/01/2024 . |Paydomn ...cevveneeeeeennnnn Jeemmnieeeeeeniies Joieeeeeeniiees e 1,971 | 1,664 |eeeeeeeeeen 1,664 [ o e e e e 1,664 . 12/25/2024 . |[1.A FM ...
Comm Mortgage Trust CMBS Ser 2015-LC21 CI ASB
.. 12593F-BB-9 [3.421% 07/10/48 ...oveeeeeeiiiieeeeeeiieeeeeeen | s . 06/01/2024 . |Paydonn .ceevueeeeeeennnns Joemmneneeeeenneees e 445,501 [ 445,501 |........... 458,945 |...........446,302 [......coooeeees fooene i (T [ o (T e [ 445,591 . 07/10/2048 . |1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR24 Cl ASB
.. 12593J-BC-9 [3.445% 08/10/48 ...ovvvuieiiiiniiiaieiiininnaeeee | nnens . 06/01/2024 . |Paydomn .oevveueeeeeennnnns Joovnnnnnneeeennnnes Joeenn. 1,232,558 [...... 1,232,558 |........ 1,269,521 . (1,7 | PG IYZAD] T R 1,232,558 |.. . 08/10/2048 . |1.A ........
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Comm Mortgage Trust CMBS Ser 2015-CR24 Cl A4
.. 12593J-BE-5 [3.432% 08/10/48 .....ovvvvviiiiiniiiiniiiiiiiiieeeen | s . 04/01/2024 . |Paydonn .....euvnvvviiinnnnn fevvnninnniiiiiins fonnns 619,714 |........... 619,714 |........... 625,883 |........... 619,936 [......ccooeeeeen forriiinnnns (125 1 O [R125) 1 O 619,808 . 08/10/2048 . |1.A ........
Comm Mortgage Trust CMBS Ser 2016-CR28 CI ASB
.. 12593Y-BC-6 |3.525% 02/10/49 .. [ R . 06/01/2024 . |Paydonn .....evvevvvrvinnnnn Joevvvnininiiiiinns Jovnens 1,183,649 |........ 1,183,649 |........ 1,219,127 | 1,187,421 [oeiiiiiiies oo (B773) [ oo (B773) [ [ 1,183,649 |.. . 02/10/2049 . |1.A ........
Credit Suisse Mortgag S -
.. 12504P-All-1 [NXSR Cl ASB  3.565% 12/15/49 ......ccvvvvvvees | uunnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 433,669 |........... 433,669 |........... 441,559 |o.eeennnnn. 435,136 [..ooevvvnnnennns foreeens (1,467) [ooeeviiinienns o [ LCT0 O 433,669 . 12/15/2049 . |1.A ........
Credit Suisse Mortgage Trust RMBS Ser 2019-
..12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 .....coeevvvvnnnes | unnnnns . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 118,285 |........... 118,285 |o.eeennnnn. 118,269 |.......... 118,170 [ooeevveiineeees foreeiiinnnns 15 [ s LT O 118,285 . 07/25/2058 . |1.A ........
COLT Funding LLC RMBS Ser 2021-RPL1 CI A1
.. 12598P-AA-5 [ 1.665% 09/25/61 ...evvvviviiiniiiiiiiiniiiieiiinn | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 222,110 oo 222,110 |........... 222,110 [.oeeeennnnn 222,078 [.ooovvvveniieeee fooreiiininnns B O O, [T FO AR 222,110 . 09/25/2061 . |1.A FE ....
Comm Mortgage Trust CMBS Ser 2015-CR27 C| ASB
.. 126350-BE-9 [3.404% 10/10/48 ...oevvviiviiiiiiniiiiiniiiniieiinn | s . 06/01/2024 . |Paydoun .....ouvvvvvvinnnnns Jovvnniininiiiiiinnes foeens 1,350,504 |........ 1,350,504 |........ 1,390,978 |........ 1,354,198 |ovveeiiiiiinn Jovninnnns (3,695) |evvvnnniiiiinnn Jovninnnns (3,695) |.vvvvenniiiiinn Jovvnnnnn 1,350,504 . 10/10/2048 . |1.A ........
Credit Suisse Mtg Cap Cft RVBS Ser 2007-3 Cl
..12638P-AB-5 [1ATA  5.837% 04/25/37 ...oevvvvviiiniiiiiiiiinn | s . 06/01/2024 . |Paydonn .....evvnvvvrernnnnn Joevvnnnnieiiiininns foinneneens 9,781 [ooiiiinnnnns 9,781 |eeeiins 3,536 [....ccevnnnnn CRX I U RN 6,245 | e 6,245 |oeviiiiiiiiiins e 9,781 . 04/25/2037 . |[1.EFN ....
Credit Suisse Mtg Tr RMBS Ser 2020-RPL4 CI A1
..126405-AA-7 [2.000% 01/25/60 .....oevvvvvneniiiiiiniiinieiiiinnn | s . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 412,318 |........... 412,318 |........... 425,545 |........... 423,630 [...ccevvnniiinnn foreenn (11,312) [eeveeiiiiiiies s (11,312) [eveeiiiiiiies o 412,318 . 01/25/2060 . |1.A FE ....
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290% Redemption 100.0000
. 12644%-AC-1 [12/15/26 oovvenniiiiiiiiiiiieciieieeen | s L 06/15/2024 . | .evnniiiiiiiiieeeiiiiieeeees e e 54,086 |............ 54,086 |............ 54,086 |............ FSZC 1 O U R R 54,086 . 12/15/2026 . |1.C ........
CVS Heal th Corp LBASS PTC Nt  6.036%
..126650-BP-4 [ 12/10/28 ....evviiviiiiiiiiiiiiniciniecvinieeeinn | s . 06/10/2024 . |Various ... 224,457 256,682 |.... . 12/10/2028 . |2.B FE ....

CVS Heal th Corp .

.. 126650-B0-2 | 01/10/30 ..vvvvvvvvvviniriiininiiiniiiiininiiniiniiinn [ e . 06/10/2024 . [Various ..........ccceveees foeremiinnnnnnnniins foeeennne 268,678 |.......... 268,678 |........... 272,194 |.......... 270,071 |ooeeeeeeeeieeees e (1,393) |oeveeieieiiiiees v (1,393) |oeveeeeiiiiiiees e 268,678 . 01/10/2030 . |2.B FE ....
CVS Heal th Corp LBASS PTC Nt~ 7.507%

..126650-BS-8 | 01/10/32 oo [ eeeees . 06/10/2024 . [Various ... ... 83,203 ...83,203 ... 107,120 |............93,888 |.... ..83,203 |.. . 01/10/2032 . 2.B FE ....
CVS Heal th Corp . Redempt ion .

L 12665U-AA-2 | e [ L 06/10/2024 . [ .eeeeieeei e [ [ 105,182 |........... 105,182 |........... 105,182 |........... 105,182 |oeiiiieeeens o s e e 105,182 . 01/10/2036 . (2.B FE ....
CUiABS Inc RMBS Ser 2004-5 Cl 1A 5.960%

. 126671-6B-7 | 10/25/34 ...ovvveiiiiiiiiiiiee e [ . 06/25/2024 . |Paydown . 10/25/2034 . [1.A FM ...
CUiABS Inc RMBS Ser 2004-U Cl 2A  5.713%

L 126673-VE-9 | 03/15/34 ..evviiiiiiiiiiiie i [ eeees . 06/17/2024 . | Paydown . 03/15/2034 . [1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-

..12667G-AX-1 | 10CB CI 1A2  5.500% 05/25/35 .........ccecuvunr | veeeenn . 06/25/2024 . |Paydown . 05/25/2035 . [1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-

..12667G-1I7-4 | 34CB Cl 1A4  5.500% 09/25/35 .......ccvvvvnees | eeneenn . 06/01/2024 . | Paydown . 09/25/2035 . [1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-

..12667G-XN-8 |30CB Cl 1A4  5.500% 08/25/35 .. [ PUTTR . 06/01/2024 . |Paydoun ... . 08/25/2035 . [1.A FM ...
CIiABS Inc RMBS Ser 2006-H CI 2A 593

..126686-AC-8 | 11/15/36 ...ooouvvieiieiiiiiiiiieccciiiee s [ eeeees . 06/17/2024 . | Paydown . 11/15/2036 . [1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-

..12668A-YS-8 |57CB Cl 4A3  5.500% 12/25/35 .......ccovvvveees | eveeenn . 06/01/2024 . |Paydoun ... . 12/25/2035 . [1.A FM ...
CUIMBS Inc RMBS Ser 2005-85CB Cl .

. 12668B-EJ-8 |02/25/36 .....eevveiiiiiiiiiiiiiiiie e [ eeeees . 06/01/2024 . | Paydown . 02/25/2036 . |2.C FM ....
CUABS Inc RMBS Ser 2006-1 Cl 2A  5.583%

. 12668F-AB-0 | 01/15/37 oot [ eeeees . 06/17/2024 . |Paydoun ... . 01/15/2037 . [1.A FM ...

CHHL Inc RM 5004

L 126694-NS-3 | 12/25/35 .evvvveieiiiiiiieeieeeiee [ . 06/01/2024 . | Paydown . 12/25/2035 . |1.A FM ...
CUHL Inc RMBS Ser 2006-HYB1 CI 1A1  4.780%

.. 126694-IE-4 1 03/20/36 ..ovvvvieieeiiiiiieeeeiiiiee e [ e . 06/01/2024 . [Paydown ....coovvieeiieniis foeneeniiiiiinieiis o 33,639 |.occiiinn 31,037 foveeeennnn 23,332 [oeriiinns /T 7 O P PR R 23,332 [oeeeiiiiiieees foineens 10,306 |........ 10,306 [ooeveeiiuinnnens 645 [. 03/20/2036 . |1.A FM ....
CWHL Inc RMBS Ser 2004-14 Cl 2A5  5.052%

. 12669F-T2-9 | 08/25/34 ....vvviiiiiiiiiiiieiiiiineeiiiinens [ . 06/01/2024 . [Paydown ....coovinrienienn forneeeniiiiininn o 7,043 oo 7,043 | 6,911 |l 6,973 |oeeeiiiiiiiies i F [V P R VI PP R 7083 | o e e 143 |. 08/25/2034 . [1.A FM ....

Countrywide Home Loans RMBS Ser 2005-15 CI A7
.. 12669G-R3-7 |5.500% 08/25/35 ....cuvvvvieiiiiiiiiiiiiiiiiiiiiess | eeees . 06/01/2024 . [Paydown ....ooovovenenreens foeiiiiiiiiiiiiins o, 79 | FE I 78 |ciiiiiiiinnns L3 I PO B | Lo i B | e 79 |ovevvveveiinnine foviiiiinnnnn, L o, | o 2 |. 08/25/2035 . [1.A FM ....
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CTL Tr Ser 2019-3 Boston U (Geneva)  3.606% Redenption 100.0000
LA27148-AA-6 [ 12/15/28 v | s . 06/15/2024 . | .evenniiiiiiiiieeeeiiiieeees | e 174,170 |.......... 174,170 |..eeeneens 174,170 |oaeeenenns L (O O A S RN (RN 74970 [ooeieeiiiiinees oo [ s 2,618 |. 12/15/2028 . [1.D ........
CTL 2019-22 Tr (BU-Sydney) CTL  2.780% Redenption 100.0000
127225 -AA-0 [ 06/15/27 wevveeiiiiiiiiiiiiiiiiiecveni e | s L 06/15/2024 . | .eveneiiiiiiieeieiiiiieeees | e 496,280 |........... 496,280 |........... 496,280 |........... 121 R O R R 1o 1V R R RN R 5,750 |. 06/15/2027 . |1.D ........
CED Nevada Virginia Financing Sr Nt 3.770% Redenption 100.0000
. 127398-AA-9 [ 12/31746 oevveniiiiii |- 0673072024 . [ e [ [ 2,432 L 2,432 | L. 2,432 .. . 12/31/2046 . |2.C ........

..14149Y-BH-0 |Cardinal Health Inc Sr Nt ~ 3.079% 06/15/24 . 06/15/2024 . (Maturity .

Chase Mortgage Finance Corpora RMBS Ser 2016-

. 7,000,000 .7,000,000 |.... .7,000,000 |.. 107,765 |. 06/15/2024 . |2.B FE ....

..16163Y-AC-8 |1 Cl M2  3.750% 04/25/45 ......cccovvuureeeeaens | eveeenn . 06/01/2024 . |Paydoun ... . 04/25/2045 . |1.A ........
Chaseflex Tr RMBS Ser 2006-: .660%

L A6165M-AD-0 | 09/25/36 .....eeveeiiaiiiiiiee i eiieeeees | eeees . 06/25/2024 . [Paydonn ......ccceveeieiiiis foeeeiiiiiiiiniiii feeee 15,631 015,634 [ 11,966 [ 18,163 [ e (B2) [ s (32) |oveeeeeeiein Jeeeeeiiens 13,131 [oeeeeiiieens . 09/25/2036 . |1.A FM ....
Chaseflex Tr RMBS Ser 2007-1 Cl 2A9  6.000%

..16165V-AM-0 | 02/25/37 ... P . 06/01/2024 . |Paydoun ... . 02/25/2037 . |1.A FM ....
CHEC Loan Trus

.. 162765-AS-0 |6.420% 07/25/34 ......ovvveiiiiiiiieiicciiieeees [ aeeeees . 06/25/2024 . [Paydoun ......ccceveeeeiiiis fooeeiiiiiiiiieei e 127,362 [ 127,362 ...l 124,680 oeeii126,080 [ e 1,332 e s 1,832 [oeeeeiiiiis e 127,362 | . 07/25/2034 . [1.A FM ...
Citigroup Comm Mtg Tr CMBS Ser 2016-P6 Cl AAB

L AT291E-AX-9 |3.512% 12/10/49 .oeveieiiiiiiiiiecceiieeees [ . 06/01/2024 . [Paydonn .....cccevveeeeeiiis foeeeiiiiiiieieiis [0 400,278 [...........400,278 |...........408,023 |...........402,370 [.cocooiiiiins |oeeeennn(2,002) oo s (2,092) |.eeiinieeiees [ 400,278 |oeveeeeiiiins . 12/10/2049 . [1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2005-5 CI

. A7307G-YH-5 |21A5  5.500% 08/25/35 ......ccceevveeeeeiiiiiees | ereeens . 06/01/2024 . [Paydonn .....coceeveereeiiis fooreiiiiiiiiniiii fee 28,593 [ 43,006 [ 39,748 [ 89,748 [ e e e e s 39,743 [oeeeeeiins . 08/25/2035 . [1.A FM ....
Citigroup Mtg Loan Trust RMBS Ser 2007-WFH4

CAT31BJ-AF-1 | CEMT 7.110% 07/25/37 o [ e . 04/25/2024 . [Paydoun ......cceeeeeiiiiiis foeeiiiiiiiieees [ 123,951 |.eeeeees 123,951 |.......... 127,670 |........... 126,518 | [t (2,867) |.coeeeeeeeees [ (2,867) |- [ 123,951 [oeveiiiiiiiis | o o 2,063 |. 07/25/2037 . |1.A FM ....
Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 CI A1

.. 17323T-AA-8 |3.500% 01/25/53 .....eevveieiiiiiiiececeiiieeees [ eveeens . 06/01/2024 . [Paydoun ......cceeveeeeiiiis foereeiiiiiieeii [ 19,393 ... 19,393 |oeeeennnn. 19,281 | 19,317 |ooeiiciiiieens o 76 |ooeeiiiiiiieees o 76 foeeeeiiiiiiiees o 19,393 | [ e e 312 [. 01/25/2053 . |1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2015-PS1 CI

L ATR4V-AH-7 | A1 3.750% 09/25/42 ... [ e . 06/01/2024 . [Paydoun ......cceeveeieiiiis fooreeiiiiiieeeiis [ 28,155 | 28,155 [oeeiinees 23,531 [ooeeinnee 28,259 [oeeeeeiiiiiiins e (105) |- foreeeeene [QL0Y ) RO 28,155 [oeeieiiiiiiii e o 370 |. 09/25/2042 . |1.A ........
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-

..173260-AA-1 |RP1 CI AT 3.000% 09/25/64 ........ccuvvveeereae | eveeenn . 06/01/2024 . [Paydoun ......cceveeeiiiiics foeeeiiiiiiieeeis e 630,662 |........... 630,662 |........... 632,886 |........... 631,433 [oooeeiiiiiiies oo (W24 )] R TR (U241 R O 630,662 [....oooeeiiiii Joerieiiiiieeens o e 8,541 |. 09/25/2064 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3 A1

L A7327D-AA-9 |3.250% 03/25/61 ....eeeeeeeeeiiiiiee e [ eeeeens . 06/01/2024 . [Paydoun .....cceveeeiiiiics [oeeeiiiiiiieeiis e 591,449 |........... 591,449 |........... 590,344 |........... 590,847 [oeeeeiiiiiiiins oo 603 | [ 603 | [ 591,449 |ooooiiiiiiiies o oo o 7,987 |. 03/25/2061 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2019-RP1 CI A1

. A7327R-AA-8 |3.500% 01/25/66 ......cceeevveeeeiiiiiieeeciiins [ eeeeens . 06/01/2024 . [Paydoun ......cceveeeiiiiics foeeeiiiiiiieeeis e 251,625 |........... 251,525 |..coeeees 257,027 |........... 254,782 oeeeeeiiiiiiies oo (3,257) |.eeevieeeeeees [ (3,257) |.eeineeeeies [ 251,525 [ooeeiiiiiiiiies oo feeeeeeiiiieees e 3,715 |. 01/25/2066 . |1.A ........
Continental Airlines Inc LBASS EETC Ser 2012-

..210795-PZ-7 |1 Cl A 4.150% 04/11/24 ..ooooiniiiiiiiiiiiis | e . 04/11/2024 . [Various .........cccceveeees foereoniininnninnies feeees 1,906,238 |........ 1,906,238 |........ 2,007,094 |........ 1,917,029 [oooeiiiiiiieees s (10,791) |+eeieiiiieees foees (10,791) |oeeiieeeees [t 1,906,238 [cevveeeeiiiiis oo o s 39,554 . 04/11/2024 . |2.B FE ....
Continental Resources Inc Sr Nt~ 3.800%

L 212015-AN-1 | 06/01/24 s [ e . 06/01/2024 . [Various ..........occceeees foereeiiininnnennies feeees 8,000,000 |........ 8,000,000 |........ 7,972,282 |........ 7,998,619 |.ooocciiiiiiens feeieeens 1,381 | oo 1,381 i e 8,000,000 [.evvvreeviiinn Joeeeiiiieeeees foeeeiiis s 152,000 |. 06/01/2024 . |2.C FE ....
Cross Mortgage Trust Ser 2024-H1 CI A1

.. 22757TA-AA-4 |6.085% 12/25/68 .......ceeveeeeiiiiiiieeeeiiies [ eeeens . 06/01/2024 . [Paydoun .....cceveeeiiiiics [oeeeiiiiiiieeiis e 167,225 |........... 167,225 |........... 167,225 |.eeeveeeeiiiiiiiees Joeiieeeieiiiee feeeeeiiieiees o oo o s 167,225 | [ e e 3,590 |. 12/25/2068 . [1.A FE ....
Delaware Basin Residue, LLC Sr Nt~ 3.000% Redempt ion 100.0000

.. 245820-AA-2 | 09/30/36 ......eeeiiiieiiiieee e [ eeees L 06/30/2024 . [ .eeeiiiiiiiiiiieiiieees [ [ 387,780 |.......... 387,780 |.......... 387,780 |..eveennns 379,210 [oeereeiiiiiiins oo 8,570 [oveeeiiiiiiies oo 8,570 [cveeeiiiiiiies oo 387,780 | [ e e 5,819 |. 09/30/2036 . |2.B PL ....
Delaware Basin Residue, LLC Sr Sec Nt Redempt ion 100.0000

..245820-AB-0 |6.400% 05/31/34 ....ceeeviiiiiiiiiiiieee e [ eeeens L 06/30/2024 . [ .eeeiiiiiiiiiiieiiieees [ [ 127,366 |........... 127,366 |........... 127,366 |.eeeeeeeeiiciin feeeeeiiiiieens o e e e e 127,366 |-eeveeeeeeins [ i e 99 |. 05/31/2034 .|2.B PL ....
Delta Airlines Inc PTC Ser 2020-AA  2.000% Redempt ion 100.0000

L247361-2V-3 | 12/10/29 .o [ L 06/10/2024 . [ .eeeeiiiiiiiiiiiiieees [ [ 328,867 |..cceeeenn 328,867 |........... 328,867 |........... 328,867 |.eveeiieiiiii feeeeeiiiiiieies e e o e 328,867 [.eveeeeiiiiin Jeereeiiiiiieees e e 3,289 |. 12/10/2029 . [1.E FE ....
Delta Airlines Inc PTC Ser 2020-A  2.500%

L247361-Z0-1 | 12/10/29 .o [ . 06/10/2024 . [Various ..........cccceeeees foeeeiiiiinneneeniies foeeeeenne 144,574 |........... 144,574 |........... 144,574 |........... 144,574 | foeeeiiiiiiiees o e o s 144,574 oo | o o 1,807 |. 12/10/2029 . [2.A FE ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl

..251510-Al-3 | A6 5.470% 09/25/33 ......eoeeeiiiiuiiiiaeiiiiins [ eeeeens . 06/01/2024 . [Paydonn .....oooeveeeeeiin fooeeiiiiiiiiiiiins e [T O (-3 I (-3 1 RO BT | [ i o i [ B1 | o e e 1 [. 09/25/2033 . |[1.A FM ...
Deutsche Mtg Sec Inc RMBS Ser 2004-1 CI A6

..251563-CB-6 |5.240% 12/25/33 ...oeeveiiiiiiiiiiiiiiiieeee e [ eeeens . 06/01/2024 . [Paydoun .....occeeveeeeiiiis fooreeiiiiiiieii [ 408 | 403 foeeiiiiiiens 403 oo 404 oo e (1) oo o (1) e o 403 [ i e s 8 . 12/25/2033 . |[1.A FM ....

Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl A6
..251563-DM-1 |5.180% 01/25/34 ...oouvveeeeiiiiiiieeeeciiiiiees | eeees . 06/01/2024 . [Paydoun .....oooeeeeeeeeen foeeeiiiiiiiiiiniins foeiiins 33 | 3B | KX PPN 33 Lo e foiiiiis i [ e 33 |eeeeeeiiiies foeeviiiiiiieens o oo 1 [. 01/25/2034 . |[1.A FM ...
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Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 15.732% 02/25/68 ....ccoeeeeeiiiiieiiie [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 566,361 |........... 566,361 |........... 566,356 |........... RICIVIC R O R L7 PO AN (722 IO A L O P 12,970 |. 02/25/2068 . [1.A FE ....
Entergy Arkansas Inc 1st Mtg Bd  3.700%
..29364D-AS-9 |06/01/24 ... O [P . 06/01/2024 . |Maturity .....ccccvvvnnnns 21,600,000 |....... 21,600,000 |....... 23,001,062 |....... 21,681,862 [c.ovvvvvvvnnnnnn fooeeeen (81,862) oo | (81,862) [eeeeeieiiieiiins [ ) O O FN ...399,600 |. 06/01/2024 . 1.F FE ....
..30040W-AS-7 |Eversource Energy Sr Nt 4.200% 06/27/24 ... |....... . 06/27/2024 . |Various ... 10,000,000 |...... 10,000,000 |........ 9,996,400 |........ 9,999,097 [....ouvuernnnnn fooveeeeennnn 908 | s 903 | e 10,000,000 |.. .. 210,000 |. 06/27/2024 . (2.B FE ....
FIC Funding LLC LBASS Ser 2021-1A CI A
..30260G-AA-4 | 1.130% 04/15/33 ...ooooeeiiiiiiiiii [ . 06/17/2024 . |Paydoun .....cooeeeeiiiiiins v s 180,680 |.......... 180,680 |.......... 180,673 |.......... 180,679 |oevvvviiiiiiiins ferviiiiiiiinens T s T s 180,680 [....evvvvvvvnnnn fornnnniniiiiiis oo 746 |. 04/15/2033 . [1.A FE ....
Ellington Financial RMBS Ser 2022-2 Cl A1
..31572Y-AA-6 | 4.20%% 04/25/67 ......eevvnnnnniniiiiiis [ . 06/01/2024 . |Paydoun .....ccooeviieiiiins |oveniiiiiis e 147,804 |........... 147,804 |........... 147,189 |........... LY A N (SIS R (1L R R YR O R SRR N 2,594 |. 04/25/2067 . |1.A FE ....
First Horizon Mtg PT Tr RMBS Ser 2006-AR3 CI
.. 32052E-AA-7 | 1A1 4.000% 11/25/36 ...ccooeeeeeiiiiiieiiiieeees [ . 06/01/2024 . |Paydoun .....ccooeeeiiiiiins e e 4,578 |oeeeiiains 4,578 |l 4116 |l 2,843 |.......... 1,278 [oeeiiiiiis o s LI PO N L7 5 (G FORR N 462 |..ovvenennne L7 P, 75 | 11/25/2036 . |[1.A FM ...
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI
..320520-AC-3 | 1A3  6.250% 08/25/37 .....eevvrrvrvenrnnnnnnnnnnns [ eeeeenn . 06/01/2024 . |Paydoun .....ocooeeeiiiiiins Joviiiiiiiiiiins e e, 2,507 |l 1,282 |l 1,005 |o.oeeeeeenns 725 T U R N 223 PO N L7 PO (1,232) |-eeennnn (1,232) oo 76 |. 08/25/2037 . |1.AFM ...
FirstKey Homes RMBS Ser 2020-SFR2 CI A
..33767J-AA-0 | 1.266% 10/19/37 ....evvvvrvrviiiniiiiiiiiiiiiiiinins [ eeeeenn . 06/01/2024 . |Paydoun .....cooeeveieiiiins | s 161,080 |.......... 161,080 |.......... 161,031 |.......... 161,001 [ooveneiiiiiiiis oot £ T R R VLT RO 161,080 [..vvvvevveeinnnn fonnnniiiiiiis oo 802 |. 10/19/2037 . [1.A FE ....
FirstKey Homes RMBS Ser 2020-SFR1 CI A
..33767M-AA-3 | 1.339% 08/17/37 ...ovvvvvviiiiiiiiiiiiiiiiiiiiiieees [ . 06/01/2024 . |Paydoun ......ooooeeiiiiiins v e, 225,581 |........... 225,581 |........... 225,676 |........... 225,526 |ooeevviiiiiiiins ferniniiiiinnns L1 R RN L1 O MR 225,581 [ouvvveiiiiiiinnn foriiiiiiiiins e 1,132 |. 08/17/2037 . [1.A FE ....
First Plus Home Ln Ouner Tr RMBS Ser 1998-5
..337925-ES-6 |Cl A9 7.510% 12/10/24 ......ovvvvvvviiiiiiiiians [ eeeenn . 05/01/2024 . |Paydoun .....coooeeeiiiiiins fonniiiiii e, 13,526 |ovevvveeens 13,526 |..ooooeenns P U O R 2,458 |........ 11,068 |ooeeeeieeiiiins |oeeeeens LTI T FUU N LTI T U A RN N 6 |. 12/10/2024 . 16. FM .....
Florida Pur & Lt Co 1st Mtg Bd  3.250%
..341081-FK-8 |06/01/24 ..ooovvviviiiiiiiiiiiiiiiiiiiiiiiiiiieieees [ . 06/01/2024 . |Maturity ....ooeveeenennnnn Joovvinniiiinis s 3,050,000 |........ 3,050,000 |........ 3,303,425 |........ 3,064,399 |..oooviiiiiiiins fevenns [QEcieD ) R R QLD R R, 3,050,000 [ouuuuiiiiiiies ooreiiiiiiiiins oo e 49,563 |. 06/01/2024 . |1.D FE ....
FortiFi RMBS Ser 2021-1A CI A 1.970%
L B4964M-AA-2 | 03/20/57 .o [ . 06/20/2024 . |Paydoun ......coooeiiiiiiins | e 132,536 |........... 182,536 |........... 132,529 |........... 7K I R R [ R R [/ R R 182,536 [ oo e e 1,325 |. 03/20/2057 . |1.A FE ....
Foursight Capital Auto Rec Tr Ser 2024-1 CI
..35105A-AB-3 |A2  5.490% 01/16/29 ......evvvrmmmmmnnnninnninnnns [ eeeenn . 06/15/2024 . |Paydoun ......ooooeeeiiiiiis e e 6,159 |oeeiieiinns 6,159 |............ [ L1 R R AU (SRR R R R L R N 126 |. 01/16/2029 . |1.A FE ....
Fremont Home Loan Tr RMBS Ser 2006-B CI SLA
..357290-AS-7 |5.840% 08/25/36 .....ccooeiiiiiiiiiiiiii [ . 06/25/2024 . |Paydoun .......ooooeiiiiiins e e 43,909 |........... 43,909 |o.eoeeeiienns 1,708 |..oeennnnene 1,708 [ooiiiiiiiiies oo v e o s L2 R 42,201 |......... 82,201 | 33 |. 08/25/2036 . [1.A FM ....
Fremont Home Loan Owner Tr RMBS Ser 2006-C CI
..35729T-AD-4 |2A2  5.610% 10/25/36 ......evvvvvvevvvnvnnnnnnnnns [eeneenn . 06/25/2024 . |Paydoun .......oooeeiiiiiins i | 14,233 |oeeeeeeens 14,233 [oeeeenenneee 7,320 |ooeeeiennns 5210 |......... 2,11 o (527 PO (07X U N 14,233 | s e o 80 . 10/25/2036 . |1.A FM ....
GCAT RMBS Ser 2022-HX1 CI A1 2.885%
..36168X-AA-7 | 12/27/66 .....oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . |Paydoun .....ooooeveieieiins v s 378,216 |........... 378,216 |........... 378,214 |.......... 378,108 |ooeveeiiiiiiies |oeeieieeees (12 R R (V2 R R 378,216 [.ooeeeeiiiiiiies oo e e 4,237 |. 12/27/2066 . |1.A FE ....
GCAT RMBS Ser 2022-NQM2 CI A1 4.210%
L3B16K-AA-4 | 02/25/67 ..o [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 98,381 [oeeennnnee 98,381 [..eennenee 97,924 |............ 97,942 [oveeiiiiiiiiin oo L2750 O L2750 O o120 R U AU AR N 1,727 |. 02/25/2067 . [1.A FE ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C3-8 |Cl AF6  5.262% 11/25/33 .....ooooeeiiiiiinnnnns [oennn . 06/01/2024 . |Paydoun ......cooeveiiiiiins foeiiiiiiis e 43 [, B B [ 20 PO A (SRR R R R [CX I PP (SOOI R 1] 11/25/2083 . |[1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 |CI M1 4.946% 11/25/33 . U . 06/01/2024 . | Paydoun ... . 11/25/2033 . [1.A FM ...
GSAA Home Equity Tr RMBS Ser 2005-9F Cl1A4
..362341-06-9 |5.500% 12/25/35 .....evvniiniiiiin [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 4,448 |ooeeeees 5,802 ..ot 5,328 [ccoonnnnnne 5,328 [oeoiiiiiiiiiiies oo s e o 5,328 | | (881) [.ccennnnns (€220 174 |. 12/25/2035 . |[1.C FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 |Cl 8A6  5.250% 06/25/35 .....ccoeeeeeeeeeneennnns [oenenn . 06/01/2024 . | Paydoun ... ....5,180 .. 4,922 ... 5,051 .5,180 |.. . 06/25/2035 . [1.A FM .
GS Mortgage Securities Trust
..36251X-AS-6 |GS4 Cl AAB  3.278% 11/10/49 .....cceeeeeeeeiiss [oennnn . 06/01/2024 . |Paydoun .....coooeveieiiiins |ovnniiiin s 261,465 |........... 261,465 |........... 268,884 |........... 262,574 |..eeeeniiiiiinn oo [ (1) SRR RN (1,909) [orvvvnniiiiiinnn oo 261,465 . 11/10/2049 . [1.A ........
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 |GS5 Cl AAB  3.467% 03/10/50 ... U RO . 06/01/2024 . | Paydoun ... ... 98,191 ...98,191 .... 100,850 |............98,744 |.... ... (553) | ... (553) |... ..98,191 . 03/10/2050 . [1.A ........
GS Mortgage-Backed Securities RN
..36262P-AD-3 |PJ10 CI A4 2.500% 03/25/52 ......ccvvvvveeennns [eeeennn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins |oviniiiiis e, 241,888 |........... 241,888 |........... 240,754 |........... 240,801 |oooooeiiiiiiiis e 1,086 [.evvnneniinnnn foeeeeeens 1,086 [.eeeeneninininn oeeeennd 241,888 . 03/25/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 |PJ9 Cl A4 2.500% 02/26/52 .......covvvvvvveenns [errenn . 06/01/2024 . |Paydoun .....cooeeeeeeiiiins v s 241,29 |.......... 241,229 |........... 243,491 | 243,300 [oeeeeeniiiiiinnn foreeenn (2,071) feuveeeiiiiiiinnn oo (2,071) [euveeeniiiiiinn oo 241,229 . 02/26/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 |PJ11 Cl A2 2.500% 04/25/52 ......ccovvvveeennes [eeennn . 06/01/2024 . |Paydoun .....cooeeeeiiiiiins e e 58,742 |............ 58,742 |...eennnnee 58,944 |............ 58,925 [oveeeiiiiiiinnn oo [RESK) N R R (L) R R 58,742 [oooiiiiiiiiiies e e e 657 |. 04/25/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
.. 36264E-AG-9 |NQM1 Cl A4 4.000% 05/25/62 ......eeevvvevvnenne [eeeennn . 06/01/2024 . |Paydown .....oooeeeeeeeinens Jooveiiiniiieeeieeens | 267,278 |........... 267,278 |........... 272,782 |........... 272,446 ... fooennns (5,167) [oevvvvennnnnnnnn foeeenns (5,167) [oevvvvnnnnnnnnnn fooeeiinnnn 267,278 |.ooooeeiiiiiines o o Jovviiiiinnns 4,369 |. 05/25/2062 . |1.A ........
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GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 .........ccevvves | uunnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 76,606 |............ 76,606 |....oennnn. (- OOy 4 N 7 RO IR (111 ) (SRR R (3 1/: 3 D ) RO AR |+ 1Y) - I RO R R R, 1,252 |. 05/25/2062 . |1.A ........
GS Mortgage Securities Trust RMBS Ser 2022-
..36266V-AJ-3 [LTV1 CI A8  3.000% 06/25/52 ... R IR . 06/01/2024 . | Paydown ... 544,087 535,755 |.... ..6,534 |. 06/25/2052 . [1.A ........
Goodgreen Trust LBASS Ser 2020-
.. 38217T-AA-3 [2.630% 04/15/55 ..oovvvvvnniiiiiiiieiieiiiiiieees | s . 06/15/2024 . |Paydonn .....oeuevvviiiinnnn foevvnnininiiiiiinns foninns 153,849 |........... 153,849 |........... 163,772 |ovvvvnennns T N N (VI PO RN (U PO 163,849 [.ooovvviiiinees oo [ s 1,737 |. 04/15/2085 . |[1.A FE ....
Goodgreen Trust LBASS Ser 2021-1A CI A
.. 38217U-AA-0 [2.660% 10/20/56 .....oevvvvvveneiiiiiiiineeiiiinnn | s . 06/15/2024 . |Paydonn ......eenvvvviinnnnn foevvnniininniiiiinns Joninnns 139,049 |........... 139,049 |........... 139,950 |...oeveenns 139,863 |ovvvviiiiiiinn oevininnnns (814) [ceveiiiiiiins o [R-13 1 PO R QICICINVZIC I R R R R 1,714 |. 10/20/2056 . |1.A FE ....
Goodgreen Trust LBASS Ser 2017-1A Cl A
..38217V-AA-8 [3.740% 10/15/52 .eevvveniiiiiiiiiiiiiiiiiineeeees | s . 06/15/2024 . |Paydonn ......eevvvveiiinnnn foovvnnininiiiiinns Joninns 120,326 |........... 120,326 |...coeenens 120,270 |oeeennnnne 120,283 |oviiiiiiiiiinn v X T O O, X T FO R L PIURE 7T R FORRRRR RN NN 1,658 |. 10/15/2052 . |[1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
.. 38218D-AA-7 [3.860% 10/15/54 ...ovvvvriiiiiiiiiiiiiiiiiinieiiinn | s . 06/15/2024 . |Paydonn ......euvvvvviiinnnn fovvnnininiiiiinns foninns 112,487 |........... 112,487 |oeeennnnns 114,163 |..ooeennnn. 113,910 [eveiiiiiiiins Jovnennnns (1,422) |oveveiiiiiinns e (1,422) |vevviiiiiiiin v L/ R FORRR R NN 1,981 |. 10/15/2054 . |1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A Cl A
..38218G-AA-0 [3.930% 10/15/53 ...cevvvvrniiiiiiiiiinieiiiiieeees | s . 06/15/2024 . |Paydonn ......euvviviiinnnnn Jevvnninnieiiiiinns fonneneens 9,396 [ooirirnne 9,3% [.....ceennnn 9,863 |..evvunnnnnns 9,803 |iviiiiiiiiiiinn oevenins (1070 1 PO R (1070 1 PO N eIt R R R R 146 |. 10/15/2063 . |1.A FE ....
Goodgreen Trust ABS Ser 2022-1A CI A 3.840%
.. 38218J-AA-4 [ 10/15/56 ..evvvviiiiiiiiiiiiiiiiien s | s . 06/15/2024 . |Paydonn ......eenvvvviinnnnn foevvnniininniiiiinns Joninnns 124,711 |[........... 124,711 s 124,525 |........... LPZ 38550 I O R (] ST RN L[] P R L2220 O R AN NN 2,183 |. 10/15/2056 . |1.A FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
..39538W-CZ-9 [CI A 5.623% 09/15/30 ..eevvvnniviiinnniiiiiinn | nennns . 06/17/2024 . |Paydoun ....cevvnvvviernnnnn Joevvnnnnieiiiininns foiienenns 8,878 |[..cceevnnnns 8,878 [eeiriinns 4,961 |ooeeeennnnnns 4,961 | v TR [ AR F 3,916 |oevveeiiiiiiin v LR 74T PO FORRRRR AR RN 96 |. 09/15/2030 . |[1.A FM ....
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 [CI A1 5.900% 06/25/37 .....cvvvvvvvnnnnnininnnnn | unnnns . 06/25/2024 . |Paydonn .....eevviviiinnnnn Jevvnninniniiiiins o 9,512 [eeeiiiine 9,512 [oiiiiinnnns 8,878 [eeerininns LR 74 T PO [ R A (X R R 9,512 | s s e 178 . 06/25/2037 . [1.A FM ....
HPEFS Equipment Trust LBASS Ser 2023-1A Cl A2
..40443D-AB-8 [5.430% 08/20/25 .....cevvvniiiiiiiiiiiiiiiiiiieees | s . 06/20/2024 . |Paydonn ......euveiiiiinnnn foevenniininiiiiiin e 685,612 |........... 685,612 |........... 685,534 |........... 685,580 |vvvveiiiiiiinn Jeevniiieeeens 7 R FO . <75 FO FRR (616151 - ) ) A, 15,053 |. 08/20/2025 . |1.A FE ....
Home Tax Solutions LBASS Series 2021-1 Cl A
.. 40456H-AA-5 [ 1.411% 08/25/36 ....evvvviviiinniniiiiiiiiinieiiins | s . 06/24/2024 . |Paydonn .....eeuevvvriiinnnn foovenninineiiiiinns fonins 692,659 |........... 692,659 |........... 692,648 |........... 650,287 |oeevveiiiiiinnn evninnnns 7Y/ RO RN 7Y/ O R 692,659 [....coevvvninees fooviiiiiii [ [ 5,711 |. 08/25/2036 . |1.F FE ....
HS Wildcat LLC Sr Sec Nt Ser A 3.830% Redemption 100.0000
.. 40480%-AA-3 [ 12/31/50 eevveniiiiiiiiiiieiiiiecieeeen | s L 04/25/2024 . | eeeniiiiiiieeeeiieeeees i e 9,104 [..cceeene 9,104 |.iiins 9,104 |oviennnnns L O O R AN LT (07 O R, 174 | 12/31/2050 . |2.A PL ....
Harborview Mtg Loan Tr RMBS Ser 2007-A Cl A
LA1164T-AA-0 [ 6.153% 06/21/37 evvvvniiiiiiiiiiiiiiiiiinieeiinn | s . 06/20/2024 . |Paydoun ......evviriiiinnnn Jeveniinniiiiiiins e 6,333 [eiiiiiinns 6,333 [....coennnns 1,203 | B < O O N N R (RN {70 U IR 5,130 |oeeeennnns 5,130 |oveeeeiiiiiinns 133 |. 06/21/2037 . |[1.A FM ...
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
LA1164Y-AB-7 [5.893% 07/19/47 oovvveiiiiiiiiieiieciiiineeeees | s . 06/20/2024 . |Paydonn .....oeoveviiiininns Jovvniinnniiiiiinees foeeeeeeens 32,613 |oeeeennnnns 32,613 |..ooooennens 31,787 |eveeennne IR (61: T R AN LT A K LT AU 32,613 [oooriiiiiiinns oo e e 435 (. 07/19/2047 . [1.A FM ....
Heal thy Homes Fund |1 LLC Promisorry Note Redemption 100.0000
. 000000-00-0 [3.000% 03/31/33 ..cevvvvnriiiiiiiiiiieciiiiineeeees | s . 04/24/2024 . | .. . . 03/31/2033 . |5.B GI ....
Hero Funding Trust LBASS Ser 2015-1A CI A
L 42770L-AA-1 [3.840% 09/21/40 ..covvvnnriiiiiiiiiiiiiiiiinieeees | s . 06/20/2024 . | Paydoun . 09/21/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2014-2A Cl A
..427700-AA-0 [3.990% 09/21/40 .....eevvvniiiiiiniiniiiiiiiieees | s . 04/16/2024 . | Paydown ... . 09/21/2040 . |1.A FE ....
Hero Funding Trust
L A2770U-AA-1 [3.990% 09/20/40 .....cevvvnnviiiiinininiiiiiiiiiines | s . 06/20/2024 . | Paydoun . 09/20/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-3A Cl A
LA2TTAT-AA-3 [4.280% 09/20/41 oovvveeniiiiiiiieiiiciiiineeeees | s . 06/20/2024 . | Paydown ... . 09/20/2041 . |1.A FE ....
Home Equity Asset Tr
..437084-RY-4 [6.150% 04/25/36 .....evvvvvviiiiniiiniiiiiiiiieeees | s . 05/28/2024 . | Paydoun . 04/25/2036 . |1.A FN ....
Home Eq Mtg Ln ABS Tr RMBS Ser 2006-4 Cl A2
.. 43709J-AB-8 [6.230% 11/25/36 ...ovvvvnvviiiiniiiiiiiiiiineeeees | s . 06/25/2024 . | Paydown ... . 11/25/2036 . |6. FM .....
Homebanc Mortgage Tr
.. 43739E-AP-2 [5.960% 03/25/35 ...coevvvviiiiiiiiiiinieeiiiiies | s . 06/25/2024 . |Paydonn .....oevviviiinnnnn Joevvnninniniiiiins foneneens 4,045 [oeeiiiine 4,045 |............. 3,740 |veeeinnnnnns R T Z:(V I FO E FC V[T R AR FC V[T R F L1 O O N AN 77 | 03/25/2035 . |[1.A FM ....
HSI Asset Loan Obligation RMBS Ser 2007-AR2
. 44320E-AC-5 [Cl 2A1  4.589% 09/25/37 ..oovvvvvvnviiiiiiinnes | s . 06/01/2024 . |Paydonn .....ovnnvvviinnnnns Jovvnninieeiiiiiinnes foeeieneens 2,128 | 32,128 |..ooeeeenens 19,521 |ovveennnnns 72 O N ) NN LS54 I U RN 12,607 |........ 12,607 [oeeeiiiiinnnnns 480 |. 09/25/2037 . |1.A FM ....
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1  6.180%
L A5254N-JG-3 [ 10/25/34 .oviviiiiiiiiinis | s . 06/25/2024 . |Paydoun .....ouevviiiinnnns Joevnninieiiiiines foeeeeeiiinnns L1 I N 991 | 172 O O R F N L1 R Y R R, 26 | 10/25/2034 . |[1.A FN ...
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1  6.220%
. 45254N-KX-4 [01/25/35 . ivvvvvniiiiiiiiiiiiiiiiiiiinccciiiinnes | e . 06/25/2024 . |Paydomn ....ceeeviiiiiinnns foovenninniiiiiiiinns Joviiininnns 3,906 |............ 3,906 |..ooeenns 3,916 |.eunnnnnns 3,912 [ i (6) |eveeensireennnns Jovonrirerinnnn [(S 1 T AT 3,906 [..ooovviininnne foovviiiiiins o o 105 ). 01/25/2035 . |[1.A FM ....




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

0lL's03

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
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1  5.980%
L A525AN-MY=0 | 04/25/35 ..veeniiiiin [ . 06/25/2024 . |Paydoun .........ooooeiiiiis Jeeniiniiinnis e 13,048 |....oeeenee 13,048 |............ 12,706 |....ovveeee 12,706 [ovvvvviniiniinn oo F L O SN F L O N 13,088 [ovvvvvvvvniiinns fonnniiiiiiis fo 325 |. 04/25/2035 . |1.A FM ....
Impact Community Capital Nt  2.727% 07/25/31 Redemption 100.0000
L A52558-AD-7 [ .eeiiieeeeeiie s | s L 06/27/2024 . | .eeeneeeiiiiieeeeiiiieeeees e e 51,049 |..oeeenn 51,049 |............ 51,049 |............ 45,821 |.......... L3N A U R I~ FOU R L2 O P N . 07/25/2031 . [5.B GI ....
Impact CIL Parent LLC ABS Revolving Nt Ser Redemption 100.0000
..45256#-AB-8 12003 CI 1 6.591% 10/25/56 .......ccceeeviican [eeennn L 06/28/2024 . | evviiiiiiiiniiiiniiniiiiiinns e e 118,787 |.......... 118,787 |.......... 118,787 [...eeeeneee T P O SN 8,787 [ovvvvvvviiiiiinn o s e 2,370 |. 10/25/20%6 . [1.G FE ....
Impact Funding LLC CMBS Ser 2010-1 CI A1
.. 45257H-AA-5 15.314% 01/25/51 oo [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 438,831 |ooooeeenns 438,831 [oeeennnee 439,068 |........... 438,701 | e L[V R A 180 [ e X R O P 11,290 |. 01/25/2051 . [1.A FM ...
Imperial Fund LLC RMBS Ser 2022-NOM3 CI A1
..45276K-AA-5 14.380% 05/25/67 .....covvvveeeieieeiiieeieieeeees [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 178,581 |.......... 178,581 |........... 178,579 |oevveeeens LEETK T A U 2 2 PO AN 2 2 PO A 178,581 . 05/25/2067 . [1.A FE ....
Imperial Fund LLC RMBS Ser 2023-NOM1 CI A1
..45290B-AA-7 |5.941% 02/25/68 O RTO . 06/01/2024 . | Paydoun ... ....218,500 |........... 278,500 |........... 278,498 |...........278,426 |.... ....278,500 |.. . 02/25/2068 . [1.A FE ....
..458140-BD-1 | Intel Corp Sr Nt ~ 2.875% 05/11/24 . [ P . 05/11/2024 . |Maturity . 15,000,000 |....... 15,000,000 |....... 14,996,250 |....... 14,999,789 |.... 15,000,000 |.. . 05/11/2024 . (1.G FE ....
International Bus Machs Corp Sr Nt ~ 3.000%
.. 450200-JY-8 | 06/15/24 .coooiiiiiiiiii [ . 05/15/2024 . |Various .......ccceeevnnnnn Jooverennnnnninnnnnns foeees 18,000,000 |...... 18,000,000 |....... 18,777,300 |....... 18,064,013 |..cooeeeeiiiiess |oeeeenn (64,013) |oeeeniiiiiiiiins fevnennn (64,013) v o 18,000,000 |.. .. 270,000 |. 05/15/2024 . 1.G FE ....
..465685-AJ-4 | ITC Holdings Corp Sr Nt ~ 3.650% 06/15/24 ... |....... . 06/15/2024 . | Various ......ccceeviiiiinnn Joovereeeniinnnnnnnns |oeees 17,000,000 |...... 17,000,000 |....... 17,149,237 |....... 17,008,223 |..coooeeiieeeees |oeeeeennn(8,223) | fereeennnn(8,223) e e 17,000,000 |.. ...310,250 |. 06/15/2024 . [2.B FE ....
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15
.. 465920-BP-0 12.500% 02/25/52 ....uvuunnnnnniiiiiiiiiiiii [ e . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 197,169 [........... 197,169 |........... 196,738 |.......e.. 196,744 |oooeeeeiiiiiins | L O O, L7 PO B O U N 2,049 |. 02/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 CI A15
.. 46592X-BP-8 12.500% 04/25/52 ..o [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 288,396 |........... 288,396 [........... 287,089 |........... 287,142 [oeniiiiiiiiins e LT PO SR LT PO R R O P 3,048 |. 04/25/2052 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2006-A2 Cl 1A1
.. 466247-H8-9 | 4.714% 04/25/36 .ccoeeeeeeeeeeeeee [ . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1,562 [oveeennnnnne 1,127 e L 2 PO, 987 |ovvvrreenns L R A L O R 1428 | e, 439 |l X 41 [ 04/25/2036 . |[1.A FM ...
JP Morgan Mtg Tr RMBS Ser 2021-14 Cl A3
.. 466530-AC-9 12.500% 05/25/52 .....euuunnnnniiiiiiiiiiiiiiii [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 179,135 [o.eeeeeeeee 179,135 |.......... 178,211 |ooeeees LET7 N R R o1 O RN 883 [ e 179,135 . 06/25/2052 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15
..46654T-BQ-0 |2.500% 06/25/52 ...ceeeeeeeeeiiiieiiiiieiieieeeeeees oo . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 136,998 [........... 136,998 |........... 135,671 |ovveeeeens LECINL R R 1,257 [oveeviiiiiiieens ferniiinnns LT PO RN 136,998 . 06/25/2052 . [1.A ........
JPI Mortgage Trust RMBS Ser 2022-1 Cl A14
..466540-BR-1 12.950% 07/25/52 ....vvvnnnnnnnnniiiiiiiiiiiiiiis [ oo . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 165,174 |........... 185,174 |........... 163,550 |........... 153,636 |..ooeeeeeiieiees e 1,839 | e 1839 [ [ 155,174 . 07/25/2082 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2023-DSC1 CI A1
..46656N-AA-7 |4.625% 07/25/63 ....ccceeeeeeeeeeeeeeeeeieeeeeeeeee [ . 06/01/2024 . | Paydoun ... .. 388,840 388,840 358,948 |...........369,300 |[.... .388,840 |.. . 07/25/2063 . [1.A FE ....

Ladder Capital Comm Mtg

..50190D-AE-6 |ASB  3.357% 07/12/50 ....evvvvveviiiriiinieiiins [ eeeens . 06/01/2024 . [Paydown ......ccevveeeiiiiis [oeviiiiiiiinneiiis e 344,638 |........... 344,638 |........... 354,960 |[........... 346,783 [ovvviiiiiiiins oo (2,15) |oeeeeeiiiieiiies e (2,145) |.oeeeeees . 07/12/2050 . [1.A ........
Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI Mi

..542514-HT-4 |6.360% 10/25/34 [ PUST . 06/25/2024 . |Paydoun ... . 161,486 |.... . 10/25/2034 . [1.A FM ...
Master Asset Bkd Sec

..55275B-AD-9 | A4 5.760% 08/25/36 .......ccevvriieiiiiniiiieninn [ reeens . 06/25/2024 . [Paydoun ......cccevveeeiiiis foneiiiiiiiinniiis e 28,979 [l 28,979 ...l 16,476 [l 10,508 |.......... 5,969 |......... 12,503 | [t 18,472 [oveeiiiiiiiies i 220 O P N 219 |. 08/25/2036 . [1.A FM ....
MFRA Trust RMBS Ser 2022-INV1 Cl A1 3.907%

..55284T-AA-5 | 04/25/66 ... [ UTT . 06/01/2024 . |Paydoun ... 190,826 188,983 |.... . 04/25/2066 . [1.A FE ....
MFRA Trust .920¢

..55286G-AA-1 | 02/25/58 ....eevvieeiiiiiiiieiiiiiee e [ reeees . 06/01/2024 . [Paydown ......ccevveeeiiiiis [oeviiiiiiiinneiiis e 500,145 |........... 500,145 |........... 498,089 |........... 498,089 [...cccoiiiniins |oeeininns 2,056 [ooeeiiiriiiinnns fovieenns 2,056 [ooeeiiiiiiiinns fornniienns £ P 13,044 |. 02/25/2058 . [1.A FE ....
MFRA Trust RMBS Ser 23-INV1 Cl A2  6.450%

..55286G-AB-9 | 02/25/58 .....eeeiiiiiiiiiiiiiiiiiiee e [ eeeees . 06/01/2024 . [Paydown .....cccovveeeriiiis [oeniniiiiiinneiiis [ 134,288 |........... 134,288 |........... 133,206 |........... 133,303 |ovvveieeiiiiine e [T SRR [T R F B O O A N 3,816 |. 02/25/2058 . [1.C FE ....
Mankato Energy Center LLC Sr Sec Nt  2.900% Redemption 100.0000

..55396#-AA-0 | 05/31/39 ..ovvviiiiiiiiiiiiii i [ e L 06/30/2024 . [ .eeeeieeiiiiieeeie [ [ 432,155 |oveeennn. 432,185 |ocnneens 432,155 |.ooneeeee 432,155 oo o s e e XV ST AR R R R 6,266 |. 05/31/2039 . [2.B PL ....
Magnetite CLO Ltd CLO Ser 2021-29A Cl A

..55955K-AA-2 |6.580% 01/15/34 .....ooiviiiiiiiiiiiiiiieeiiiiies [ eeeees . 04/15/2024 . [Paydoun ......cceveiiiiiiis [ooniiiiiiiiieis [ 173,192 |.......... 173,192 |.......... 173,192 |........... LUK 72 RO IO RO R R R, T O O N N 5,784 |. 01/15/2034 . [1.A FE ....
Mass Mutual Global Funding Sr Nt  3.600%

..576200-BV-1 | 04/09/24 ......oovviiiiiiiiiiiiiiiiine e [ eeeees . 04/09/2024 . [Maturity .....oooooviiinns forniiiiiiiininiis [ 4,000,000 |........ 4,000,000 |........ 4,100,800 |........ 4,005,829 [o.ovvvviiininnnn foereiennn (5,820) |.eevvveiiiiiiins feviiinns (5,820) |.eevvviiiiiiiins fevninns 4,000,000 |.oeeeveeieieiins fevveriiiniiinens foiiiiiiiiiiien o, 72,000 |. 04/09/2024 . |1.B FE ....
Mass Mutual Global Funding Sr Nt — 2.750%

..57620I-CE-8 | 06/22/24 .......ovviiiiiiiiiiiiiiiiiieeeciiiiieeees [ eeeees . 06/22/2024 . [Maturity .....oooooviiines foniiiiiiiiininiis [ 8,750,000 |........ 8,750,000 |........ 8,643,888 |........8,739,677 [...cooveinnnn |oeeeennnn 0,328 [ 10,328 [ s 8,750,000 |.. . 06/22/2024 . (1.B FE ....

Merrill Lynch Mtg Investors
..589929-5F-1 |OPT1 Cl A1 6.180% 07/25/34 ......ooccvveeeees | eveees . 06/25/2024 . [Paydown ......ccooeeeiiiiin |oviiiiiiiiiiiiiiiis e, 179,889 |........... 179,889 |........... 165,212 |........... 171,299 [ foveeennns 8,589 |.viiiiiiies feiinnnnns 8,589 |..oiiiiiiiiies foiiiinnns 179,889

. 07/25/2034 . [1.A FM ....
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Merrill Lynch Mortgage Tr RMBS Ser 2005-A5 Cl
..59020U-YN-9 A3 5.226% 06/25/35 ....ceevvnniiiiiiiiiiiiiiinn | s . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 16,543 [ 16,543 |oooeeeennnns 15,964 |..ooeennnnns 16,201 [oooeiviiiiiinns o fc .7/ R E fc .7/ R E (RT3 O EO R R RN 308 |. 06/25/2035 . |1.A FM ....
Metlife Securitization Tr RUBS Ser 2017-1A Cl
..59166B-AA-9 [A  3.000% 04/25/55 ... O [ . 06/01/2024 . | Paydown ... . 04/25/2085 . |1.A ........
Metlife Securitization
..59166D-AA-5 [CI A 3.750% 03/25/57 ..covvvvnviviiininiiiiiinn | ennnns . 06/01/2024 . | Paydown . 03/25/2057 . |1.A ........
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 [CI A 3.750% 04/25/58 .....evvvvvvviinnniiiiiinn | nnnnns . 06/01/2024 . | Paydoun . 04/25/2058 . |1.A ........
Mid State Tr X LBASS Ser 10 CI M1  6.280%
.. 59549R-AC-8 [02/15/36 ..eevvvriiiiiiiiiiiiiiiiineeeceiieeeen | s . 06/15/2024 . |Paydonn ......eevvvveiiinnnn foovvnnininiiiiinns Joninns 197,618 |.......... 197,618 |[.......... 166,173 |..eeennnn. LLCIT < PO AR 31,445 | e LTS R RN 197,618 [oooeeeiiiiinnes oo [ s 5,370 |. 02/15/2036 . |2.B FE ....
Mid State Tr LBASS Ser 11 CI M1  5.598%
..5954011-AB-9 [07/15/38 ..evvvriiiiiiiiiniiiiiiiiiniecciiieeeenn | s . 06/15/2024 . |Paydomn .....ouvnviviiinnnns Joevnninineiiiiines forieeeneens 54,499 |............ 54,499 |............ 54,498 |............ FSN T O R S R (RN RN LS O N Y AN 1,305 |. 07/15/2038 . |2.B FE ....
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..59980Y-AB-1 [A1B  3.500% 04/25/66 .........cevvvvvviiinnnnnns | uunnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 381,200 |........... 381,200 |....oeeenns 394,305 |o.evunnnnns 386,968 |...oeviiiiiiinn oevnnnnn (5,768) [ceevvvininnns foreeees (5,768) [cevvevviinnnns foeeeeens K1 [V R R R R 5,473 |. 04/25/2066 . [1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 Cl
..59981B-AC-8 [A1  2.750% 07/25/59 ......covvviivvnniiriiiinnns | nnnnns . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 439,799 |.....eennns 439,799 |oeeeennnn. 437,390 |........... 438,222 |oeiiiiiiiiiies e 1,578 [ooviiiiiiiiiins oo 1,578 [ooviiiiiiiies [ 439,799 [ooveeiiiiiiinnns oo [ s 5,235 |. 07/25/2059 . [1.A ........
Morgan Stanley Capital | Tr CMBS Ser 2016-
..61691E-AY-1 [UB12 CI ASB  3.436% 12/15/49 ......covvvvvveeen | uunnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 798,499 |........... 798,49 |........... 821,062 |..evvennnnn 802,543 [..oovvviiiiiiinn Joeveinnnn (4,044) |oovvniniiiinns e (02 FRRT R 798,499 [.oevivviniinnns [ [ s 11,438 |. 12/15/2049 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C32 Cl
..61691G-AQ-3 [ASB  3.514% 12/15/49 .....oovvveiiiiiiiiiiiniiiinn | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 130,781 |oeeeennns 130,781 |oeeeennnnns 134,696 |........... 131,403 v Joeveninnnns ({5723 F R ({52223 ) F R 130,781 [ooveeviiiiiines oo [ s 1,916 | 12/15/2049 . |[1.A ........
Morgan Stanley Cap | RMBS Ser 2004-HE6 CI M1
..61744C-FB-7 [6.280% 08/25/34 ....oovvviiiiiiiiiiiiiiiiiinieeees | s . 06/25/2024 . |Paydonn .....oeuvveviiinnnnn Jevvnninnieiiiiiens foineneens 8,250 [oeiriiine 8,250 |iiiiiinnnns 7,590 |oveeiiinnns L0 72{V I O R TV R E P\ R R LTV R R R R, 142 |. 08/25/2034 . |[1.A FN ...
Morgan Stanley Mtg Ln Tr RMBS Ser 2006-10SL
..61749T-AA-2 [CI AT 5.720% 08/25/36 .....vvvvvvvnnnniiniinnnn | nnnnns . 06/25/2024 . |Paydonn .....eevveviiinnnnn Joevenninniiiiiiins fonneneens 4,984 ..o 4,984 [ooiiiiiiiiinnns 17 678 |oeeennnns 314 s IS R RN 4,306 |eeveeiiiiiiiinn eerneeeens LR T O O N RN 17 |. 08/25/2036 . |[1.A FM ....
Morgan Stanley BAML Tr CMBS 2015-C20 CI ASB
..61764R-BD-9 [3.069% 02/15/48 .....evvvrviiiiiniiiiiiiiiiinieeees | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 406,761 |.......... 406,761 |........... 406,208 |........... 406,257 [...occvvvnnennen foreeiiinnnns [S10Z R A [V R RN L1V T (<) N R AR RN NN 5,204 . 02/15/2048 . [1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI XA
..61764R-BG-2 [1.331% 02/15/48 ...oovvvviiiiiiiiiiiiiiiiineeeees | s . 06/01/2024 . |Paydonn ....cevvnvvvieinnnns Jevvnninnniiiiiiinns Jovienniiiiiiinns o [ 106,026 |............ 21,958 [.oovviiiiiiieen o (21,958) |.evvveeiiiiiinn ovennnn {22 1 F O O N N R AN 8,151 |. 02/15/2048 . |1.B FE ....
Morgan Stanley BAML Tr CMBS Ser 2015-C21 Cl
..61764X-BG-9 [ASB  3.150% 03/15/48 ....eevvviviiinnniiiiiinnnn | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 748,849 |........... 748,849 |........... 764,109 |........... LR/ R R RN ({7272 1 PO R ({7272 ) PO R LI TR 1o I RN R RN R 9,834 . 03/15/2048 . [1.A ........
Morgan Stanley BAML Tr CMBS Ser 2015-C24 Cl
..61765L-AS-9 [ASB  3.479% 05/15/48 .....ovvvvviiiininiiiiiinnn | s . 06/01/2024 . |Paydonn .....ovvevvveviinnnn Jovevnninnneiiiinns Jovnees 1,836,144 |........ 1,836,144 |........ 1,890,847 |........ 1,839,303 |oevveeiiiiiiinn Jovnennnns (3,159) |vvvvneiiiiinnn Jovninnnns (R 151° ) PR PPN 1,836,144 |oveeiiiiiiiins e o o 26,630 |. 05/15/2048 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C28 Cl
..61766L-B0-1 [ASB  3.288% 01/15/49 ...oevvviiiiiiiiiiiiiiiiinns | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 984,699 |........... 984,699 |........ 1,014,225 |........... 986,604 |...ovviiiiiiinn oerinnnn (1,906) [oeevvvvnnnnns forreees (1,906) [oevnveiiinnnns foreeeens 984,699 [....coevvninens fooviiiiiis s s 13,498 |. 01/15/2049 . |1.A ........
Morongo Transmission LLC Sr Nt ~ 3.320% Redemption 100.0000
LB1773%-AA-5 [07/12/51 eveeiiiiiiiiiiiieeen | s . 06/30/2024 . | .eunniiiiiiiiieeeeinieeeees e fee 79,275 |oevrennnn 79,275 |oovvviinnnns 79,275 |oovvviiinnns V5T PSR RPN KPP RN R R 79,275 [ooeviiiiiinines oo [ s 1,316 |. 07/12/2051 . |[1.G PL ....
Morgan Stanley Res Mort Ln Tr RMBS Ser 2024-
..61776B-AL-3 [ INV1 Cl A6  5.500% 01/26/54 ........cevvvvvees | uunnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 453,109 |......eeent 453,109 |........... LY R RN AR TR/ PO FRR 5,572 |ovviiiiiiiiiiin v L 0 (VL R (R R RN 6,440 |. 01/26/2054 . |[1.A FE ....
New York Mortgage Trust RMBS Ser 2022-CP1 CI
..62955V-AA-4 [A1  2.042% 07/25/61 ...eevviviiniiiiiiiiininnes | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 123,858 |........... 123,858 |........... 123,857 |ovvevennns VAR T E R 7 R FO . <7 FO F PZCTR:<1c T R FORR R R NN 1,083 |. 07/25/2061 . |1.A ........
Neuberger Berman CLO Ltd CLO Ser 2020-37A Cl
..64133G-AR-1 [AR  6.556% 07/20/31 ..eevviiviiniiiiiiiiiiinnes | s . 04/22/2024 . |Paydonn ......eevveviiiinnnn foovvnniinnnniiiinns foninns 124,586 |........... 124,586 |........... 124,586 |........... 2 O O ) RO 230t T O R A NN 4,225 |.07/20/2031 . [1.A FE ....
New Haven Fed Office Bldg Ls CTL GSA Gtd Tr
..645080-AA-3 [2002  3.000% 01/15/27 ..eevvivvivrnnniiiiiinnns | nnnens . 06/15/2024 . |Various ........cceeeevvenns foovvnnnninniiinnnns Jonenns 235,621 |..oeevenns 235,621 |........... 235,621 |........... 4T R O O R R 235,621 [cooeeviiiiiinnns oo [ s 2,929 . 01/15/2027 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2014-1A Cl
..64828A-AA-1 [A 3.750% 01/25/54 ...oovvvviiiiiiiiiiiiiiiiies | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 38,546 |..eeuunnnnnn 38,546 |............ 39,389 [.oeieenne Feit T I A R R ({101 D) PO R ({101 D) PO A LT 0 U R R R 607 |. 01/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2018-2A Cl
..64828C-AA-7 [A1  4.500% 02/25/58 ......evvvvviinniiiiiiiiiins | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 382,729 |.....eennns 382,729 |.......... 416,661 |........... 406,474 [...ccovvvneenens foreeens [VEIL) T F N (23,745) |oevvvininiiiinn ovvviinnns 382,729 [ooviviiiiiinnes oo [ s 7,354 |. 02/25/2058 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-6A Cl
..64828G-AD-2 [A1B  3.500% 09/25/59 .......covvviiirnnnniniiinnnn | nnnns . 06/01/2024 . |Paydonn ....ceuvnvvvrinnnnn fovvnninnnniiiiinns Joninnnns 537,725 |.....eeunns 537,725 |........... 550,074 |........... 546,781 |oovvvviiiiiiinn Joevinnnn (9,056) |.eevvvnnniiiinnn Jovvnnnnn (9,086) |.eevvvnniiiinnn Jovvnninnnns 537,725 [oovevviiiiinnes oo [ s 7,980 |. 09/25/2059 . |1.A ........
New Residential Mtg Ln Tr RVBS Ser 2017-3A A1
..64828M-AA-5 [4.000% 04/25/57 ..eevvvvniiiiiiniiiiiiiiiiiiniiiees | nnnees . 06/01/2024 . |Paydonn ...ccevevviiiiinnns foovvvnininniiininns Jovinnns 160,280 |.......... 160,280 |.......... 161,805 |.......... 161,000 |ovoviiiiinnns Jovennnnnns (810) |ovveniiiiinnnns Joennenes [C (0 N T 160,280 [..oovvvevinnns foovviiiiiiins s il 2,693 |. 04/25/2057 . [1.A ........




Zl's04

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 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}
CUsIP 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
New Residential Mtg Ln Tr RVBS Ser 2020-RPL1
..64828X-AA-1 [CI AT 2.750% 11/25/59 ...oovvvviiviiiniiiiiiinn | eennns . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 102,164 |........... 102,164 |.......... 103,760 |oevvennnnn. 103,165 [cvveevviviiinns fovennnns (1,002) fooneiviiniinns foreeees [ 072 1 PO R 102, 164 . 11/25/2089 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AQ-4 [A2  3.750% 05/25/54 ....ccevvvniiiiiiiiiiiniiinn | s . 06/01/2024 . | Paydown ... ... 19,022 ... 19,022 ...19,438 |............19,227 |.... ..19,022 |.. . 05/25/2054 . |[1.A FE .
New Residential Mtg Ln
..64828Y-AR-2 [A3  3.750% 05/25/54 ....ccovvvnviiiiiiniiiiiiinn | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 32,608 |............ 32,608 |............ 33,390 [ooorireens 32,986 |..ecvvniiiiiiinn oeveniinnns (<74 1 PO (<74 1 PO 7101 T ) R R RN 519 |. 05/25/2054 . |1.A FE .
New Residential Mtg Ln Tr RMBS Ser
..64829C-AD-0 A3  3.750% 04/25/52 ....ccevvvnviiiiiiiiiiiiiiinn | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 27,303 |oeeeennnnns 27,303 |.ooeeiinnnns 27,963 |...covvnnnns 27,639 |iviiiiiiiiiinn e [R5 T AU E [R5 T R R 27,303 [oooeiiiiiinines oo e e 433 . 04/25/2052 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820D-AG-1 [AFX3  3.750% 11/25/54 ....oevvviiiiiiiiiiiiiinn | nennns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 23,363 |oeeeunnnnns 23,363 [ocoeeeeene 23,832 [oeeeiiine P [V R P ER, (R0 F ([0 F R 23,363 [ooeviiiiiiinns [ e e 362 |. 11/25/2054 . |1.C FE .
New Residential Mtg Ln Tr RMBS Ser
..64820H-AD-9 [A1B  3.250% 09/25/56 .....eevvvvviiirnnnniiiiiinnn | nnnns . 06/01/2024 . |Paydoun ....ceuvnvvvriinnnns Joevnnininiiiniiines foreeneneens 45,949 |............ 45,949 |............ 46,430 |............ 46,259 [ooiiiiiiiiiins o (<] (0) ) PR R (<1 (1) ) PO A LT ZZ T U AN R AR 624 |. 09/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820K-BI-9 [A4  4.000% 03/25/57 ...ovvvnvvviiinnniiiiiiinins | enens . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 74,383 |oeeennnnnnn 74,383 |....ooennnnn 74,011 | L 3VE I U R [/ R F [/ R E 74,383 [oooieiiiiinnees oo [ [ 1,207 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820L-AA-6 [A1  3.750% 11/25/56 ...oevvvvvvinnnniiiiiiinnnes | s . 06/01/2024 . |Paydomn ....covunvvviiinnnns Joevnnininiiiiiiinns forenneeeens 45,243 |............ 45,243 |............ 45,582 |........... 45,546 [ooiiiiiiiiiins o (R0 TN FO ([N FU R, L1302 N U AU A AR 692 |. 11/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-AA-5 [A1  4.000% 08/27/57 ......cevvvnvviviinnnnninnnnn | vienns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 205,907 |........... 205,907 |........... 212,853 |........... 209,835 [..oovvvvniiinen foevennnnn (3,928) |evvvnnniiiiinnn Jovnennnns (3,928) |.vevveeiiiiinnn Jovvvninnnns (VSR V7 A R R RN R 3,370 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-A0-0 [B1  3.850% 08/27/57 ....ceevvvveeniiviiiininenees | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 151,836 |........... 151,836 |ooeeennnnns 143,485 |........... 146,329 |ovvveiiiiiiin v L0 R F 5,507 |oveeeeiiiiiiin Joeviiins LLCH IR CTN R FOPRRRR RN NN 2,413 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830C-AA-3 [A1  3.842% 09/25/57 ...cevvvvnviviiinnniniiiinnnn | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 53,194 |ooeeens 53,19 [.cceoene 53,386 |......ceunn. 53,25 [oeiiiiiiiiiiins o (1072 1 PO R (1072 1 PO 83,194 [ oo s e 864 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830D-AB-9 A1 4.250% 12/25/57 ..ccvvvvnniiiiiniiiiieiiinnn | s . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 347,342 |...oonnnnns 347,342 |oeeeennnnnn 365,327 |...ccvvnnnn 360,417 |ovveneiiiiiiin Jovennnn [QEHOZE) R R [REHUZE) ) R R LY /0 R (R R RN 6,182 |. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830G-AB-2 [ATA  4.000% 12/25/57 ....ovvvvvvvniniiiiiiiiines | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 548,204 |........... 548,204 |........... 564,586 |........... 859,471 [oovvvviiiiiiiens oo (11,267) [evneiiiiiinns fonnnns (11,267) [ceveeiiniinnnes o 548,204 .ooevvviiinees foeiiiiiii [ s 9,296 |. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830H-AA-2 [CI A1 3.250% 02/25/59 ....ccevvvnnvvvriiinnnnnns | nnnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 629,532 |........... 629,532 |.....nnnns 639,968 |........... 634,885 [......cevvvveen foeeinnnnn [EST T ) U RPN (5,354) [oevevvivininnns oo 629,532 [coovviiiiiinnns [ [ s 8,496 |. 02/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830K-AA-5 [A1  4.500% 05/25/58 ......evvvvvvvnnnniieiiiininns | nnnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 489,900 |........... 489,900 |........... 524,286 |........... 516,337 [oovvviviiinnnn foreeens (26,437) |.eevvenneiiiinn ovennnn (26,437) |- eevvvniiniinn oevvninnnns LE21e R (1[V I R R RN R, 9,250 |. 05/25/2058 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830M-AG-8 [A1B  3.500% 08/25/59 .......ccevvvvvnnniiiiiinnnns | unnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 208,358 |........... 208,358 |........... 213,973 |......eeees 212,205 [oooovviiiiinees [ (3,848) |.eevvvnniiiiinn Jovvnnnnn (3,848) |.eevvvnniiiiinn ovvvninnnns 208,358 |.oeivviiiiiiiinn oevrnniiiiiiiie e i 3,109 |. 08/25/2089 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830T-AD-0 [A1B  3.500% 10/25/59 ......covvvvivnnnnniininnnnns | unnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 257,964 |.....oeenn. 257,964 |........... 265,307 |........... 263,230 [.oooevvvnninenn foreeees [GTPCT0 ) P RN (TG0 PR 257,964 [ooooeveiininnns oo [ s 3,832 . 10/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830W-AD-3 [A1B  3.500% 12/25/58 ......covvviirnnnniiiiiiinnns | unnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 396,417 |........... 396,417 |........... 407,602 |.eeunnnnns 404,773 [oooeviiiiieeees o (8,356) |.eevvvnnnriiinnn Jovvennnn (8,356) |.evvvnnniiiinnn ovvnninnnns Rcie T /A R ) R R 5,605 |. 12/25/2058 . |1.A ........
New Residential Mtg Ln Tr Ser 2022-NQM5 CI A1
..64831V-AA-0 [6.296% 11/25/52 ...cevvvvnniiiiiiiiiniiiiiiiinees | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 66,240 |............ 66,240 |............ 65,929 |............ (SR R R RN £ T R AR F1 1 T O AR [CIC2 1V R ) R R, 1,616 |. 11/25/2052 . |1.A FE .
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..65535V-CN-6 [4.820% 03/25/34 ....ccevvvniiiiiiiiiiniieiiiiees | s . 06/01/2024 . |Paydonn ...ccvvunvvrviennnnn foovvnninineiiiiins foneeeeiinnd LT A PO [ [ L7 R L R AN L O AN L O O RN 3 |. 03/25/2034 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65536V-US-5 [3A1  5.860% 04/25/36 ... [T . 06/25/2024 . | Paydown ... . 04/25/2036 . |1.A FN ....
Onslow Bay Financial RMBS Ser
..670843-AA-9 [6.319% 01/25/62 ...ovvvvniviiiiiiiiiiiiiiiineeeeen | s . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 202,476 |........... 202,476 |........... 202,065 |........... 202,000 |oeeeeeiiiiinnnn erneeeeens LYC T R E LLYC N AU ERRR (V78 Y{ R R R R 5,355 |. 01/25/2062 . |1.A FE ....
Onslow Bay Financial LLC RVBS Ser 2023-NaM1
..670855-AA-3 [CL A1 6.120% 11/25/62 ... [ [ . 06/01/2024 . | Paydown ... ... 65,265 ...65,265 ...65,306 ... ..65,265 |.. . 11/25/2062 . |[1.A FE ....
Onslow Bay Financial LLC LB, M2
..67118H-AA-8 [Cl A1  5.878% 12/25/63 .....cooevvvvvnniiiiinnnn | nennns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 479,777 ... 479,777 |ovvveennnns L R < R O O ) R LY R ) ) A, 10,033 |. 12/25/2063 . |1.A FE .
OneMain Direct Auto Rec Tr LBASS Ser 2019-1A
..68267E-AA-2 [CI A 3.630% 09/14/27 .. N [ . 06/14/2024 . | Paydown ... ..2,323,669 |........ 2,323,669 |........ 2,323,271 [....... 2,323,584 |..ooviviiiiiien v 85 i i85 i i 2,323,669 |. . 09/14/2027 . |1.A FE ....
..69073T-AS-2 |Owens Brockway Sr Nt 6.375% 08/15/25 ....... | ....... . 05/30/2024 . |Call ..2,525,000 |........ 2,500,000 |........ 2,504,375 |........2,500,901 |..cccvmeiiininnr foeeeenneenn (220) oo oeeeeneeenn (220) | e 2,500,681 . 08/15/2025 . |4.B FE ....
Preston Ridge Partners Mtg RMBS Ser 21-RPL2
..693570-AA-4 [CI A1 1.455% 10/25/51 .oovveeiieinniniiineeenne | nnnnns . 06/25/2024 . |Paydomn .ooevveniieerennnns Joorennninnenenininns Jonnnnns 193,520 |........... 193,520 |..eeeennnns 193,517 [oeveennnns 193,518 |ovvvvviiiiiinne oorenninnaaees 2 oeenieneeenens Jeeeeeeeennns 2 |oereieneeeene eennnnnns 193,520 . 10/25/2051 . |1.A FE .
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PRP Advisors, LLC RVBS Ser 2024-NGM1 Cl A1
..693077-AA-8 16.265% 10/25/68 .......eevvvviiiiiiiiiiiiiiiiiiiiins [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 344,347 |........... 344,347 |........... B O i ) ) O (RN 7T AR R R R 5,259 |. 10/25/2068 . |1.A FE ....
Park Place Securities Inc RMBS Ser 2004-liCHi2
..T0069F-AZ-0 [CI M3 6.510% 10/25/34 ....oevvviivivinniiiiiinn | eennns . 06/25/2024 . | Paydown ... .. 163,070 .. 163,070 144,164 |.... .. 163,070 |.. ..2,987 |. 10/25/2034 . [1.A FM ....
Parker-Hannifin Corp Sr Nt
L T01094-AN-6 [ ceveeeeeeee e | s . 06/14/2024 . |Various ........ccoeeeevrene foovennnnnnnniinnnns Jovnnns 9,000,000 |........ 9,000,000 |........ 9,111,119 [........9,009,741 |.......ooooeiins s (9,741) |veeiiiiiiiiiies e (9,741) |eveeeiiiiiiiiies e 9,000,000 |oeveviieiieiens fevveiiiiiiiiiens feniiiiiiiiiiinn o 121,500 |. 06/14/2024 . 2.A FE ....
..70163#-AA-0 |Parliament Funding | Nt ~ 8.798% 07/15/30 ... |....... . 05/31/2024 . |Various .......cceeeevnnnn Jooveeeenennnnnnnnnns [0 2,720,000 .. 2,720,000 |........ 2,720,000 |........2,720,000 |ooooeiiiiiiinns Joornniiiiiiiinns e fovviiiiiiiiiins foiis s 2,720,000 |.. ...139,540 |. 07/15/2030 . [1.A PL ....
..70163#-AA-0 [Parliament Funding | Nt  8.798% 07/15/30 ... |....... . 04/15/2024 . |Various ........ccceeeevevnns Jovvvnnnnnneninnnnns [e0nn..3,442,190 [ooLiill 3,442,190 |........ 3,442,190 ... 3,442,190 |oevveiiiiiiinnns fevnniniiiiinnes o fe e e 3,442,190 |.. ...139,906 |. 07/15/2030 . [1.C PL ....
Parmer 31 (Austin TX) CTL Pass CTL Ser A1l
. 70176@-AA-7 [3.470% 01/15/32 oevvvnniiiiiiiiiiiiiiciiiineeeees | s . 06/15/2024 . |Various ... 453,589 456,991 ..6,561 |. 01/15/2082 . [1.F ........
PNC Equip Finc LLC LI
..73019#-AA-0 |3.000% 09/13/27 ...cevvvvvviiiiiiiiiiiiiiiiiiiiiinns [ oo . 06/28/2024 . | Various ......ceeeeviiiinnn Joeveeeeeiiniininnnns s e e e (2,578) [ [l 2578 s 2574 | e [ o e 14,890 |. 09/13/2027 . (1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser C
..73019#-AC-6 [3.000% 09/13/27 ..ervvviiiiiinniiiiiiiniiniiniinn | s . 06/28/2024 . |Various ... ..(1,570) |.... . 09/13/2027 . (1.D ........
Preferred Term Sec L
.. T4041E-AC-9 |6.608% 03/23/35 ....coovveeeiiiieeeeeiee [ . 06/24/2024 . |Paydoun ........ooooeiiiiins Joeeiniiiinini e 16,751 [oennnnne 15,751 |l 875 |ovieiiiiiinnns LT PO S 14,876 [ovvvveiiiiiinn oo 14,876 [ovvveiiiniiins [ 15,751 [evvvviviiiininns [ fo 524 |. 03/23/2035 . |1.G FE .
Preferred Term Sec Ltd VI LBASS Trust Redemption 100.0000
..74041N-AB-1 [Preferred CDO  6.488% 12/24/33 .........cccvvvn | unnnns L 06/23/2024 . | eeeeneieiiiieeeeeiiieeees i e 112,084 |........... 112,084 |ooeeeennnnns 75,657 [.oovevnennns 84,319 | oeeinnnn 27,765 |oveveeeiiiiiinnn fornnnnns P2 T PO RN L R R N 1,827 |. 12/24/2033 . [1.A FE .
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
.. T40420-AA-6 |6.405% 03/22/38 ....ccoeeeeeeeeieeeieeeeeeeeeeee [ . 06/24/2024 . |Paydoun ........oooeeiiiiins feniiinnnii e 5,325 | 5,325 [oiiinnnnne 5,325 [oooiinnnne LT £ O R (S R 5,325 [ovvuiiiiiiiiis o e 178 |. 03/22/2038 . |1.A FE .
Preferred Term Sec Ltd LBASS XVI1 Sr Nt Ser Redenption 100.0000
.. TA042E-AA-2 [A-1  6.008% 06/23/35 .......cevvvnvrivinnnnnnnns | unnnns . 06/26/2024 . | .eunniiiiiiiieieeiiiieeeees e e 28,235 | 28,235 [oeeeeenne 21,600 |oveeennnnnns ATV A R RN 4,858 |ooviiiiiiiiiiins e L O X O P N 850 |. 06/23/2035 . [1.B FE .
Preferred Term Sec Ltd LBASS Mezz Nt Cl B PTP
.. T4042E-AC-8 |6.408% 06/23/35 ....ooevveeeeeiiieiieeeeeeees [ . 06/23/2024 . |Paydown ........oooeeiiiiins feniiininiii e 5,751 |oveeiinnnns 5,751 |l 3,712 |l T4 V2 FOUUUUUUU 2,040 | e P2 (U O RN LT £ O R N 186 |. 06/23/2035 . |2.A FE
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TA042H-AA-5 15.958% 12/22/35 ....evvvvvvvrinininiiininiiniininnins [ oo . 06/24/2024 . |Paydoun ........cooeeiiiiins Jeniiiiiiiinis e 6,722 |ieeerrrnnns 6,722 |............. 4,586 |............. 5,235 [oooiiiiiiiiiiies e 1,487 [ oo 1487 [ oo Lo O U N 7,714 | 12/22/2035 . [1.A FE .
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redemption 100.0000
..74042J-AA-1 [PTP  5.697% 03/22/38 ......ovvvvvviviinnnnnninninn | nnnns . 06/22/2024 . | .. ...1,151 . 03/22/2038 . [1.A FE ....
Preferred Term Sec Ltd LB
.. TA042M-AE-6 [PTP  6.238% 09/22/36 ......cevvvvvvvinnnnninnens | unnnns . 06/24/2024 . | Paydoun . 09/22/2036 . [1.E FE ....
Preferred Term Sec Ltd LBASS FIt Rt Nt CI A-1
.. 740421I-AA-2 [PTP  5.988% 09/23/35 .....ccvvvvevvvriinnnninees | nennns . 06/24/2024 . | Paydown ... . 09/23/2035 . [1.C FE ....
Preferred Term Sec Ltd LB
..740420/-AB-0 16.088% 09/23/35 ....ceovvvreiiiiiieiiiiiie [ . 06/24/2024 . |Paydoun .........ooooviiiiis |oeiiiiiiiiinininns . 09/23/2035 . [1.C FE ....
Preferred Term Sec Ltd LBASS Nt CI C PTP
.. 740421-AD-6 [6.958% 09/23/35 .....ccevvriiiiiiiiiiiineiiiiines | s . 06/24/2024 . |Paydoun .........oooevviiiis |oeiiiiiiiiiinnnnns . 09/23/2035 . (5.B FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Ser A-
..TA043A-AC-5 [FP PTP  5.808% 12/22/36 .....ovvvvvvvvvinnnnnnees | nnnnns . 06/24/2024 . |Paydoun .........ooooviiiiis |oeiiiiiiiiinininns . 12/22/2036 . (1.B FE ....
Preferred Term Sec Ltd LBASS XXII1 Nt CI A-1
.. T4043A-AD-3 |PTP  5.918% 12/22/36 ....covvvveeeeeeeeeeeeeeens [ . 06/24/2024 . |Paydoun ........ooooeiiiiins Joeeiniiiinini e 16,730 [.evnnennee 16,730 |ovevvveenns 15,948 |............ 16,215 |ooeeeieiiiiiiins e ) T PO A, ) T PO A 16,730 [ovvvvvvrvrnnnnns fonnnniiiiiis foe 510 |. 12/22/2036 . [1.A FE ....
Preferred Term Sec Ltd VI ABS Combo Nt PTP
.. T41382-AC-9 16.102% 03/23/35 .cooeeeeeeeeiieeeeeeeeee [ . 04/09/2024 . |Paydown ........oooeeeiiiins Jeeiiiiniinnins e 2,101 [ 2,101 |l 2,101 | 2,036 ..o L A A (170 IO AN 2,901 |ovveeiiiiiiiinns [ fo 11 |. 03/23/2035 . |5.8 Gl
Preferred Term Sec Ltd XIX LBASS Combo Nt PTP
L TA13BN-AA-T 16.208% 12/22/38 ..oooveeeeeeeeeeeeee [ . 06/24/2024 . |Paydoun ........ooooeiiiiins Joeeiniiiinini e 26,781 [oeennnnns 26,781 |............ 17,085 [o.evveneeee 20,59 |.......... 4,206 |.......... 1,980 [ oo [T L1 O AN P O O SR N 866 |. 12/22/2036 . 16. * .......
Preferred Term Sec Ltd LBASS Combo Nt PTP
.. T4138P-AA-2 |6.368% 09/23/35 ... [ . 05/30/2024 . |Paydown ........oooeeiiiiiis Joeniiiiiniini e 13,286 [...eennnnnee 13,286 |............. 8,902 |............ 10,402 |.......... 2,047 |oeeernnnns LT O RN 2,883 |oviiiiiiiiiiens e T2 Lo PR (U R A 401 |. 09/23/2035 . [6. * .......
Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9
L TA160M-KU-5 15.500% 10/25/35 ..ccoeeeeeeeeiieeeeieeeeeeeeeeeeeees [ . 06/01/2024 . |Paydown ......ooovvriiiiiins |ooviiiiiiiiiiins e e 653 ...l [ I L N (73] R R (2] R R L3220 O (568) [vvvvrrnnns (568) [cvvvvennnnnnnnnnn 14 1. 10/25/2035 . |1.A FM .
Residential Accredit Loans Inc RVBS Ser 2007-
.. TA924D-AA-7 [QS10 CI A1 6.500% 09/25/37 ....evvvvvvvvnnnnes | uunnnns . 06/01/2024 . |Paydown .......oooeeeeiiiins Joneiniiiiiies e, 11,581 [ 19,343 [oenennnnns 14,012 |............ L O PPN (S A R R LV PO (2,431) |- (2,431) | 503 |. 09/25/2037 . [1.A FM .
Residential Accredit Loans Inc RVBS Ser 2007-
.. 75115L-AA-5 |QH7 CI 1A1  5.960% 08/25/37 ......ccooeeeieeees [oeennn . 06/25/2024 . |Paydown .....oooevieiiiiiins Joveeeeeeieiiieeeees e 6,714 [..cccennn. 6,714 |............. 5,754 |.ocoonnnnnn 5,754 [ooviiiiiiiiiies foveeeiinns 960 [oooeeiiiiiiiine fooeiiiiinns 960 [oveiiiiiiiins e 6,714 |ovvvvvevvieinne fovviiiiiiiiiiies o e 131 . 08/25/2037 . |1.A FM .
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Reach Financial LLC Ser 23-1A CI A 7.050%
L. T5525A-AA-3 [ 02/18/31 ..eveviiiiiiiiiiiiiiiiinnerenieeeenn | s . 06/15/2024 . |Paydonn ......eevvvveiiinnnn foovvnnininiiiiinns Joninns 143,897 |........... 143,897 |........... 143,890 |........... 143,891 | i [ P RN [ PO R LRI U FOPRRRURR RN N 4,203 |. 02/18/2031 . [1.C FE ....
Renew LBASS Ser 2017-1A Cl A 3.670%
L 75973L-AA-6 [ 09/20/52 .oevvvviiiiiiiiiinrciii s | s . 06/20/2024 . | Paydown ... ... 28,499 ... 28,49 .. 28,49 |............28,022 |.... ..28,499 |.. . 09/20/2052 . |1.A FE ....
Renew LBASS
L TB9TIB-AA-6 [ eeeeeiei s | . 06/20/2024 . |Paydonn ......eueviviiiinnnn fevenniinenniiiins e 232,698 |.....oeennn 232,698 |........... 232,663 |........... 232,660 [.....ccvvniiiinn fooreiiininnnns K F F 7/ PO 232,698 . 11/20/2056 . [1.A FE ....
Residential Accredit Loans Inc RVBS Ser 2005-
..761118-HD-3 [QS13 Cl 2A4  5.750% 09/25/35 .....ceevvvvvnnnes | uunnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 14,345 |............ 16,413 |oooeeennnns 13,547 |ovevennnnnns 78 O R ) MR LICTR-T. Y U RN 798 |oeeveninnnns FEL: T PO 402 |. 09/25/2035 . |1.A FM ...
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
..761143-AD-8 A4 6.250% 09/25/37 ..ccevvvvniviiinnniniiiinnnn | s . 06/01/2024 . |Paydomn ...ccvvenvvvrinnnnns Jovvnnnnnniiiiiinnns foeeieiiiiiiii v, [0 1 F (7)) [ [£:72 ) I (552 1 U EOR R [R<i5) 1) P F (R0 PP LAV N7 [ 5 |. 09/25/2037 . |1.A FM ....
SLM Student Loan Tr LBASS Ser 2003-4 C| ASD
.. 78442G-GG-5 [6.365% 03/15/33 ...ovvvvviiiiiiiiiiiiiieiiiniieees | s . 06/17/2024 . |Paydonn ....cevvvvvvviinnnnn fovvnninniniiiinns Jonennns 402,730 |........... 402,730 |........... 403,990 |........... 387,591 |........ 77,261 |....... (62,122) |.eevvvnniiiienn foevennnnn 15,139 | v L1178 VI R R RN M, 13,172 |. 03/15/2033 . |3.A FE
Sabine Pass Liquefaction 1st Lien Nt  5.625%
.. 785592-Al-8 [ 03/01/25 .evvvnniiiiiiiiiiiiiiiiieeeeceiieeen | s . 06/07/2024 . |Various ........cceeeeevenns foovevnnnnnnniinnnns Jovnens 3,600,000 |........ 3,600,000 |........ 3,909,230 |........ 3,641,802 |...ccevvnniienns foreeen (19,403) |.eevvvnieiiiinn ovennnn (19,403) |.oevvveneiiiinn ovennnnn 3,622,399 |ooiiiiiiiiiins Jevnnnns (22,399) |....... (22,3%9) [........... 155,250 |. 03/01/2025 . |2.A FE
SACO | Tr RMBS Ser 2006-5 Cl 1A 5.760%
L.785811-AA-8 [04/25/36 ....ovvvnniiiiiiiiiiiiiiiiiieneecciniieees | s . 06/25/2024 . | Paydown ... ....8,275 5 2,855 ... .2,85% |.. . 04/25/2036 . |1.A FN .
Sequoia Mtg
..81746H-AB-7 [3.500% 08/25/47 ...ovvvvniiiiiinieiiiiiiinieeees | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 465 |oiiiiiiiiinns 465 |..oooiiiinnnnnns LY/ RN 1 I FORRE R 3 FORPR RN 13 1 AR AR LT I R A (1) o [ PO 7 | 08/25/2047 . |1.A ........
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 [CI A1 4.161% 03/25/67 .....ccevvvvenieeiiiinnns | nnnnns . 06/01/2024 . | Paydown ... . 03/25/2067 . |1.A FE ....
Structured Asset Inv Ln Tr
..86358E-CL-8 [CI M1 6.585% 07/25/33 ....oevvvvvviiiniiiiiiinn | nnnnns . 06/25/2024 . |Paydonn .....oueviviiiinnnns Jovvniininiiiiiinees feeeneneens 90,701 ... 90,701 |oeeuennnnns 83,353 . 07/25/2033 . |[1.A FM ...
Structured Asset Inv Ln Tr RMBS Ser 2003-BC11
..86358E-EK-8 [CL A3 6.410% 10/25/33 ....ovvvviiviiiniiiniiinn | ennnns . 06/25/2024 . | Paydown ... . 10/25/2033 . |[1.A FM ...
Structured Asset Inv Ln Tr
..86358E-HQ-2 [A4  6.260% 04/25/34 ....oovvvniiiiiiiiiiiiiiiinn | s . 06/25/2024 . |Paydonn .....evunvvviiinnnnn foevvnniininiiiiiinns Joninns 167,291 |........... 167,201 |ooeeennnnns 155,476 |.......... 161,706 |.ccoovrivinnnns Joeeennnn 5,886 |ovenniiiiiiiins Joeeennnn 5,686 [eeniiiiiiiiiies foeenees (7402 N R FORRR R NN 3,017 |. 04/25/2034 . |[1.AFN ....
Structured Asset Inv Ln Tr RMBS Ser 2004 CI
..86358E-LS-3 [A8  6.460% 09/25/34 ......oviiiiiiiiiiiiiiiiiiins | s . 06/25/2024 . |Paydomn .....eeeviviiiinnns Jovvniinnniiiiinens feeeneeeens 63,115 [............ 63,115 |[..........e. 63,058 |............ (X TV PO RN KL R L O R (3T L O R RN 975 |. 09/25/2034 . |1.A FM ....
TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1A
..872227-AA-1 [5.965% 07/25/37 ..oovvvvvniiiiiiiiieiiiiiiiiinees | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 28,274 |eeenennnnn 23,274 | 1,811 [ 7,967 |eeerennnn 3,845 |........ 11,463 [ [ 15,308 [oooviviiiiiinns [ AT L U R R R 139 |. 07/25/2037 . |[1.A FM .
Towd Point Mortgage Tr RMBS Ser 2015-6 Cl M1
..89172R-AC-9 [3.750% 04/25/55 ....cevvvvniiiiiiiiiiniiiiiiniines | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 810,092 |........... 810,092 |.......... 860,738 |...euunnnnn 815,491 [...ooiiiiiiins oeviinnnn (G 1) U RPN (G 1) N R R R (V0122 O ) A, 12,386 |. 04/25/2085 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-1 Cl A1
..89173F-AA-8 [2.750% 10/25/56 ...ovvvvnvviiiiniiiiiiiiiiiieeeees | s . 04/01/2024 . |Paydoun .....ovunveviiinnnns Joevvnineniiiniines foreeneens 34,259 |.......eeens 34,259 [ 33,574 | BT Y A O R [0 O RN U< O RN R C T R AU R AR 314 |. 10/25/2056 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..eevvvnnviiiiiniiiieiiiiiineeeees | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 159,596 |.....on.... 159,596 |........... 165,731 |ouveennnnns 162,591 |oovviiiiiiiiie oeeeinnnn [ 1413) ) U RPN (2 1413) ) A RN 169,596 [..ovvvvveiennns oo [ s 1,839 |. 06/25/2057 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1
..89175M-AA-1 [3.750% 05/25/58 .....cevvveviiiiiiniiiiiiiiiiiinees | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 567,125 |........... 567,125 |........... 588,635 |........... 579,453 |oeeiiiiiiiiies fonnnns (12,328) |.eevveneeeiinnn ovennnn (12,328) | eevvvniiiiinn Jovvvninnnns LI T VT O A R F 9,379 |. 05/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-6 Cl A1
..B9176L-AL-8 [3.750% 03/25/58 .....cevvvnvviiiiiniiniiiiiiiiinnes | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 41,619 [........... 41,619 |[......ooeees 44,669 |............ XTI R RN [ 2 PO FR, [ 72 P A 3 T R RN 636 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2018-5 CI
..89176V-AA-0 [A1  3.250% 07/25/58 ...oevvvvviiiniiiiiiiinins | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 645,932 |........... 645,932 |........... 693,569 |........... 677,298 |oevvveiiiiiiinn ovennnn [ 1) 1 PR (31,366) [cevnnevvrennnns foeeeeens 645,932 [.ooooiiiiiiinnns oo [ s 8,387 |. 07/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 [3.750% 03/25/58 .....cevvvnvviviiiniiiiiiiiiiiinnes | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 101,300 |......oen. 101,300 [oeeeennnns 100,683 [.......... 100,786 [..oevvvvvvnnees forreiiinnnns 3L R F (AL AU RN 101,300 [ooovvveveninnns oo [ s 1,639 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 C| A1
..89178B-AA-2 [2.900% 10/25/59 ....eevvvvniiiiiiniiiiiiiiiiinees | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 660,463 |........... 660,463 |........... 689,751 |.......... 679,788 |..evvveiiiiiinnn ovennnn [QIEIR:75) 1 FRT PN (19,325) |oevvvvniiiiiinn ovvennnnnnd (SICIV 1o T R N R R 8,105 |. 10/25/2089 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2020-4 C| A1
..89179J-AA-4 [ 1.750% 10/25/60 .....oevvvvvnnniiiiiiiniiiniiiiiini | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 214,716 |........... 214,716 |........... 218,779 |ovvvennns 218,078 |oevvveeeiiiiiinn ovvnnnnn (3,361) |+eevvennrininnn Jovvennnn [ET 5 D) PP I P4 T [ ) R F 1,619 |. 10/25/2060 . |1.A ........
Tricon American Homes RMBS Ser 2019-SFR1 CI A
..89612L-AA-4 [2.750% 03/17/38 .evvveiiviiiniiiiiiiiniinieniinn | s . 06/01/2024 . |Paydomn .....evnnvvviiinnnns Jovvnninieeiiiiiinees foeeieneens 14,296 |............ 14,296 |oooevennnnns 14,464 |............ 14,341 | e (1571 PR AR (1571 PR AR L4 O E ) R RN 197 |. 03/17/2038 . |1.A FE .
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 [1.482% 11/17/39 ..evvveiiiiiiiiniiiiiiiiiiiiniiiiins | nnnens . 06/01/2024 . |Paydown ....ceveviiiiiinnns foovennniiniiiniinns Joviiininnnns 6,843 |............ 6,843 |t 6,843 |.vunnnnnns 6,841 |.iiiiiiiiis i, 2 PO FTTTTUUPIIIN 2 A FTTTT 6,843 |.oiviiiiiiis i v o 43 |. 11/17/2039 . [1.A FE .
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Tricolor Auto Sec Trust ABS Ser 2024-2A Cl A
..89616P-AA-1 6.360% 12/15/27 ...ovvvvvvviiiiiiiiiiiiiiiiiiieiiins [ . 06/15/2024 . |Paydown ........oooeeeiiiins Jeneiiiininiins |, 60,687 |............ 60,687 |............ 60,683 |..eoevviiiiiiiiiiins i feiiiiiii, L O A L O E 60,687 [o.vvvvvrrriniinn foriiiis e 247 | 12/15/2027 . (1.E FE ....
Triumph Group Inc 1st Lien 9.000% 03/15/28
L.B96818-AU-5 [ .eeeeeneeiii s | . 05/30/2024 . | Call 103.0000 ..... ...96,820 [........... 94,000 |............ 98,583 . 03/15/2028 . [5.A FE ....
..904764-AX-5 |Unilever Cap Corp Sr Nt ~ 2.600% 05/05/24 ... |....... . 05/05/2024 . |Various ........cceeeeinnnn |oee 25,000,000 |....... 25,000,000 |....... 25,157,093 25,004,315 |.... . 05/05/2024 . (1.E FE ....
United Airlines LBASS Ser 2019-2 AA PTT
..90032J-AA-0 |2.700% 11/01/33 ..evvvvrriiiiiiininiiiiiiiiiiinnnnns [ eeeeenn . 05/01/2024 . | Various .......ccceevunnenn foorerrennnnninnnnnns Joeeennns 127,635 |........... 127,635 |........... 127,635 |........... 127,635 [ooeeiiiiiiiiiies e e e o e 127,635 . 11/01/2033 . [1.E FE ....
United Airlines LBASS Ser 2019-2 B PTT
.. 90932K-AA-7 13.500% 11/01/29 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiiiees [ . 05/01/2024 . | Various .......cceeeevnnenn Joorernrnnnnninnnnnns Joeeennns 345,548 |........... 345,548 |........... 337,341 |[........... 309,993 |......... 20,499 |.......... [T O MR 35,555 [ouvveiiiiiiiiinn oo 345,548 . 11/01/2029 . 3.A FE ....
United Air PTC Ser 2020-1 CI B PTT  4.875% Redemption 100.0000
..90032V-AA-3 | 01/15/26 ..oovvvviiiiiiiiiiiiiiiiiiiiiieeeceieeees [ . 04/15/2024 . .... 104,000 109,821 |...........106,8%4 |.... ....(2,8%4) | ... 104,000 |.. . 01/15/2026 . [2.A FE ....
..913017-Cli-7 |RTX Corporation Sr Nt ~ 4.450% 11/16/38 ..... |....... . 06/14/2024 . |Citigroup ... ..2,360,000 ..2,087,349 |........2,087,980 |.... .2,003,558 |.. . 11/16/2038 . [2.A FE ....
Upland Ltd CLO Ser 2016-1A CI A1AR  6.606%
..915328-AU-2 | 04/20/31 ooooeiiiiiiii [ . 04/22/2024 . |Paydoun ........ooeeeiiiiins Jeniniiiiiinn | 1,491,428 |........ 1,491,423 |........ 1,491,423 |........ LI 7 O e O O O RN 1,491,428 [oveeeiiiiiiiis o e e 50,961 |. 04/20/2031 . |1.A FE ....
Upland Ltd CLO Ser 2016-1A CI A1B2  1.842%
L 916328-BE-7 | 04/20/31 oo [ . 04/20/2024 . |Paydoun .........oooeeiiiins |eniiiiiiinne | 2,711,678 |........ 2,711,678 |........ 2,711,678 |........ 28 - £ P R (SRR R N T U N (R N 24,975 |. 04/20/2031 . |1.A FE ....
VFI ABS LLC ABS Ser 2022-1A Cl A 2.230%
..91824C-AA-4 |03/24/28 .o [ . 06/24/2024 . |Paydoun .........oooeiiiiins |oeninininnnns e, 585,138 |...eeeeeens 585,138 [........... 585,110 |........... 585,129 [ovvvviiiiiiis oo L R R - O R O P N 5,213 |. 03/24/2028 . |1.A FE ....
Verizon Communications Inc Bd  6.900%
.. 92343V-AP-9 | 04/15/38 ooooiiiiii [ . 06/14/2024 . | Deutsche Bank Capital .. |.......ceeeeeinns |oeees 2,671,752 |........ 2,400,000 |........ 2,770,440 |........ 2,656,764 [....ovviiiiiinnn foeeennn (5,408) |.eevvvviiiiiiies fevninnns (5,408) |.eevvvviiiiiiins fevninns 2,651,305 [oevvvvvvnnnnnnn fonnnnnne 20,397 |......... 20,397 |........... 111,320 |. 04/15/2038 . [2.A FE ....
Verus Securitization Trust RWBS Ser 2022-4 CI
.. 92538N-AA-5 | A1 4.474% 04/25/67 .....ovvvvvvnnnnninniiniiiinnn [ eeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 25,228 |............ 25,228 |.eeveeeens 25,228 |.evvennnnnn 25,228 [oviiiiiiiiininn o L O A L O E . O O N 445 |. 04/25/2067 . |1.A FE ....
Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AA-9 | A1 4.130% 02/25/67 ... [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 109,832 |........... 109,832 |[........... 109,544 |........... 109,542 |ooeeeeeiiiiiins e A< U O AN A< U PO L O O N N 1,757 |. 02/25/2067 . [1.A FE ....
Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AB-7 | A2  4.130% 02/25/67 .......evvurrmvnnnnnnnnnnninnn [eeeeenn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 82,533 |........... 82,533 |oeiiiinnns 82,006 |...ceevnnns 82,030 |.oeeeiiiiiiiins e L O N L O N K O O 1,472 |. 02/25/2067 . (1.B FE ....
Verus Securitization Trust RWBS Ser 22-3 Cl
..92538U-AB-7 | A2  4.130% 02/25/67 .......evvurrmrnnnnninnnininnn [eeeeenn . 04/01/2024 . |Paydoun .......cooeeeiiiiins Jenniiiiniiis e 63,284 |............ 63,284 |............ 62,880 |....oeennnns 62,906 |..ocooiiiiiiinns e T4 I PO RN T4 J PO A 63,284 [oooiiiiiiiiiins e e e 860 |. 02/25/2067 . |1.C FE ....
Verus Securitization Trust RVBS Ser 2022-1 Cl
.. 92538W-AA-5 | A1 2.724% 01/25/67 ... [ . 06/01/2024 . | Paydoun ... . 01/25/2067 . [1.A FE ....
Verus Securitization Trus
..9253811-AB-3 | A2 3.032% 01/25/67 .....evvvvvvvnnnnnnninnninnnnn [eeeeenn . 06/01/2024 . | Paydown . 01/25/2067 . [1.C FE ....
Verus Securitization Trust RVBS Ser 2022-1 Cl
..92538W-AC-1 | A3 3.288% 01/25/67 ...vennnnnniiiin [ . 06/01/2024 . | Paydoun ... . 01/25/2067 . [1.F FE ....
Verus Securitization Trus
.. 92530N-AA-4 | A1 5.152% 07/25/67 ..o [ . 06/01/2024 . | Paydown . 07/25/2067 . [1.A FE .
Visio RMBS Ser 2019-2 Cl A1 2.722% 11/25/54
2 92837TD-AA5 [ s [ . 06/01/2024 . | Paydown . 11/25/2054 . |1.A ........
Visio RMBS Ser 2019-2 CI A2  2.924% 11/25/54
L 92837D-AB-3 [ .eerriiiiiiiiiiie s | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 38,723 |oeeenns 38,723 |ooeviinnnns 38,722 |.ooviinennnn R U R 31 [ o 31 [ o 38,723 [oooiiiiiiiiiiins e e e 515 |. 11/25/2064 . [1.A ........
Visio RMBS Ser 2020-1 Cl A1 1.545% 08/25/55
L O2B3TK-AR-9 [ s [ . 06/01/2024 . | Paydown . 08/25/2055 . |1.A FE .
Visio RMBS Ser 2021-1R Cl A1 1.280%
. 92837U-AA-7 | 06/25/56 oo [ . 06/01/2024 . | Paydoun ... . 056/25/2056 . [1.A FE ....
Visio RMBS Ser
.. 92837U-AB-5 |06/25/56 ..ceeeeieeieiieiieee [ . 06/01/2024 . | Paydown . 05/25/2056 . (1.B FE ....
Visio RMBS Ser 2021-1R Cl A3  1.688%
.. 92837U-AC-3 | 06/25/56 ..ceeeeieiieiiiiieeee [ . 06/01/2024 . | Paydoun ... . 05/25/2056 . 1.D FE ....
Visio RMBS Ser
L 928380-AA-6 [ .eevrenieeiei e | s . 06/01/2024 . |Paydonn ....ceuvnvvvrinnnnn fovvnninnnniiiiinns Joninnnns 460,054 |........... 460,054 |........... 460,047 |...ounnnnnn L O R <3 O N <3 I O N L O P 12,324 |. 08/25/2057 . |1.A FE .
Visio Trust Ser 22-1 Cl A2  5.850% 08/25/57
.. 928380-AB-4 [ ..eiiiiiiiiiiiiiiie e eeeeees | e . 06/01/2024 . |Paydonn ....ooevvviiiinnnns Jovvnnnniiiinininnns foneiennens 51,636 [............ 51,636 [............ 50,539 |............ 50,583 |..ooiiiiiiiiiins oeeeieens 1,053 |oovvevvvieeeiine fovunnnnns 1,053 |oovvvveveeeiiies foviininnnns 51,636 |.ooeeeieieee evvvveeiiiiiiens foveciiiiiiiin foriiiinnnn, 1,405 |. 08/25/2057 . [1.C FE .




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

91'603

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}
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Visio Trust RMBS Ser 2023-2 Cl A1 6.598%
..92839C-AA-5 | 10/25/58 .oooviiiiiiiiiii [ . 06/01/2024 . |Paydown .......coooveiiiiins |oenenniinenns e 138,016 |.......... 138,016 |........... 138,015 |.......... 138,006 [oevvvvvvvvenens fervnnnnnnnnnns L P N 10 | e GV O FOURRPROR AR R R 3,968 |. 10/25/2058 . [1.A FE ....
WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 C
..92030K-AF-5 |ASB  3.324% 11/15/47 ... [ [ . 06/01/2024 . | Paydoun ... .. 254,296 254,296 256,387 |.... .254,2% |.. .. 3,543 | 11/15/2047 . [1.A ........
Redemption .
..931899-9A-8 |Walkers SPV Nt ~ 5.345% 09/12/24 ........cccco. [oeennn L 04/27/2024 . | evviiiiiiiiininiiiniiiiininns e e 207,400 |oeeeeeenns 207,400 [ovvvvrrirniinnninnns foreiiiiiiiiinns fon 207,400 |oooeeiiiniiiens eeees 207,400 |ooeeeiiiiiinnns e ) O P (5,364) |. 09/12/2024 . 16. * .......
Washington Mutual Mtg RMBS Ser 2006-AR8 CI
..93362F-AB-9 | 1A2  4.304% 08/25/46 .....coovveviieeeieeee [ . 06/01/2024 . |Paydown .......cooeveieiiins Joennniiininis e, 10,543 |oeevveennns 12,445 |............ 11,102 f[...oeeeeeeee L7 O O P P N 11,102 [oeveveiiiiiiiins o, (559) |.eeveenens (555 1 PO 229 |. 08/25/2046 . |1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI
..93363E-AB-1 | 1A2  4.422% 09/25/36 ....ceoeeeeeeeeeeeeeeee [ . 06/01/2024 . | Paydown . 09/25/2036 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR12 CI
..93363N-AA-3 | 1A1  4.478% 10/25/36 ... [ . 06/01/2024 . | Paydown . 10/25/2036 . (2.B FM ....
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 | 1A1  4.003% 11/25/36 ....coooviiiiiiiiiiiiiiiies [ . 06/01/2024 . | Paydown . 11/25/2036 . [1.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2007-
..930348-AE-8 |HY2 Cl 2A2  3.626% 04/25/37 ... PO [P . 06/01/2024 . | Paydoun ... . 04/25/2037 . (1.A FM ...

Wells Fargo Bank Northwest NA CT

..04078#-AT-4 |20 6.650% 08/01/27 .....oovvvirrnniiiiiiiiiinns [ eeeees . 06/01/2024 . [Various ..........cccevvees feereeriininnnnniin foeeennnns 74,003 |...coeees 74,093 |............ 74,093 |......c.... L0 T R AUUUUURPPUU R N R R, 74,003 [ovvvieiiiiiis oo o i, 2,054 |.08/01/2027 . [2.B ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd

..94078#-AU-1 |Ln  7.380% 05/15/32 ...covvvviieiiiiiiiiieiceiis [ aeeeens . 06/15/2024 . [Various ... . 05/15/2032 . [1.B ........
Wells Fargo Bank Northwes

..94078#-AX-5 |6.640% 10/10/24 ......oooiinriiiiiiiiiiiiiieiiiins [ eeeees . 06/10/2024 . [Various ..........ccceveees foeremiinnnnnnnniins foeeennne 147,325 |.oeeenn 147,325 |........... 147,325 |........... LY. T FUUURRP FUUUURPPUUUE RO R R R 147,325 [ooeeeeinnns . 10/10/2024 .|2.B ........
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl

..94980G-BF-7 |A33  6.460% 10/25/34 ... RN R . 06/25/2024 . |Paydoun ... ... 63,95 ...63,955 ...61,701 ...62,340 |.... ..63,955 |.. . 10/25/2034 . [1.A FM ...
Wells Fargo Comm Mtg Tr Ci

..94989E-AF-4 |ASB  2.978% 04/15/50 .....evvvviiiiiiiiiiiiiiins [ reeees . 06/01/2024 . [Paydown ......ccevveeeiiiiis [oeviiiiiiiinneiiis e 789,241 |........... 789,241 |........... 799,846 |........... 789,237 oeveiiiiiiiins i [ PO R, [ PO R ATy R U FOUUU U R 9,619 |. 04/15/2050 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20 Cl

..04989E-AH-0 | XA 1.423% 04/15/50 ....ccevvviiriiiiiiiiiieiiis [ reeees . 06/01/2024 . [Paydoun ......ccvveerriiins feorniiiiiiiiiniiin [ e 50,975 |..vveeennnn. 5,982 |ocoiiiiiiiiin e (5,982) |.oooovvniinnnns forieenns (5,982) |.eeoevvviinnnns foveeieiiis s e i e 3,031 |. 04/15/2050 . |1.A FE ....
Wells Fargo Comm Mtg Tr CMBS Ser 2015-C28 Cl

..94989J-BA-3 |ASB  3.306% 05/15/48 ......eevveiiiininiiniiiins [ reeeen . 06/01/2024 . [Paydown ......ccevveeeiiiiis [oeviiiiiiiinneiiis e 334,334 |........... 334,334 |l 344,062 |........... KL 7 F U (489) [oevvveeiiiiins oo (IS ) O R 334,334 | e e e 4,608 |. 05/15/2048 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2015-NXS3 Cl

..94989V-AE-9 |ASB  3.371% 09/15/57 ..cevvvviiiiiiniiieiiiiins [ eeeeen . 06/01/2024 . [Paydown .....cccovveeeriiiis [oeniniiiiiinneiiis [ 464,3% |........... 464,395 |........... 478,308 |........... 465,419 [ooooiiiiiiiens s (G077 FRR RO (G077 F 464,395 [ooooiiiiiiiiins i e e 6,526 |. 09/15/2057 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-NXS5 Cl

..95000C-BC-6 |ASB  3.382% 01/15/59 ....evvvvveiniiiiiieiiiiiins [ eeeees . 06/01/2024 . [Paydoun ......cccuvvereeiins foereiiiiiiieieiiins feeens 1,434,175 |........ 1,434,175 |........ 1,477,189 |........ 1,438,734 [ooooiiiiiiiins | (4,588) |.oooevveennenns fovieenns (4,588) |.ooovnieneenes fereeens LI VA AU IO R R 20,222 (. 01/15/2089 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-C34 Cl

..95000D-BE-0 |ASB  2.911% 06/15/49 ......eevveiiiiniiinneiiins [ eeeens . 06/01/2024 . [Paydown .....cccovveeeriiiis [oeniniiiiiinneiiis [ 587,180 |.......... 587,180 |........... 509,404 |........... 588,544 .ooooiiiiiinins s (1,364) | oo [ (1,364) |ooeeiieeneees [ 887,180 |..oovvviiiienns [ e e 6,846 |. 06/15/2049 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 Cl

..95000J-AN-8 |ASB  3.486% 12/15/59 ......eovviiiuriiiieiiiiins [ reeens . 06/01/2024 . [Paydoun ......ccvvverriiiis foeriiiiiiiiinieiis [ 1,021,313 |........ 1,021,313 |........ 1,050,004 |........ 1,025,040 [oooooiiiiininns oonnnns (3,726) |.coovvveeeeenes foveeees (3,726) |.coovvveeneenes [ 1,021,313 [oveeiiiiiiis v o s 14,841 |. 12/15/2059 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2018-C45 Cl

..95001N-AW-8 |ASB  4.147% 06/15/51 ..coovuvrriiiiiiiiiiiieeens | aeeeees . 06/01/2024 . [Paydown .....cccovveeeriiiis [oeniniiiiiinneiiis [ 213,621 |.ceeeeens 213,621 |........... 220,018 |....oeeeens AT T O R (2122) |eeeciiiiieees [ (223} S 213,621 . 06/15/2051 . [1.A ........
Westlake Auto Receivables Tr LBASS Ser 2022-

..960420-AE-7 | 1A CL B 2.750% 03/15/27 [ PUTTR . 06/15/2024 . |Paydoun ... . 2,087,639 ..2,087,639 ..2,087,453 |........2,087,608 .2,087,639 |.. . 03/15/2027 . |1.A FE ...

..98877D-AC-9 |ZF NA Capital Sr Nt  4.750% 04/29/25 ........ |....... . 04/04/2024 . [Various ... ... 900,000 919,125 |.... ....903,233 |[.. . 04/29/2025 . |3.A FE ....
Preferred Term Secs XIX LBASS Sec Nt ~ 5.958%

LGT2212-AA-4 | 12/22/35 ..o [ . 06/24/2024 . [Paydoun ......cceeeeeiiiiis foeriiiiiiieeeiis [ 12,136 [oeeeeeenene 12,136 |eeeeennne 8,226 |.ooeeeennn 9,390 [ooiiiiiiiiiens o 2746 | [ 2746 | e 12,136 . 12/22/2035 . |1.A FE ...
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1

..G7222R-AA-8 |5.958% 03/22/38 ......eeeiiiiiiiiiieeiiiiiieeeeees [ eeees . 06/24/2024 . [Paydonn ......ccceeeerieins foreiiiiiiiiiin e 4,856 |............. 4,856 |..cccueeenns 3,324 . 03/22/2038 . |1.A FE ...
Air Canada LBASS EETC Ser 2020-2B  9.000% Redempt ion 100.0000

..00900U-AA-3 | 10/01/25 .o A..... . 04/01/2024 . [ .eveviiiiiiiiiie 109,310 |.... . 10/01/2025 . |2.B FE

..097751-BV-2 |Bombardier Inc Sr Nt 7.125% 06/15/26 ....... A..... . 04/09/2024 . [Call 98.7500 ..... ..1,257,813 |.... . 06/15/2026 . |4.B FE
ACWA Power Mgnt Invst Sec Nt  5.950% Redemption 100.0000

. 000000-00-0 ] 12/15/39 vvvvireiiiiiiiiiiiiiiiiiiia e D..... . 06/15/2024 . [ .oeviiiiiiiiiiiiiiiiiiiees i |, 104,328 |........... 104,328 |.......... 125,063 |........... 119,885 |..oooeovviiiees founnnn (15,857) Juvvvereeiaiine oeennn (15,857) Juvvvereeiaiine oveeiinnes 104,328 . 12/15/2039 . |2.C FE ....
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..11042A-AA-2 [British Airways Plc EETC  4.625% 06/20/24 . |D..... . 06/20/2024 . |Various ......cceeeueeeeeenn Joemmmnneeeenniines foeeeens 1,983,337 |........ 1,983,337 |........ 2,006,029 |........ 1,984,699 |oeovveiiiiiiennn oeennnnn (1,362) |+eeevnneeeeeenn Joeeennnn (1,362) |+eevvnnereeeenn Joeeennnn 1,983,337 |eeeeniieeeeenn Joeerreieeeeeene Jeeenieeeeeenns e 45,865 |. 06/20/2024 . |1.E FE ....
British Airways PTC Ser 2021-1 A PPT ~ 2.900%
.. 11042C-AA-8 [ 09/15/36 .evveeeeeeeeeee e eeeee e Cuuenn . 06/15/2024 . | .eeviiiiiiiiiiniiiiiiiineees Jeeeeieeeeeeeeieees e 128,006 .......... 128,006 |...........125,469 |...........125,742 [......cciiiiies foeiiinnens 2,264 . 09/15/2036 . |1.D FE ....
British Airways PTC Ser 2021-1 B PPT 2nd Lien
..11042C-AB-6 3.900% 09/15/31 eevrreeeieeieiee e Cuuenn . 06/15/2024 . ... (1,538) |. . 09/15/2031 . |1.G FE ....
..11042T-AA-1 [British Airways Plc EETC ~ 3.800% 09/20/31 . |C..... . 06/20/2024 . |Various ... N . 09/20/2031 . |1.D FE
Infineon Tech AG Deb Nt Series A 3.940%
L A5662N-A*-4 [ 04/05/24 . ..ovvvniiiiiiii D..... . 04/05/2024 . |Maturity ....oooovvnennnes Joovnnninniiiiiins e 3,500,000 |........ 3,500,000 |........ 3,645,810 |........ 3,517,676 |.oceeeeeeeeeenes |eeens (17,676) [.ooevvvenieeeeen o (17,676) [.ooovvvveienees s TV IV[V[V I R RO RN R 68,950 |. 04/05/2024 .|2.B ........
Intermediate Capital Group Plc Sr Nt  4.760%
..G4588#-B0-3 [04/24/24 .....oovviiiiiiiiie D..... . 04/24/2024 . |Various ........cceeeeveeenn Joovvnninnnniiinnnnns founen 25,000,000 |....... 25,000,000 |....... 25,000,000 |....... V[0V V(0[O Y R RN N AR IR 25,000,000 [oueenerriinnnnns fooveniiiiiiiiens feoreieiiii e 595,000 |. 04/24/2024 .|2.B ........
Odebrecht Finance LTD Sr Nt 0.000% 10/25/29
GB714R-AD-9 | .eereneeeeiie e D..... . 06/04/2024 . |Various ........ceeeevrvvenn Jovvnnnninniinnninnns fooenennnns 48,339 |........ 4,472,176 |oeeeeennnnn 276,743 |........... 164,570 |....... 140,405 |oooeeeiiiiiiins ovnens 132,330 |oeveennnns 8,075 [oeeiiiiiiiins o 216,743 |ooeeeeiiiiiiens |oeens (228,404) |...... (228,404) |........... 104,008 |. 10/25/2029 . |6. FE .....
Odebrecht Finance LTD Sr Nt 0.000% 12/26/46
CGB71AR-AF-4 | oo D..... . 06/04/2024 . |Various ........cceeeevevinn Joevvnnnnnecnnnninns foveenenenns 39,594 |........ 3,417,410 |.......... 210,786 |........... 217,49 |....... 174,370 [oovevviiiiinees foenns 181,078 |........ ((CT0:) A 210,786 |oeeneviiiinnnns founnns (171,192) |...... (171,192) |evvveeiiiiiins . 12/26/2046 . |6. FE .....
Odebrecht Finance LTD Sr Nt - Holdco  0.000%
..G6714U-AA-8 [ 09/10/58 ...euviiiiiiiiiiiiiiii e D..... . 06/04/2024 . |Various ........cceeeevreens Joevennnneennnnnnns Jovvennenenns 7,324 |euunnnn 7,213,135 |oooienennns 27,900 |......cevnnns 3,702 |oveeennn P [T R R R PN [T R R 27,900 |oeeeiiiiiiiiiens e (20,576) |....... (20,576) [cuvenieiinnnnnnns . 09/10/2058 . |6. * .......
Omega Leasing Ltd Sr Nt Ser 9 2.400% Redenption 100.0000
..G6764#-AA-0 [ 10/12/26 ...evvriiiiiiiiiiiiiii D..... L 04/12/2024 . | eeveneeeiiiieeeeeiiieeeees | e 526,316 |........... 526,316 |........... 526,316 |........... 492,950 |......... ST SI I R R R 33,366 |...covniiiiiiinn oevnninnnns £V N (I R R R R 6,316 |. 10/12/2026 . |3.A ........
Omega Leasing No. 12 Sr Sec Nt (Rolls Royce Redempt ion 100.0000
..G67648-AA-2 [PLC)  2.960% 04/12/27 ..oovvvnniiiiinnnniininns D..... . 04/12/2024 . | .. N O R 390,562 |........... 390,562 |........... 390,562 |........... 364,901 |........ P16 I PR RN RN 25,661 |oveeiiiiiiinins e 390,562 [.ooevvvvvennns fooviiiiiiii [ s 5,780 |. 04/12/2027 . |3.A ........
Porterbrook Rail Finance Ltd Sr Nt Ser A Redenption 100.0000
..G7178%-AE-4 [2.690% 04/16/28 .....evvivvvinniiiiiiiiiieeeeeens B..... . 04/16/2024 . | .evenniiiiiiiieieeiiiieeees i e 497,040 |........... 497,040 |........... 525,040 |........... FSL0Ee 2V R R R R RN 15,800 |........... 497,040 |....... (28,000) [euvenerrernnnnns founnnns (28,000) [vvvvrernnnes 6,685 |. 04/16/2028 . |2.B FE ....
Porterbrook Rail Finance Ltd Sr Sec Nt Ser B Redenption 100.0000
. G7178*-AF-1 [2.770% 04/16/28 .....oovivviiiiieiiiieeeeeene B..... . 04/16/2024 . | .evenniiiiiiiieieeiiiieeees i e 497,040 |........... 497,040 |........... 521,920 |........... FSL0Ee 2V R R R R RN 12,680 |........... 497,040 |....... (24,880) [cevunrvirnnnnns founnnns (24,880) [cvvvvvennnns 6,884 |. 04/16/2028 .|2.B FE ....
Cometa Energia SA 1st Lien  6.375% 04/24/35 Redemption 100.0000
L P29853-AA-9 | .eeii D..... L 04/28/2024 . | .eenneiiiiieeiieeeees e e 94,500 |...ooennnnnn 94,500 |.......... 11,510 |oeeennnnns 109,545 |.oooeeeeeeeiiins |eeens [QISVZE) T EURT RPN [QESTVZE) T ERR T, 94,500 [..ooovvvveininns fooriiiiiis e s 3,012 |. 04/24/2035 . |2.C FE ....
GIP Capricorn Finco Pty Ltd Sec Nt~ 3.110% Redenption 100.0000
..Q3974*-AA-6 [ 12/31/34 .oivriiiiiiii D..... . 0473072024 . | eeennieiiiieeeeiiiieeeees i fe 26,706 |............ 26,705 |.....coenens 26,705 |....covnnnns LK 7 R R AT PO F AT IO 2L (05T ) RO R RN 208 |. 12/31/2034 . (2.B PL ....
GIP Titanium Finco Pty Ltd. Sr Nt 2.800% Redenption 100.0000
..039748-AA-4 [03/31/36 oevvvniiiiiiiinie e D..... . 06/30/2024 . | .eeenieeiiiieeeeeiiieeees i e 395,808 |........... 395,808 |........... 395,808 |........... LS R O O R 395,808 |....oviiiiiiinn oevriniiiniiiin e i 5,541 |. 03/31/2036 . [2.B PL ....
Knausen Holding LLC Sec Nt ~ 5.690% 07/15/27 Redemption 100.0000
L Y5008%-AA-2 | oiiiiiiiiiiii e D..... . 04/15/2024 | eeeeniiiiiiiiieeeeiiiiiieeees i et 750,000 [...eeeeens 750,000 |.......... 750,000 |.......... 750,000 J.iveeeiiiiiinns Jovvnnnniniiinns Jovviiiinnniinnns Jovviiinnnniiins Jovviiiininiiinen Joennns 750,000 .oevveveiiiiiies evevvvieiiiiiine fovviiiiiiiiiiins foriiiinnnn, 21,219 |. 07/15/2027 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 311,369,070 326,184,546 315,740,257 308,086,825 607,028 145,071 313,408 438,691 28,480 311,684,207 (52,880) (320,618) (373,498) 6,028,516 XXX XXX
Petroleun Servce Group LLC Incremental DD Redempt ion 100.0000
. 000000-00-0 [Term Ln Nt 3 11.473% 07/23/25 ...ccvvvveeeeeee | unnnns . 04/03/2024 . | .eeveiiiiiiiiiiieieiiiniienes e Jeeeeee.6,580 [ 6,580 |eeerruunnnns 6,580 |oeerenniiieeiniiins Jernieeeeernnee fereeeeeeeennes e e e e 6,580 |oevuueeeeennin ereneeeeeennes e e 113 |. 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC Incremental DD
. 000000-00-0 [Term Ln Nt 2 11.478% 07/23/25 ...covveveeveennn | ennnns . 04/03/2024 . | .eveiiiiiiiiiinieiiiiiiiinens Jeeeeiieeeeeeenees e 29,061 [ 29,061 |...cconnnnnn P B[ I PR FSPRUPRPT FSPRRPURTR ISPPTRRPPRPPR FSURRPRPRR ISPRRTTRRRR RN 29,061 |oevveiieieeenn Jeerrnniieeeeenne eeenieeeeeeens e 565 |. 07/23/2025 .|5.B Gl ....
Petroleum Servce Group LLC Incremental DD
. 000000-00-0 [Term Ln Nt 1 11.497% 07/23/25 ... [ . 04/03/2024 . | .. . 07/23/2025 . |5.B GI ....
Stealth Holding LLC Incremental DD #3 Term Ln
. 000000-00-0 [Nt 1 12.202% 03/01/26 ...eevveeeeeenieeeeeenns | s . 04/01/2024 . | .eveeiiiiiiiiiieiiiiiiiieeens e e 165 [ 165 |oeeeeeieeeeenee 165 |oeeeeieeeeeeneiees feeeeeeeimnies e e e e et LT P ISP TR T . 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
. 000000-00-0 |15 12.235% 03/01/26 ...cevvvunereeeennnaeeeeennnn | s L 04/01/2024 . | .eveeiiiiiiiiiniiiiiiienens e e 2600 [ 260 |iieeeeiiinns 260 |eeeeenniinns 260 |oeeeeeneiiiieeen Jeerernieeeees e e e e LIV I FOUUUR FOPRPRPRPT FSUPRPRR ISP 8 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenpt ion 100.0000
. 000000-00-0 |13 12.239% 03/01/26 .. PP . 04/01/2024 . | .. . 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redemption
. 000000-00-0 |14 12.244% 03/01/26 ....ovvvueveeeennneeeeeennnn | s L 04/01/2024 . | .eveniiiiiiiiiiiiiiiniinnees e e 189 189 189 | 189 [ [ e e e e LI PR ISR FOORPPRR ISP 6 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt
. 000000-00-0 [12 12.230% 03/02/26 ....eevvuaereerennnnnneeeennns |onnnees . 04/01/2024 .| eueiiiiiiiiiniiiiiniiinnnns Jeennnneeeeennnnns Jeeeeneeeeeenn 94 Lo 94 9 | O | e e feeeeeereiiiinns feeiieeieriiines feeieeeeeiiiins 94 [oeiiiiiiiieies foreerrrninnneee fooerenniinnieee forerneeiaaeeenns 3 [. 03/02/2026 . |4.A PL ....




81'6g03

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
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-
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Kellermeyer Building Sves 7th Amenement
. 000000-00-0 [Revolver Nt 1 9.400% 11/07/26 .......ccevvvnns | unnnns . 04/19/2024 . | Tax Free Exchange ....... |oceevvrririinnnnns Jovunnnnns 15,741 |........... 15,741 |oeeeneins T5, 741 [ o [ [ s [ [ L ECT L R R FORR R AR N 665 |. 11/07/2026 . |4.A Z .....
Excelitas Delayed Draw Nt 2 11.197% 08/02/28 Redemption 100.0000
. 000000-00-0 [ +evvvunneeeeeriiieeeeeiiie e eeeeeen | s L 04/29/2024 . | .eenniiiiiieeeiiiieeeees e e 67,905 |........... 67,905 |............ 67,905 |.......eeen. 65,614 |.......... 7/ U RN RN A R AR (78105 T R FOR R RN R, 1,988 |. 08/02/2028 . [4.C FE ....
Excelitas Delayed Draw Nt 2 11.197% 08/02/28
. 000000-00-0 [ +evvvunneeeeeriiieeeeeiiie e eeeeeen | s . 05/07/2024 . | Tax Free Exchange ....... |oceevoirirriinnnnns Jounnnnns 315,805 |........... 315,805 |........... 315,805 |........... 305,146 |........ 10,658 [ooovieieiiniees oo [ 10,658 [oeviiiiiiiiins foeeenens R LR (1:C T RN R RN A, 22,418 |. 08/02/2028 . |4.C FE ....
Sonny's Enterprises LLC Restated Revolver Redemption 100.0000
. 000000-00-0 [Term Ln Nt 2 12.178% 08/05/28 .........cevvuurs | uunnnns . 06/20/2024 . | .eeenniiiiiiieeeeeieieeees i e 192,073 |........... 192,073 |.oooeeenens L2207 T Y O O N N AU RN L7274 T R FO R AR NN 2,244 |.08/05/2028 . [4.B Z .....
Braya Renewable Fuels 1st Amendment Term Ln Redemption 100.0000
. 000000-00-0 [Nt 1 11.942% 02/20/30 ..cevvvvnivviinnniieninnn | nnnnns . 06/28/2024 . | .eenniiiiiiiieieiiiieeeeees e e 13,595 [oeeiiinne 13,5895 [..ooviennens JECTR: 7 T PP R R {2 R K P72 R K (LS TR1%:T R E R FO N 591 |. 02/20/2030 . |4.A Z .....
Pye Barker Company 7th Amendment DD Term Ln Redempt ion 100.0000
. 000000-00-0 [Nt 1 11.202% 04/01/30 ...evvvvvvvvnnnniniiinnnnns | nnnnns . 05/24/2024 . | .eeeniiiiii . 04/01/2030 . |4.B PL ....
Pye Barker Company 7th Amendment DD Term Ln Redempt ion 100.0000
. 000000-00-0 [Nt 2 11.202% 04/01/30 ..eevvvvvvivvnnnnniiiinnnn | nnnnns L 05/24/2024 . | eeeeniiiiiieeiiieeees i e 315,621 |........... 315,621 |[........... 312,464 [...ooovvniiiiiiiinn foeriniiiiiiiie v FC T (5T R O FR [T (ST P R R 22 Y R RN 388 |. 04/01/2030 . |4.B PL ....
A-Gas Finco Inc Term Ln Nt 1 10.552% Redenption 100.0000
. 000000-00-0 [ 11/08/30 ....cevvvvvnnnieiiiiiiieeeciiiieeeeeeinins | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 7,500 fooiiiiiinnnns 7,500 |iieiinnnnnns 5 VI P FORRRR R L1510 R A 1510 R A 5100 I N O R NN 386 |. 11/08/2030 . |4.A Z .....
Vistra Operations Co LLC Term Ln B Nt 1 UBS Financial Services
. 000000-00-0 [7.344% 12/20/30 .....cevvvnviviinnnniiiiiiinniinnes | nens L 05/17/2024 .| INC wevviiiiiiiiniieiiiiins v e 4,234,898 |........ 4,245,512 |........ 4,234,165 |........ 4,284,170 |oovviviiiiiiiien oevenninnnns 1.7/ R F 1.7/ FR FN 4,234,652 |ooeiiiiiiiinns o P 26 |...ooounnnn 127,832 |. 12/20/2030 . |2.C FE ....
Redwood Services LLC 5th Amendment DD Term Ln
. 000000-00-0 [Nt 2 11.935% 05/06/31 ....evvvnvvvviinnnniiniinn | nnnnns . 06/28/2024 . | Tax Free Exchange ....... |oceeovriiiiiinnns Jovennnnnnns 4,278 | 4,321 [oinnns L3077 T Y R N AN S U RN L34 R R R RN 53 |[. 05/06/2031 . [4.A Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1 Redempt ion 100.0000
..00216C-AD-5 |[11.585% 04/15/25 .... R IR . 06/28/2024 . | .. .5,621 . 04/15/2025 . |3.B PL ....
AQ Sunshine Inc aka Relation Term Ln B Nt 1
..00216C-AF-0 [ 11.735% 04/15/25 .ooovvvvniiiiiiiiiiicieiiieeees | s . 06/28/2024 . | .eenneiiiiiieieeeeinieeeees | e 844 [ 844 B3 [l B18 [ 28 [ 2 [ oD e L7 R R R R, 50 |. 04/15/2025 .|3.B PL ....
ATI Restoration LLC 1st Lien Term Ln Nt 1
..00228%-AA-4 [ 10.971% 07/31/26 ...evvvvviinnniiiiiiiiieeeeiinnnn | s . 06/28/2024 . | .eeeeeeiiiiiieieeeiiiieneees i [ 3,342 [ 30342 080288 03,209 [ o83 [ 83 [ e FCTR: 7720 Y N R R 181 . 07/31/2026 . [1.G PL .
ATI Restoration LLC 1st Lien DD Term Ln Nt 5 Redenption 100.0000
..00228%-AB-2 [ 10.926% 07/31/26 ...evvvvvviiiniiiiiiiiiiiieieeinn | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei 536 |oieeeiiiiiinnns 536 |ooiiiernnnnns LS £ O O R N L3120 R R R R, 30 |. 07/31/2026 . |1.G PL .
ATI Restoration LLC 1st Lien DD Term Ln Nt 5
..00228%-AB-2 [ 10.926% 07/31/26 ...evvvvviviiniiiiiiiiiiiieieeinn | s . 06/28/2024 . | Tax Free Exchange ....... |oceevevrvriiinnnnns Jovunnnnns 207,970 |........... 207,970 |.eeeennnns 207,970 |oeeennnnnn P2V 7R (VO O O N A RN PV VR (VI RN R RN R, 12,675 |. 07/31/2026 . |1.G PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 3 Redenption 100.0000
..00228%-AB-2 [ 10.928% 07/31/26 ...evvvvvviviniiiiiiiiiiiieieeinn | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ [C7 S 623 |oiiiiiiinns (<] VA PO (S [ R K L R AN L ) PN (S R R R R, 35 [.07/31/2026 . [1.G PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 3
..00228%-AB-2 [ 10.928% 07/31/26 ...evvvviviiiniiiiiiiiiiiieieeins | s . 06/28/2024 . | Tax Free Exchange ....... |occoeerirriivnninnns fooenennnns 95,547 |oeeennnnnn 96,000 |oeeeeunnnnns 95,070 [....cevvnnns 95,457 [ooeeiiiiiiiiiies o L) O O, (L0 R A 95,547 [oovviviiiiiiines oo [ s 5,967 |. 07/31/2026 . |1.G PL ....
ATI Restoration LLC 1st Amendment Term Ln Nt Redenption 100.0000
..00228%-AC-0 [1 10.928% 07/31/26 ...ovvvvvvvnnniiiiiinniinenes | enens L 06/28/2024 . | .eeeniiiiiiiiieeeeeeiineees i e 1,130 | 1,130 |oeeeeinnns 1,130 | I O O N N R (RN LI < O Y R 63 |. 07/31/2026 . |1.G PL ....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 8 10.976% 07/31/26 ......cevvvvvvviiinnnnnns | nnnnns L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 1,103 |ooeeeenns 1,103 |oveeenns 1,103 |oeeiins I (< O N S AR (RN I (02 O Y R 61 |. 07/31/2026 . |[1.G PL ....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 10 10.980% 07/31/26 .......cevvvvvvvrnnnnnnes | unnnns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei L L 44 | 4 | 3 O O R N A [ [ [ [ 23 [.07/31/2026 . [1.G PL ....
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 7 10.985% 07/31/26 ....oevvvvvnnnniiiiinnnnns | nnnnns L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 2,960 [ooeiiennn 2,960 |iiiennns 2,960 |iiiiennnnnns 1 O O R AN P 1V O R R R, 162 |. 07/31/2026 . |1.G PL ...
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 9 10.996% 07/31/26 ....evvvvvvvvnnniiiiiiiinnn | nennns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 700 fooeeriiiiinnnnns 700 |oeeeeeiiiiennns 700 |oueeeiiiinnnnns (0 O S Y R (00 O N AR 38 |. 07/31/2026 . |1.G PL .
ATI Restoration LLC 1st Amendnent DD Term Ln Redenption 100.0000
..00228%-AD-8 [Nt 3 10.997% 07/31/26 ...ovvvvvvvvinniniiiiinnnn | eennns L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i [ 1,765 |oeeeeennnnns 1,765 |oeeennnnnnns 1,765 |oeeennnnne (1< O N N AR (RN 1,765 [ooeeieiiiiiiinns oo o [ 97 |. 07/31/2026 . |1.G PL .
Air X Clinate Solutions Term Ln Nt 1 11.578% Redenption 100.0000
..00242*-AA-6 [ 11/07/29 ..evviiiiiininniiiiiiiiiiiiniiiiiiinniiiies | aeeees . 06/28/2024 . | .ueiiiiiiiiiiieeeeiiiiieeees | e 2,916 |.oooooiiin. 2,916 |.coeeenns 2,916 |t 2 [ P FF P AP PT OO PPP FETTTTppyrr 2,916 | o i o 208 |. 11/07/2029 . |3.APL ....
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lor Idwide Express Inc Initial Term Ln Nt 1 Redemption 100.0000
..00435U-AB-4 [9.596% 07/26/28 ......evvvvvvviiniiiiiiiiiiinineees | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 4,866 |............. 4,866 |....coo..n. 4,837 |oeeerinnnnns 4,757 v 88 | P41 PO F (VI O (RN L L PO (SR R A 238 |. 07/26/2028 . [4.C FE ....
Activate Holdings Term Ln Nt 1 11.575% Redemption 100.0000
..005128-AA-7 [07/29/30 eevvenriiiiiiiiiiiiiiiiie e | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 3,939 | 3,939 [.oiiiinnnns 3,939 [.ooiiinnnnns 3,899 [.....cconnnnns FCL T R R R it R FR 3,939 [ovviiiiiiiiiis o e e 118 |. 07/29/2030 . |3.B PL ....
Aero Operating LLC Term Ln Nt 1 14.452% Redemption 100.0000
..00797%-AA-5 [02/07/26 ..evvviiviiinieiiiiiiiiiieeeciinineeeenn | s . 04/01/2024 . | .. F R N 3,499 | 3,49 [.....ooeeens I3 K 2,977 |oeeennns 439 [t it O R YL T PO FRR 3,499 [ovveiis o e 174 |. 02/07/2026 . |3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2 Redemption 100.0000
..00797%-AB-3 [ 14.452% 02/07/26 .......ovvvvvviivnnnieeiiiininnees | s L 04/01/2024 . | eevnneeiiiiiieeeeeiiiiieeeees i e 86 B8 [ 86 | T [ 12 [ [ e 1250 PO FR N O N 5 |. 02/07/2026 . [3.A PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1
..00797%-AB-3 [ 14.479% 02/07/26 ....ovvvvviiviinniiiiiiiniiinnnns | s L 04/01/2024 . | eeveneeiiiiiieeeeeiiieeeees i e 1,001 [ 1,001 [ 1,001 86T [ 140 [ e e LU O (RN L S AR R 73 [. 02/07/2026 . |3.A PL ....
AffiniPay Midco LLC 5th Amendment Term Ln Nt
..008438-AF-6 |1 10.844% 06/09/28 ........cevvvvnviiviinnnnnnnnns | nnnnns . 04/03/2024 . | .eveneeiiiiiieeieeeeiieeeees v [ 3,9620 [0 3,962 [ 3,962 |0 3,962 [ e e e e e LR -7 O O O R 146 . 06/09/2028 . |3.B PL ....
Alcami Holdings LLC Term Ln Nt 1 12.493%
L.013708-AA-6 [ 12/21/28 oovveniiiiiiiiieiiiiiiieeecciieeeeen | s . 06/28/2024 . | .eenniiiiiiiieeeeiiiieneees i [ 30491 L0 30401 80491 L30T [ [ [ e e [ L1 O O S R, 184 . 12/21/2028 . |3.B PL ....
..01451*-AA-0 [Alera Group Term Ln Nt 1 10.594% 10/02/28 . |....... . 06/28/2024 . |Various .......ceeeueeeeeen Joemmmnineeeeenninns foreeeeeeenn8,322 [0 6,322 [ 6,822 |0 6,322 [ e e e e e 6,322 |oeeeeeiiiiieee o e s 352 . 10/02/2028 . [2.C PL ....
Alera Group Delayed Draw Term Ln Nt 1
..01451%-AB-8 [ 10.594% 10/02/28 ...oevveneeeeeennieieeeenniieeeee | s . 06/28/2024 . |Various .......ceeeueeeeeen Joemmmnnneeeeennninns foveeeeeeeenn 1,796 [t 1,796 [ 1,796 |t 1796 [ [ e e e e 1,79 [oeeeeeeeiieee e e [ 100 |. 10/02/2028 . [2.C PL ....
AmerCareRoyal LLC Term Ln Nt 1 11.989%
..023588-AA-0 [ 11/25/25 .oeeeeeeiieeeieeeeeeeeee e | s L 04/01/2024 . | .eveniiiiiiiiinieiiiniineees s e 4,489 [ 4,489 [ 4,402 | 4453 [ [ KL IO PPN KL AU ISP 4489 | o e s 134 | 11/25/2025 . |4B Z .....
American Renal Holdings Inc Term Ln Nt 1
..029227-A%-6 [ 11.65%% 01/25/27 ceeveeeeeeeeeeeeeeeeenieeeeee | s L 06/28/2024 . | .eeuiiiiiiiinieiiiiineees e e 12,5000 [onnllll0 12,5000 ol 12,188 e 11,814 | 498 188 [ooeeieeeiiiiees feeeieeeeniis (6121 I O O 12,500 |eeeeeeeemniies ormneeeeeemniies fereeeeeeeeniees e 742 |. 01/25/2027 . |5.B PL ....
Arcfield Acquistion Corp Term Ln Nt 1
..03937*-AB-8 | 11.578% 08/04/29 ......oeeeeeereeeeeenneeeeeeenn | s L 06/28/2024 . | .eeuiiiiiiiiiinniiiiiiinnens Jeeeneeeeeeneees e 1,096 01,096 [ 1,096 | 1,047 49 [ e e L1 I AU ISP 1,00 [oeeeeeniiees [ oo el 83 |. 08/04/2029 . |4.BPL ....
Archkey Holdings 1st Lien Term Ln Nt 6
..03957N-AB-2 [10.708% 06/29/28 .......ccvvemueereeemmnnaeeeeennnn | veens L 06/28/2024 . | .eveiiiiiiiiiniiiiiniinnees e e 4,805 [ 4,305 [ 4274 | 275 [ e KV IO ISP, (U IO ISP 4,305 [oeeeeeniiieeeee forreeemieeees e s 233 . 06/29/2028 . [4.B FE ....
Arcticom Delayed Draw Term Ln Nt 1 12.347%
..039718-AD-9 [ 12/22/27 ceeveeeeieeeieeeeeeeeee e | L 06/28/2024 . | .eeeniiiiiiiinieiiiniinnens e e 843 843 [ BB BB [ [ e e e e 843 [ o e e 53 |. 12/22/2027 . [2.CPL ....
Arcticom Delayed Draw Term Ln Nt 4 11.584%
..039716-AD-9 |04/14/29 ... U IR . 06/28/2024 . | .. . 04/14/2029 . |2.CPL ....
Arcticom Delayed Draw Term Ln Nt 2 12.329%
..039718-AD-9 [04/14/29 .ceorreiiiieiiie e | s . 06/28/2024 . | .eeeniiiiiiiiiiieiiiiiiieens e e 3,049 03,049 8,049 | 8,049 | [ e e e [t 3049 [ e [ 190 |. 04/14/2029 . |2.CPL ....
..03971@-AE-7 |[Arcticom Term Ln Nt 1 11.838% 12/22/27 ..... |....... L 06/28/2024 . | .eevniiiiiiiiniiiiiiiiineens s e 378 878 8T8 8T8 [ [ e e e e KT T FOUURR FOPUUUPRR FOURRPRRRR ISP 23 |. 12/22/2027 . [2.CPL ....
US Metals Bidco Term Ln Nt 1 12.300% Redempt ion 100.0000
..03979%-AA-9 [07/20/26 .....ceeeeeeeeeeeeeeeneee e eeeeen | s . 06/28/2024 . | .. . 07/20/2026 .|3.B PL ....
Ares PCS || Rated Note Class A Senior Note Redemption
..040094-AA-2 [3.834% 11/10/33 eerrreeieieieiieeeeceeieeeeeee | s . 05/30/2024 . . 11/10/2033 . |2.B PL ....
Ares PCS |1 Rated Note Class B Senior Note
..040094-AB-0 [4.947% 04/09/33 ....ccevrrmieeeieeiiieeeeeeenees | s . 05/30/2024 . . 04/09/2033 . |3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1
L04011%-AA-7 [ 12.727% 11/30/26 eeeeeeeeeeeeeeeeeeeeeeeeeenn | s . 06/28/2024 . . 11/30/2026 . |2.CPL ....
Arrowhead Holdco Co Term Ln Nt 1 10.747%
..04279%-AA-4 [ 08/31/28 ..eeeeeeeeieiee e | s . 04/06/2024 . . 08/31/2028 . |4.CPL ....
Arrowhead Holdco Co Delayed Term Ln Nt 1
..04279%-AB-2 [ 10.747% 08/31/28 ....ceeeeeeeeeeeeeeeneeeeeeennen | s . 04/06/2024 . . 08/31/2028 . |4.CPL ....
Arrowhead Holdco Co Redhawk DD Term Ln Nt 1
..04279%-AC-0 [ 10.747% 08/31/28 ....ceeveeeeeieeeeeenneeeeeennnn | s . 04/06/2024 . . 08/31/2028 . |4.CPL ....
Automotive Keys Group LLC 3rd Amendment Term
..053338-AA-3 [Ln Nt 1 11.739% 11/06/25 . 06/28/2024 . . 11/06/2025 . |2.C PL ....
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TVG-BHG Incremental Term Ln Nt 1 10.708% Redenption 100.0000
..056138-AA-4 [12/19/24 . .oovvviiiiiiiiiiiis s . 06/28/2024 . | .eeeniieiiiieeeeeieiieeees i e LI PO 85 | 85 | O PO R RN O R RN 6 | 12/19/2024 .|4BPL ....
TVG-BHG 3rd Amendment Term Ln Nt 1 10.708% Redenption 100.0000
..056138-AB-2 [12/19/24 ..oovvviiiiiiiiiiiiiiiii s s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei F£:TA LT/ P £ 74 PO 783 |oiiiiiins L O O RN L ) PN £ T/ R RO R AU 57 | 12/19/2024 . |4BPL ....
Redempt ion 100.0000
..056428-AA-9 [BDO USA PC Term Ln Nt 1 11.344% 08/31/28 ... |....... . 06/28/2024 . | .. F R N 7,390 [oeeiinennne 7,390 |oeeeiinnns 7,282 |ooooviinnnnnn A2 B O AR LI PR RN LU O (RN 7,390 [oovveiinininene oo o i 423 |.08/31/2028 . [4.A Z .....
Bakemark Holdings LLC 2nd Amendment Term Ln Redempt ion 100.0000
..05878U-AE-1 [Nt 1 9.844% 09/05/28 .....oevvvvvvvinnniiininnn | nnnnns L 06/28/2024 . | .eeeniiiiiiiiieeeeeeiineees i e 3,939 | 3,939 [oiiiiiinnns 3,939 [.ooiiinnnnns FC R 1o S R R R R R IR 1 Y N R R 198 |. 09/05/2028 . |4.C FE ....
Bamboo US Bidco Term Ln Nt 1 12.066% Redenption 100.0000
..058951-A*-5 [09/30/30 ..evvuuriiiiiiiiiieiiiiiieeeeniieeeeen | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees e [ 6,824 [........... 6,824 |.ooiiiinn 6,824 |evennnnnns 6,594 |............ {07250 R F R R V7 R R 6,824 |.oooiiiiiiiiiie oo s e 317 |. 09/30/2030 . |3.A PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt Redemption 100.0000
..058951-A@-3 3 11.978% 11/05/26 .....oovvvvvveniiiviinnninnnns | nnnnns . 06/28/2024 . | .eeeiiiiiiiieieeieieeeees i [ 158 [ 51T 168 | L/7Z2 FO F LI PO AN L S AN 1 O N AR 6 |. 11/05/2026 .|2.CPL ....
Bamboo Purchaser Inc Term Ln Nt 1 11.985% Redemption 100.0000
..059488-AA-0 [ 11/05/27 .evvvriiiiiiiiiiiiiiiiiiieiecciiineeeeinn | s L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i [ 3,147 o 3,147 | [T YA FO B O O ) AN FC P LY O N R R, 191 |. 11/05/2027 . |2.CPL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt Redempt ion 100.0000
..059488-AB-8 [2 11.985% 11/05/26 .....vvvvvvvvniiiiiiiiinnees | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 370 fooeeriiiiininnns 370 [ooiiiiiiiins (VB R (O O R N (0 O N A 22 |. 11/05/2026 . [2.C PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 1 11.985% 11/05/27 ...evvivviirnniiiiiiiniinnnes | ennns . 06/28/2024 . |Various ... . 11/05/2027 . |2.CPL ....
Bamboo Purchaser Inc Delaye
..059488-AB-8 [4 11.996% 11/05/27 ...ovvvvvviiiniiiiiiiiiinnees | s . 04/30/2024 . | Tax Free Exchange ....... |oevvvriiiiinnnns Jovnnennnns 7,986 |..oooeennnnns 8,104 |..cooeenn -5 PO FORRPRR RN [T PO RN FC I PO F 8T R FORRRR RN RN 118 . 11/05/2027 . [2.C PL ....
Banyan Software Holdings 2nd Amendment Term Redemption 100.0000
..06683@-AC-3 [Ln Nt 1 12.444% 10/30/26 ....ovvvvvvvvvinnnannns | nnnnns . 06/28/2024 . | .eeeiiiiiiiieieeieieeeees i [ A L3 AL 2 R AL 3N R T O R N 7 O ) ) A 45 . 10/30/2026 . [3.B PL ....
Banyan Software Holdings 2nd Amendment DD Redempt ion 100.0000
..066838-AD-1 [Term Ln Nt 1 12.444% 10/30/26 .......coeevvvenn | unnnns L 06/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i e 2,857 |oeeeiiiinnnn 2,857 |iiiinns 2,857 |veeiinns R O O R AN 2,857 |ooviiiiniiiineen o s e 197 |. 10/30/2026 . |3.B PL ....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 12 12.680% 10/30/26 .........ccvvuus | uunnnns . 04/30/2024 . | Tax Free Exchange ....... |occoeerirriiinninnns fovennnnnns 12,590 [oeeeenne 12,590 |oeeennnnnns /28 O A R (R RN LZ2%51(V O O R AN 115 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD Redempt ion 100.0000
..066838-AE-9 [Term Ln Nt 1 12.681% 10/30/26 ........covvvees | uunnnns L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 1,649 [o.oooeennnns 1,649 |oeeennns 1,649 |ovenennininns O O ) AN L R O R E N 77 |. 10/30/2026 . |3.B PL ....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 11 12.689% 10/30/26 .........cevvvns | unnnns . 04/10/2024 . | Tax Free Exchange ....... |oceeeevrviriinnnnns Jounnnnns 13,912 |........... 13,912 |....ooeeees LI 17X O O N N AU RN K JRC2 VI FORR FORRRRR RN N 882 |. 10/30/2026 .|3.B Z .....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 15 12.694% 10/30/26 ......evvvvvvvnn | unnnns . 06/05/2024 . | Tax Free Exchange .. .. 114,512 114,512 114,512 |.... 114,512 .. . 10/30/2026 .|3.B Z .....
Boats Group LLC Term Ln Nt 1 12.496% Redemption 100.
..090328-AB-7 [02/18/26 ...evvviiviiiiiiiiiiiiiieeieciirieeeenn | s L 04/25/2024 . | eevenneiiiiiiieeeeeiiieeees i e 1,950,000 |........ 1,950,000 |........ 1,901,250 |........ 1,922,340 [.ooovvvvvnneenns foreeees 27,660 |ovveiiiiiinnnn fornnnnns 27,660 |oeveviiiiiinnns Jornnnnns 1,950,000 |oveenivvrivnnnns fovveeviiviinnins foveneeieiiiinns foeeeiiiinnns 96,894 |. 02/18/2026 .|5.B Gl ....
20 Gates Bluevine Revolver CI ANt 1 7.420% Redenption 100.0000
..00627#-AA-8 [03/02/26 ...evvvvviiiiiiiiiiiiiiiiieeeeeniieeeees | s L 06/17/2024 . | eeveneeeiiiiiiieeeeiiiiieeees i e 8,757,895 |........ 8,757,895 |........ 8,757,895 |........ FTATR: i T R EURR R R R RN 8,757,895 |oevvviiiiiiiinn v e e 296,629 |. 03/02/2026 . |1.D PL ....
Bottomline Technologies Inc Term Ln Nt 2 Redempt ion 100.0000
.. 10139#-AA-7 [ 10.581% 05/14/29 ....cevvviiiviiniiiiiiiiniiiineees | s L 06/28/2024 . | .eeeniiiiiiiieieeeeiiiineees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 7,500 |veeeennnnnns 7,353 [ooeeiiiinne L O R RN L7 O (RN 500 I O O RN NN 406 |. 05/14/2029 . |3.C PL ....
Bragg Live Food Products LLC Term Ln Nt 1 Redenption 100.0000
..10483*-AC-9 [ 11.435% 12/29/25 ....coovvvvviiiiiiiiiiiiicciiii | s . 06/28/2024 . | .eenniiiiiiiieieiiiieeeeees e e 99,364 |.....nnn. 99,364 [ 97,214 |....oonneens 98,526 |...ccvvviiiiinn forernninnnns 838 |oeeiiiiiiiiin e 838 |oeeiiiiiiiiin e Jeic T T R R R RN 4,377 | 12/29/2025 . |3.A PL ....
Certified Pover Inc Term Ln Nt 1 12.425% Redenption 100.0000
.. 126208-A%-8 [04/28/28 ...ovvvriiiiiiiiiiiiiiiieeiieeen | s L 04/01/2024 . | eevennieiiiiiieeeeeiiiieeees i e 3,892 [eeiiiinns 3,892 [.....oeennns 3,892 [..oocevennns 3,775 |oveeennns M7 [ [ [ L L VA O (RN FC IRt R O O R, 124 |. 04/28/2028 . |3.A PL ....
CVP Holdco Inc Delayed Draw TL Nt 1 11.344% Redenption 100.0000
L A27218-AC-3 [ 10731725 v | s . 06/28/2024 . | .eeenniiiiiiiiiieeeeeiiieeees i e 1,757,713 |........ 1,757,713 |........ 1,756,332 |........ 1,757,012 [ooeeiiiiiiiiees o V) I O AR V) 1 PO LPNATA A T PO AP R I 100,699 |. 10/31/2025 . (3.B PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1 Redenption 100.0000
.. 127454-AA-9 [ 11.208% 06/29/28 ......ovvvvvvniiiiiiiiiiiieeinn | s L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i [ 5,313 [eiiiiiine 5,313 [oiiiiinnnns I I 5,189 | [ 1 P (S A R 22 R A, 5,313 | i s e 298 |. 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term Redenption 100.0000
.. 12745#-AB-7 [Ln Nt 1 11.208% 06/29/28 .........ccvviiiiiiine | uunnnns . 06/28/2024 . | .uueiiiiiiiiiiiieieiiiiiieeees | e 1,207 |oeeennnnnnns 1,207 Joeeennns 1,207 |oeeninns 1,979 | I N AP PPPPIN [HTTTTTUUTTIN 28 i e L S T T T 70 |. 06/29/2028 . |4.A PL ....
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CPIl Buyer LLC Term Ln Nt 1 11.098% 11/01/28 Redemption 100.0000
CA2TA-AASE [ s | . 06/28/2024 . | .eenneiiiiiiieieiiniieeeees e e 11,856 |[....coeveens 11,856 [ooeeneee 11,856 [oeeenee 11,458 |oooveennnnns it R F R R 1T R E LR <1 R AR R AR 671 |. 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
.. 12749#-AB-3 [ 11.061% 11/01/28 ...ccevvveniiiiiiiiiiiiiiiiieees | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei L7/ N O 7 I R 7 B R 308 | /2 O N RN /250 PO F N 7/ T O O ) AR 21 . 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3 Redenption 100.0000
.. 127494-AB-3 [ 11.108% 11/01/28 ....covvvvniiiiiiiiiiiiiiiiiiinees | s . 06/28/2024 . | .. U Y AN XS X PO [T 420 | T O N RN LT PO FR N X R N R R, 13 |. 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
.. 127494-AB-3 [ 11.109% 11/01/28 ....covvvviiiiiiiiiiiieeiciiins | s . 06/28/2024 . | .eeeiiiiiiiieeeiiiiiieeeees i [eeee KT ST R 356 |.oiiiiiiinns 7 /2 O N RN /250 PO F N T 2 R N R R, 23 [. 11/01/2028 . [5.B PL ....
CMG Holdco LLC Term Ln Nt 1 10.335% 05/19/28 Redemption 100.0000
CA2757*-AA-8 [ e | L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 2,616 [......ceenens 2,616 |.eennnns 2,616 |ceeeennnnns 2 O O R AN 251 [ O Y A AR 164 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
. 12757*-AB-6 [ 10.327% 05/19/28 ...ovvvvniiviiniiiiiiiiniiieeeees | s L 06/28/2024 . | .eeuniiiiiiiiieeeeiiiineees i [ 1,602 [ooiiiinnnnns 1,692 |oeeeennns 1,692 |oeeiiinnns 172 O O N N A (RN 172 O O R E N 86 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 8
.. 12757*-AC-4 [10.297% 05/19/28 ...oovvvviiiiiniiiiiiiiniiiieeees | s . 04/16/2024 . | Tax Free Exchange ....... |occoeoririiivnninnns fooennnnnns 63,568 |............ 63,568 |............ 63,568 |............ (SIS R R RO [CIC 15T ) R R 3,463 |. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 9
.. 12757%-AC-4 [10.322% 05/19/28 .....covvvriviiiiiiiiiiiiiiiiineees | s . 04/16/2024 . | Tax Free Exchange ....... |oeeevevririiiinnnns Jounnnnns 185,013 |[........... 185,013 |oeeeennnnns 185,013 |ouvvennnnns L 0 O O N N AR N LGS TN T R AR R NN 5,793 |. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 14 Redenption 100.0000
.. 12757*-AC-4 [10.329% 05/19/28 .....ovvvvrviiiviiiiiiiiiiiiiiinees | s L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 4,213 oo 4,213 [oinens L VI O AR RN 7 R O, L./ F R F L3072 I O O R . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 10
.. 12757*-AC-4 [10.335% 05/19/28 .....cvvvvriviiiiiiiiiiiiiiniinees | s . 04/16/2024 . | Tax Free Exchange ....... |occoeeririiivnninnns fooenennens 69,240 |........... 69,664 |............ 69,223 |............ PR R N L LA O R LA U AN 69,240 [..ooovvvveeiens foorriiiii [ s 1,763 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 12
.. 12757*-AC-4 [10.339% 05/19/28 .....covvvriiiiiiniiiiiiiiiiiiinees | s . 04/16/2024 . | Tax Free Exchange ....... |oceevovriiriiinnnns Jovunnnnns 229,826 |........... 232,088 |........... P22 BT A R RN RN L1 O O, SIS T F 229,826 .ooeevevviiinnns foovriiiii [ s 3,259 |. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 3
.. 12757*-AC-4 [ 10.344% 05/19/28 .....covvvriviiiiniiiiiiiiiiiinees | s . 04/16/2024 . | Tax Free Exchange ....... |occoeorvrviivnninnns foeenennens 79,840 |............ 79,840 |............ 79,840 |............ AT 71V R R R R R FR, FEC IRV R RN RN R, 3,817 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 6
.. 12757*-AC-4 [ 10.552% 05/19/28 .....covvvriviiiiniiiiiiiiiiiinees | s . 04/16/2024 . | Tax Free Exchange ....... |occoeorrriiivnninnns fooenennnns 51,791 [ 51,791 [ooiiinnnens 51,791 [ooiiinnnnns L5311 R O R R R FO, L1721 N R FOR R RN R, 2,931 [. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 4
.. 12757%-AC-4 [ 10.577% 05/19/28 ...oevvviiiiiniiiiiiiiiiiinieeinn | s . 04/16/2024 . | Tax Free Exchange ....... |oeeeviirirriinnnnns Jounnnnns 356,933 |.........n. 356,933 |o..eennnnn. 356,933 |..euunnnnns TGN X Y N A N AR N 356,933 [.ooiiiiiiiinnns oo [ s 15,677 |. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 5
.. 12757*-AC-4 [ 10.596% 05/19/28 ....oevvvivviinnniiiiiiiiiiiienns | s . 04/16/2024 . | Tax Free Exchange ....... |oeeevevririiiinnnns Jounnnnns 328,872 |........... 328,872 |........... 328,872 |........... 72 . R O R R R TR 120 RN RN RN A, 13,019 |. 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 10.444% Redenption 100.0000
L 127658-AA-6 [ 11/01/28 ..eviiiiiiiiiiiiiiccvccciii | s L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i e 3,684 |............ 3,684 |..ooeeinnn 3,684 |.oeuennnnnns B O O R AN FCN LT U R R R, 298 |. 11/01/2028 . |4.B PL ....
Capstone Logistics Acq 1st Lien Term Ln Nt 1
.. 140788-AA-4 [ 10.194% 11/12/27 evveniiiiiiiiiiiiiiiiiiieeeeeinn | s . 06/28/2024 . |Various .......ccceeeevrennn Joevvnninnneeiinninns foeeennnnn 25,0100 [oiiiinnni25,010 [oniinnnnn 24,778 e 24,861 | e LIS R AR LIS R R <V [V R R R R, 1,070 . 11/12/2027 . [4.B PL ....
Capstone Logistics Acq Delayed Draw Term Ln
.. 140788-AB-2 [Nt 1 10.194% 11/12/27 eoevvivviiiiiiiiiiiiines | s . 06/28/2024 . |Various ........cceeeevvvenn foevvnnnnnneninnnnnns fovennennnn 1,456 [0 1,456 [ 1,456 | 11456 [oniies e e e e [ 10486 | [ s [ 62 | 11/12/2027 . |4.BPL ....
Castle Management Term Ln Nt 2 10.808%
.. 14845H-AE-2 | 10/30/29 ... R IR . 06/28/2024 . | .. . 10/30/2029 . |4.A Z .....
Catalent Pharma Solutions Inc Term Ln B-3 Nt
.. 14880B-AH-4 |1 7.458% 02/22/28 .....ovvvvvvviininiiniiiiinns | s . 06/28/2024 . | .eeeniiiiiiiieeeeiiiieeeees e 3,307 [ 3,307 [ 3,304 | 3,241 [ B4 [ /2 PO F [C1C T PO RN FCR< 0/ U R R R 129 |. 02/22/2028 . |3.C FE ....
Continental Acq Holdings LLC Term Ln 2021-B
..21079#-AC-2 [Nt 1 12.485% 01/20/27 ..ovvvvvvviiiniiiiiiiinnn | s L 04/06/2024 . | .eiieiiiiiiiiiieiiees e e (3,268) |cevvvvrnnnns (3,268) |.....cennnn (3,268) |............ (2,778) |- 1[0 8 PR AR R (11 R R (E T2 R EO R R . 01/20/2027 .|3.B PL ....
Convey Health Solutions Inc 2022-2 Redempt ion 100.0000
..21257@-AG-9 | Incremental TermLn Nt 1 10.652% 09/04/26 ... |....... L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiieeees i [ 3,684 |............ 3,684 |..ooeeinnn 3,684 |.oeuennnnnns B O O R AN FCN LT U R R R 199 |. 09/04/2026 . |2.CPL ....
Crown CT Parent Inc Term Ln Nt 1 10.976% Redenption 100.0000
.. 228218-AA-7 [03/08/29 ..eevvnriiiiiiiiiiiiiiiieeeceiieeeen | s L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i [ 3,342 | 3,342 [oooiiiiiinnns 3,342 [oooiiiinnnnns 3,208 |oeveunnnnnn < O R MR I R A, P72 R U R R 186 . 03/08/2029 . [3.A PL ....
DFS Holding Company Inc Term Ln Nt 1 12.444% Redemption 100.0000
..23362*-AB-0 [01/30/29 ..eevvvniiiiiiiiiiiiiiiieeecniieeen | s L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 3,130 [eeiiiinns 3,130 |eviiiins 3,130 |oeviinins B O PO R AN [V R R R R, 197 |. 01/30/2029 . |3.CPL ....
DFS Holding Company Inc Delayed Draw Term Ln Redemption 100.0000
..23362%-AC-8 [Nt 1 12.444% 01/31/29 ....ovvvivviiiinniinnnines | unnnnns . 06/28/2024 . | .uuiiiiiiiiiiieieiiiiiieeeees | o 28 | 228 |t e 228 | v i i o o P2 O U T 17 ]. 01/31/2029 . |3.CPL ....
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nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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DRS Holdings Inc Incremental Term Ln Nt 1 Redemption 100.0000
.. 23363#-AC-3 [ 11.694% 11/01/25 o.ooviieiiiiieeiieieienen | e L 08/28/2024 . | cueeiiieeeeeeneeees e o i T R 25T R 253 B FR 27 i 7 [ K I AP I L[ AP A 258 oo foereenieniiine o e 13 | 11/01/2025 . |3.A PL ...
DRS Holdings Inc Incremental Term Ln Nt 2 Redemption 100.0000
.. 23363#-AC-3 [ 11.735% 11/01/25 o.oovviiiiiieieceiesienie [ e L 08/28/2024 . | e e oo 10,065 |oeeeevreenee 10,085 [.vovvreeenne 9,889 |.vvveene 9,663 |.uerverine 280 [ooeeieinne 172 T IR RN ZT1 I FOUURURR RO 10,065 ovevevverieies forrenieniinine oo e 469 |. 11/01/2025 . [3.A PL ...
Demakes Borrower LLC Term Ln Nt 1 11.549% Redenption 100.0000
.. 248038-AA-5 [ 12/12/29 1. [ e . 06/28/2024 .| .. o [ o 3,079 |ovrrrienn 3,079 |ovvvrinene 3,079 |vrrreene 3,079 |ovvininiinies Jorereneienes foeveenieninine oo e s 3,079 |oveveeieieies foeveenienienine oo e 202 | 12/12/2029 . |[4.A Z .....
Denal i Buyerco Term Ln Nt 1 10.989%% 09/15/28 Redempt ion 100.0000
L 28218-AA-3 | et [ e L 08/28/2024 . | ceieieeiieeeeeeeeees o [ 18,981 |ervieens 18,981 [ovoevrene 18,981 |ovrevreenne 18,890 |.verevrirnnne L1 U URURURUR RPN (LI SRR 18,981 |ovvvciviiiiis oo e oo 1,140 |. 09/15/2028 . [4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 6 Redenption 100.0000
.. 248218-AB-1 [ 10.952% 09/15/28 ....eeuvenveneeieierieiieieeiiens | ceeees L 08/28/2024 . | ceeeiieeeeeeeeeeees e [ 699 |erriirienen 699 [oiivieriiinine 699 |viriiirienn 696 |vervrrerrinne K I PRIV FUURURURUR RO K I AU A 899 |oveveriirieies forreeniniiine [ e 56 |. 09/15/2028 . |4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 7 Redenption 100.0000
.. 248218-AB-1 [ 10.978% 09/15/28 ...eouveneiviieeeieiieiienien | e L 08/28/2024 . | cueeiiieieeeeeeeeees e e 1,370 [oveevreeenne 1,870 v L 70 A 1,364 [oreiiiinnne T oo e s 7 e o 1,370 [oeeiiiiiiin [ e Jorviieie 100 |. 09/15/2028 . |4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 2 Redenption 100.0000
.. 248218-AB-1 [ 10.984% 09/15/28 .....evvvereeneinieninnininnens | ceeees L 08/28/2024 . | ceeiieieeeeeeeeeeees e o 2,560 |eirriene 2,560 [.eeeereenenn 2,560 |.eereeriene 2,508 [ L2 PRSP FUNRPRURUR RO L7 FUSURRRR RO 2,560 |veverieiiies foerenienienins e e 157 |. 09/15/2028 . [4.B ........
Denali Holdco Amendment Term Ln Nt 1 10.928% Redenption 100.0000
. 248238-AB-9 [09/15/27 ..o | e L 08/28/2024 . | cueeiiieeeeeeneeees e o ([T AR (1[0 F [ (-7 A (33 (-7 AP FSURRRRUIRRRP RUNURURURUR RUTTUTORURUR ITURURURUR ERTRRTN (37 PSRRI FURUURURURN UISURPRURUR ISURURRRN 41 |.09/15/2027 . |3.B PL ...
Denali Holdco Delayed Draw Term Ln Nt 1 Redenption 100.0000
.. 248238-AC-7 [10.92%% 09/15/27 ..ovvervinviviieierieiiesieiens | ceeees L 08/28/2024 . | e e o 490 | 490 [oviiiiiiiene 490 v 490 |viinininnies e fovenninine e e s 490 v forreeneniiins oo e 45 (. 09/15/2027 . [3.B PL ...
Diligent Corp Term Ln B-3 Nt 1 11.235%
.. 254038-AU-0 [08/04/25 ...oeveuviiiieeeieieeee e | e . 08/03/2024 . | Tax Free EXchange ....... |rveeerererenens [oenenn 1,867,644 |........ 1,746,000 |........ 1,728,540 |....e.. 1,728,540 |....... 180,194 |....... (41,090) [evvvvvevniner [ 139,104 [oovvviiiinnee [ 1,867,644 |ooveieiviiiis Joeriniininis forereieiiies foereiens 129,530 |. 08/04/2025 . [3.CPL ....
EP Wealth Advisors LLC Term Ln Nt 1 10.860% Redenption 100.0000
.. 268870-AA-9 [09/04/26 ......eonviiiiiieieeeeeeeee | e L 08/28/2024 . | e e o 2,045 |oviriennn 2,085 [oiirinns 1,99 v 2,018 |ovriiininies e 7 R 74 TR N 2,085 |oveveiiiiiies foerenienienine oo e 136 |. 09/04/2026 . [1.G PL ...
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..268870-AB-7 [Nt 1 10.985% 09/04/26 .....ocvevevereerverienns | ceeenes L 08/28/2024 . | e e oo 2,127 v 2,127 oo 2,121 | 2,128 | [ K I AR A K I AU A 2,127 e o oo e 118 |. 09/04/2026 . |1.G PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..268870-AC-5 [Nt 1 10.985% 09/04/26 .....ooveveveseenierienne | cevenes L 08/28/2024 . | cueeiiieeeeeeeeeeees e o 5,215 |ovrrrenn 5,215 [orririnns 5,215 [ovrerrienene 5,215 [oveerrinininne frereriiiin [ [ s e 5,215 |overeereienes foerenienienine oo e 289 |. 09/04/2026 . [1.G PL ...
EPS NASS Parent Inc Term Ln Nt 1 11.235% Redenption 100.0000
..26888*-AA-0 [04/19/28 ....ovvineiiiieieie e | e L 05/23/2024 . | o e [ 1,595,455 |........ 1,595,455 |........ 1,563,545 |........ 1,572,891 |ovvviiiinies e 22,563 [oveviiiiiiiiee [ 22,563 [orviiiiiinee [ 1,595,455 [cevevveiiiin feoririiniiiiie [ e 72,684 . 04/19/2028 . [3.A PL ....
EPS NASS Parent Inc Delayed Draw Term Ln Nt 1 Redenption 100.0000
..26888*-AB-8 [ 11.235% 04/19/28 .....eveuveveieierieiierieniens | ceeees L 05/23/2024 . | cevieeeeeeeeeeeeeees e o 89,804 |..eeeene. 89,804 |eivreenne 89,804 [oervenne 89,804 [orvvvvriiniinen v v e o o 89,804 [oovevviviiin [ s i 4,091 |. 04/19/2028 . |3.A PL ...
Elevation Services Holding LLC Term Ln Nt 1 Redenption 100.0000
..286220-AA-5 [ 11.494% 12/18/26 .vveveiiiiieiiiiininenenn | e L 08/28/2024 . | e e oo 1,929 [oviiinns 1,929 [oivienene 1,880 [ovvvieeenne 1,871 [oveiiiieene 30 e ;N SRR T - PR N L7 T FORRURRUR FUNURURRURES USRI TSR 120 | 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 3 11.452% 12/18/26 ..ovvveveines | e L 08/28/2024 . | cueeiieeeeeeeeeeees e o F( T PR {0 PR [ R 2 R 2 PSRV FUURURURURE RO 2 [ [ 76 |oveveeeeneies Jorreerenienine oo e 5 | 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 1 11.477% 12/28/26 ...eooveeeeens | e L 08/28/2024 . | ceeeieiieeeeeeeeees e oo 2,843 [ 2,883 L 2,848 [ 2,370 [l T8 e o oo T3 e [ 2,883 | e o 152 | 12/28/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 2 11.480% 12/28/26 ... [ . 06/28/2024 .| .. . 12/28/2026 . |3.A PL ...
Elevation Services Holding LLC 1st Amendment
..28624-AA-1 [Term Ln Nt 1 11.478% 12/18/26 ...eovvveeens [ e L 08/28/2024 . | cueeiiieeeeeeeeeeees e o 2,286 |oeiriiene 2,286 |overreenenne 2,286 |vreeienn 2,217 v [ RN IURURURUR RPN [ PR N 2,286 |oveveeieiiies foereenienienins oo e 134 | 12/18/2026 . [3.A PL ...
Endure Digital Inc Term Ln Nt 1 9.257%
1 29279U-AB=2 [02/10/28 .. | e . 06/28/2024 . |Various ....eeveeeereenennes fovereerienienenens oo 4770 [ 4770 |ovevieenne 4,748 v 4,663 e (LI L7 AU A R 7 ISR Z:5% (I PSRRI FURURURURVR FUTSUIRORUR ORI 341 |. 02/10/2028 . |4.B FE ...
Essential Services Hldg Corp Delayed Draw
..29668#-AC-2 [Term Ln Nt 3 11.202% 11/16/26 ...eoveveveens [ covenes L 08/17/2024 | ceveeeeeeeeeeeeeeees e [ 4,367,884 |........ 4,367,884 |........ 4,315,213 |........ 4,324,205 |........ 10,746 |ovenene 32,983 |vrrrinnnies e 43,679 [oviiiiiiinee [ 4,367,884 o foeeeeiniinins oo e 353,948 |. 11/16/2026 . [3.B PL ...
Essential Services Hldg Corp Delayed Draw 3rd
..29668#-AC-2 [Amen Nt 1 11.202% 07/20/30 ...ovvvevrevrevnnnns [ covenes L 0B/17/2024 | e e [ 5,832,735 ... 5,832,735 |....... 5,825,787 ... 5,774,408 |......... 52,482 |oveenns 5,886 |vreeriniinins e 58,328 [ovioviiiiinnee [ 5,832,735 [ceoveviiiiin [ [ i 473,283 |. 07/20/2030 . |3.B PL ...
Essential Services Hldg Corp 4th Amendment DD
..29670*-AB-4 [Term Ln Nt 1 11.202% 11/16/26 ..oovovvevrenne | conens L 08/17/2024 | v e [ 2,943,291 |........ 2,043,291 | 2,043,291 |........ 2,913,858 |......... 29,433 |oeiiiieniinns erniiiiiiis oeinens 29,433 |vioriiiiiins e 2,943,291 |.oiieiiiiinns Joneiiiiiies Jovneiiiiiiines forsernnnes 238,820 |. 11/16/2026 . |3.B PL ...
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Redemption 100.0000
..30068*-AB-2 |Excelitas Term Ln Nt 1 11.174% 08/13/29 .... |....... . 04/29/2024 . | eeeenniiiiiieeeeiiiienees i e 783,159 |........... 783,159 |........... 13,917 |eveeennnnns 756,727 |oveuennns 18,524 |.......... 7,908 [oeeeiiviiiinns forrenees LK 7/ R R, < 1t ) ) ) M, 24,008 |. 08/13/2029 . |4.CPL ....
Flywheel Acquireco Term Ln Nt 1 11.830% Redenption 100.0000
..30309#-AA-9 [ 05/12/30 eevvunniiiiiiiiiieeiiiieeecevieees | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 5,043 [oeiiiiins 5,043 [.........ee. 5,043 [......ceenens 4,942 |............ 101 [ oo [ (U O (RN LSV O O R R, 313 |. 05/12/2030 . |3.A PL ....
Faraday Buyer LLC Term Ln Nt 2 11.326% Redenption 100.0000
L30737#-AA-1 [10/11/28 e | s . 06/28/2024 . | .. FU R R 11,992 [ooeeeee 11,92 s 11,992 |oeeeennnns 2 O S S R (R N LR O R ) RN 834 |. 10/11/2028 . |3.B PL ....
Redemption 100.0000
.. 3393N-AC-0 [Flexsys Inc Term Ln Nt 1 10.846% 11/01/28 . |....... . 06/28/2024 . | .eeeniiiiiie e ,098 i 3,098 |.iiinins 2,931 [ooiiiiinnnns 3,024 |.....ccennnnns 26 | 170 [oeeernnns 172 . L2 PO FR FCLLST U R R R, 170 . 11/01/2028 . [4.B FE ....
Flint Opco LLC Term Ln Nt 1 10.579% 08/15/30 Redemption 100.0000
L B3963A-AC-7 [ eeveriieeeeei s | s . 06/28/2024 . | .eeeniiiiiie e V67 e 1,167 [ooeiiiinnnnns 1,138 | 1,138 | T . R F 2 I R F LI (T R R RN 64 (. 08/15/2030 .|4.B FE ....
Flint Opco LLC Delayed Draw Term Ln Nt 2
..33963A-AD-5 |10.588% 08/15/30 .... P U . 06/14/2024 . | Tax Free Exchange .. . 08/15/2030 . |3.A PL ....
Florida Food Products New Term Ln Nt 1 Redenption 100.
..34068G-AH-5 [ 10.344% 10/18/28 ....evvvviviiniiiiiiiiiiiieieiinn | s . 06/28/2024 . | .eenniiiiiiiieeeiiiieeeees e e 19,473 |ocoeene 19,473 |oeeenns 18,304 |oeveennnnns 16,746 |.......... 1,754 |onens [T/ F RN P O ER LS YA T R E R R RN 861 |. 10/18/2028 . |5.B FE ....
Foundation Risk Partners Corp 1st Lien Term Redempt ion 100.0000
..35041@-AU-9 [Ln Nt 1 10.688% 10/30/28 .........eovvvvvrnnnnns | uunnnns L 06/28/2024 . | .eeuniiiiiiiiieeeeiiiineees i [ 1,548 [ooooiiennins 1,548 |ooeeennns 1,548 |oeeennnns <. O N N A (RN LR R ) R AN 104 |. 10/30/2028 .|3.B PL ....
Foundation Risk Partners Corp 1st Lien DD Redempt ion 100.0000
..35041@-AV-7 [Term Ln Nt 12 10.685% 07/30/27 .. [T U . 06/28/2024 . | .. . . 07/30/2027 .|3.B PL ....
Foundation Risk Partners Corp 1st
..35041@-AV-7 [Term Ln Nt 12 10.685% 07/30/27 ....ceovvvvvnnns | unnnns . 06/28/2024 . | Tax Free Exchange ....... |oeeeevriiiiiinnnns Jovunnnnns 338,802 [........... 338,802 |........... 338,802 |........... B R O R R (122 ) ) M, 19,279 |. 07/30/2027 .|3.B PL ....
Foundation Risk Partners Corp 1st Lien DD Redempt ion 100.0000
..35041@-AV-7 [Term Ln Nt 13 10.674% 10/30/28 ........ccvvvuee | unnnns . 06/28/2024 . | .eeeiiiiiiiieieeieieeeees i [ 879 [eiiiiiiiiinnns 879 | L7258 R FR R RN /2 PR RN [/ PO RN E-£° R O N R AU 37 |. 10/30/2028 . |3.B PL ....
Foundation Risk Partners Corp 1st Lien DD
..35041@-AV-7 [Term Ln Nt 13 10.674% 10/30/28 ........ccvvvvee | unnnns . 06/28/2024 . | Tax Free Exchange ....... |oceevevrvriiinnnnns Jovunnnnns 344,593 |........... 347,061 |........... 344,458 |oeveiiiiiiiiinnnns oo [ LIS PR AR LIS PO F FCLZIC X T R RO R R, 14,762 |. 10/30/2028 . |3.B PL ....
Foundation Risk Partners Corp 1st Lien DD Redempt ion 100.0000
..35041@-AV-7 [Term Ln Nt 1 10.685% 10/30/28 .........cevveves | uunnnns L 06/28/2024 . | .eeeniiiiiiiiieeeeeeiineees i e 4,455 |l 4,455 |......ooeeens 4,455 |.....coeeeens O O R AN LT O O S NN 258 |. 10/30/2028 . |3.B PL ....
Foundation Consumer Brands Term Ln Nt 1 Redemption 100.0000
..350424-AC-6 | 11.724% 02/12/27 eoovvvnniiiiiiniiiiiiiiniiiieeees | s . 05/02/2024 . | .. R N 8,796 |[....ccevnnnns 8,796 |.cevvnrnn 8,551 | E-CK ST R ER (] ST RN L[] O (RN LA T O O RN AN 267 |. 02/12/2027 .|2.CPL ....
Foundation Consumer Brands Term Ln Nt 2 Redemption 100.0000
..350424-AC-6 | 11.73%% 02/12/27 eeevvvnniiiiiiniiiiiiiiniieeeees | s L 05/02/2024 . | eeeenieiiiiieeeeeiiiineees i e 7,214 | 7,214 | 7,214 | %2 O O O R AN T2T4 |ovveviiiiiiiieee o foviiis s 116 . 02/12/2027 . [2.CPL ....
GC Waves Holdings Inc 2023 Replacing Term Ln Redenption 100.0000
..36210*-AA-8 [Nt 1 10.679% 08/11/28 ......evvvvvvviinniiiinns | nnnnns . 06/28/2024 . | .eeeiiiiiiiieeeiiiiiieeeees i [eeee 214 i, 24 | 24 | 210 | L O O RN L ) PN 4L R Y R R, 12 |. 08/11/2028 .|3.B PL ....
GC Waves Holdings Inc Delayed Draw Term Ln Nt
..36210%-AB-6 |1 11.445% 08/11/28 ... P ISR . 05/15/2024 . | Tax Free Exchange ....... 227,085 227,085 |.... . 08/11/2028 . |4.A Z .....
GC Waves Holdings Inc y
..36210%-AB-6 |3 11.444% 07/17/29 ...oovvvnviiiiiniiiiniiininies | s . 04/05/2024 . | Tax Free Exchange ....... |occcvoeririirinnnnns [onnn.... 226,444 .. 226,444 |........... 226,444 . 07/17/2029 . |4.A Z .....
GS Seer Group Term Ln Nt 1 12.075% 04/29/30 Redemption 100.0000
. 362658-AA-0 [ .eeereneeii s | s L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 2,736 [oeeereiennns 2,736 |oeeerrnnns 2,736 . 04/29/2030 . (3.B PL ...
GS Seer Group Delayed Draw Term Ln Nt 2
..362656-AB-8 [ 12.048% 04/28/29 .....cevvvviiiiiiiiiiiiiiiiineees | s . 06/28/2024 . | Tax Free Exchange ....... |occoeerrriiiinninnns fovenennnns 2,21 | 22,21 |oeeeiiinne 22,221 . 04/28/2029 . |3.B PL ....
GS Seer Group Delayed Draw Term Ln Nt 3
..362656-AB-8 | 12.080% 04/28/29 ......eevviviiiinniiiiiiiiiiiinens | s . 06/28/2024 . | Tax Free Exchange ....... |occoeerrriiivnninnns fovenennnns 38,027 foeereennn 38,027 |....ccevnnns 38,027 . 04/28/2029 . |3.BPL ....
GS Seer Group Delayed Draw Term Ln Nt 1 Redenption 100.0000
..362656-AB-8 [ 12.085% 04/28/29 .....covvvviviiiiniiiiiiiiiiiiieees | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei 505 |oeeiiiiiiinns 505 [iiiiiiiinns 505 |oiiiiiiiiins 490 | T O N RN LT PO FR N L1V R N R R, 60 |. 04/28/2029 . |3.B PL ....
GS Seer Group Delayed Draw Term Ln Nt 4
..362656-AB-8 | 12.004% 04/28/29 ........evvvvviiiiiniiiiiiiiniins | s . 06/28/2024 . | Tax Free Exchange ....... |occoeeriririinninnns fooenennnns 67,593 |..ooeenns 67,593 |......oenens L 81 O O R R RN 67,593 [ooviiviiiiines oo i . 04/28/2029 . |3.BPL ....
Galway Insurance Hold Inc Term Ln Nt 1 Redemption 100.0000
..36457W-AD-3 [10.685% 09/29/28 .... P ISR . 06/28/2024 . | .eeuniiiiiie e . 09/29/2028 . |3.B PL ....
Gerson Lehrman Group .
L 374237-A*-6 [ 12/12/27 tovvveiiiiiiiiiiiiieees | e . 04/11/2024 . | Tax Free Exchange ....... |occoeeiiiiiiinnnnns ounen 10,348,055 |....... 10,378,793 |....... 10,333,949 |........ 6,226,205 |...oovennenninnn fooeees (14,784) |ooveiiiiiinnns onnnns (14,784) |ooveiiiiininns onnnns 10,348,055 |.ovveiiiiiiinns Jovniiniiiiinns Joviniiiiiinnnn . 12/12/2027 .12.CZ .....
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GovC10 Buyer Com Term Ln Nt 1 10.325% Redenption 100.0000
.. 38362%-AA-0 [ 08/18/27 ...vviiiiiiiiiiiiiiineeeceiieeecciiin | s . 06/28/2024 . | .eenneiiiiiiieieiiniieeeees e e 60,603 |............ 60,603 |...eeennnnns 60,603 |oeevvunnnnns 00 O O N ) AN [CIOCI0 < T R R RN R, 2,137 |. 08/18/2027 . |4.A PL ....
Guidehouse Inc Term Ln Nt 1 11.094% 10/16/28 Redemption 100.0000
LA0T788-AA-8 [ oeeeeeeeeee e | s L 06/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i [ 7,369 [oeeeiiinnnne 7,369 |ieerinnnnns 7,369 |veeeennnnns 7,280 | L[V O N RN L1V O A 7,369 |ooevevinininens oo foriiis i 374 1. 10/16/2028 . |4.B Z .....
Guidepoint Security Hold LLC Term Ln Nt 1 Redenption 100.0000
. 40179%-AA-9 [ 11.328% 10/02/29 ....eevvviiviinnnniiviiniiineens | s . 06/28/2024 . | .. F R N 3,135 [ 3,135 [iiiiiinnnns 3,135 [ooiiiiiinnnns FC KT S R R R R R B T R O O R, 186 |[. 10/02/2029 . (3.B PL ....
HAH Group Holding Incremental DD Term Ln Nt 1 Redenption 100.0000
.. 40467A-AH-2 [ 10.454% 10/29/27 ...covvvvniiiiiiiiiiiiiiiiiiieees | s L 06/28/2024 . | .eeeniiiiiiiieeeeeiiiineees i e 7,576 [oooeveinnnnns 7,576 |oveeeennnnns 7,285 [ooiiiiinnnnns VAT PP R, F(V 1 I R AR £V T R F 57/ T P FORRURR RN RN 338 |. 10/29/2027 . |4.C FE ....
HP RSS Intermediate Inc 1st Lien Term Ln Nt 1 Redenption 100.0000
..404938-AA-6 [ 10.334% 12/11/29 ...ovvvviniiiiiiiiiiiiiiiiieees | s L 06/28/2024 . | .eeuniiiiiiiiieeeeiiiineees i [ 2,133 [ 2,133 [oiiiiinnnns P I 8 S R R R R R P/ £ R R R R, 122 | 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Lien Special Pur Redenption 100.0000
..404938-AB-4 [DDTL Nt 1 10.335% 12/11/29 ...oovvvnvviiinnns | nnnnns . 06/28/2024 . | .eeeiiiiiiiieieeieieeeees i [ LY A 457 |ooeeiiiiis LY R 5 O O R N T R R R R, 29 . 12/11/2029 . [2.CPL ....
HP RSS Intermediate Inc 1st Lien Special Pur
..404938-AB-4 [DDTL Nt 3 10.335% 12/11/29 ...ccevvvvnnviiiinnnn | unnnns . 06/19/2024 . | Tax Free Exchange ....... |oceevvriiriinnnnns Jovunnnnns 238,970 |........... 240,573 |........... 238,921 [...ocoeneens TR P N 1 O O, L1 R A Pt TR (VI R R RN R 8,038 |. 12/11/2029 .|2.CPL ....
HP RSS Intermediate Inc 1st Lien Gen Purpose Redenption 100.0000
..40493@-AC-2 [DDTL Nt 2 10.335% 12/11/29 ...oovvvvvnnviiiiinnn | ennnns L 06/28/2024 . | .eenniiiiiiiieeeeiiiieeeees i e 602 o802 [ B02 | [ [ e e e [ 1072 O O R . 12/11/2029 . |2.CPL ....
Hanger Inc 1st Lien Term Ln Nt 1 11.579%
..41043F-B*-9 |10/03/28 ... P R . 06/28/2024 . | .. . 10/03/2028 . |3.CPL ....
Hanger Inc 1st Lien DD Term Ln Nt 1 11.594%
L A1043F-B-7 [ 10/03/28 ovveniiiiiiiieieeciei e | s L 06/28/2024 . | .eenneeiiiiieieeeeinieeeees i [eeeen 646 [ 846 [ 846 |88 [ [ e e e [ L O A 39 . 10/03/2028 . [3.C PL ....
Harvey Tool Co LLC New Term Ln Nt 1 10.985%
CATBIG-AE-T [ 10/26/27 v | s . 06/28/2024 . | .eeenniiiiiiiieeeeeiiiieeees i el 1120 [ 4112 [ A2 080987 e 128 s [ e ;T R A, A 112 | s s e 228 |. 10/26/2027 .|3.A Z .....
Harvey Tool Co LLC 2021 Delayed Draw Term Ln
..417818-AF-4 [Nt 3 10.985% 10/26/27 ...evvvvvvvvinniniiiiiinnn | nnnens L 06/28/2024 . | .eeunieiiiiiiieieeiiiiieeeees v [ 839 B39 B39 | B23 [T [ [ e L LA O (SIS R N R R, 36 |. 10/26/2027 .|3.AZ .....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 [ 11.235% 10/31/24 .ooovvveniiiiiiiiineiiiciiineees | s L 06/28/2024 . | .eenneiiiiiiieeeeeeiiieeeees i e 12,478 12,478 [ 12,227 12,437 s e e e L I O F L7 T O Y R AR 740 |. 10/31/2024 . |3.A Z .....
Heavy Construction Systems Inc 2024 New Term
..42258@-AC-3 [Ln Nt 1 10.594% 11/16/28 ......ccevvvvnvrininnn | nnnnns L 06/28/2024 . | .eeeniiiiiiiiiieeeeeiiieeeees i 3,928 03,928 [ 30889 | [ 39 [ e it R A R 2 U R R R, 113 |. 11/16/2028 . |4.A Z .....
Orion Group 2nd Amendment Term Ln Nt 1
.. 42327@-AA-4 [ 11.585% 03/19/27 .oovvveniiiiiiiiiiiiiiiniiiieeees | s L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 3,979 [eeiiiinne 3,979 [oiiiiinnnns 3,889 |ievinnnnns 3,872 |oviiiiins 25 | -7 FO R (L7 O RN TR U R R R 252 . 03/19/2027 . [3.CPL ....
Orion Group 2nd Amendment DD Term Ln Nt 2 Redempt ion 100.0000
.. 42327@-AB-2 [ 11.575% 03/19/27 .oovvvniiiiiiniiiiiiiiniiiieeees | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 4,028 [..ccoennne 4,028 |oeeeennnnnns 4,006 |..covvnniiinns 338 | [T PO P T R A I R F L7 O O R 131 |. 03/19/2027 . |3.CPL ....
Orion Group 2nd Amendment DD Term Ln Nt 10
.. 42327@-AB-2 [ 11.579% 08/10/29 ...oevvvvviiiiiiiiiiiiiiiinieeins | s . 06/28/2024 . | Tax Free Exchange ....... |oeceeveerriiivinnnns Jovunnnnns 148,005 |........... 149,200 |........... 47,977 feeeiiiiiiiiiinnnne oo s . R F 2. T FR QT 00 T R FO R R NN 3,631 |. 08/10/2029 . |3.C PL ....
Orion Group 2nd Amendment DD Term Ln Nt 6
.. 42327@-AB-2 [ 11.588% 08/10/29 ....oovvvvvnnniiiiiniieiiiiiiinn | s . 06/28/2024 . | Tax Free Exchange ....... |occoeeririiiiininnns fovenennens 78,629 [ 79,573 |ooiviiinnnns £ T84 T P PP AR £ I O O, (11 PP R, -T2 R R O RN R, 2,957 |. 08/10/2029 . [3.C PL ....
Orion Group 2nd Amendment DD Term Ln Nt 8
.. 42327@-AB-2 [ 11.589% 08/10/29 ....evvvviiivniiiiiiiiiiiinieeins | s . 06/28/2024 . | Tax Free Exchange ....... |occoeerirrrivnninnns fooeninnnns 39,311 | 39,787 |..oevinnnnns RIS 1 U R R -2 F . -2 FO E 39,311 [ oo [ 1,374 |. 08/10/2029 . |3.CPL ....
Orion Group 2nd Amendment DD Term Ln Nt 9
.. 42327@-AB-2 [ 11.597% 08/10/29 ...oevvvviiiiiiiiiiiiiiiieieeins | s . 06/28/2024 . | Tax Free Exchange ....... |oeeevovrviviiinnnns Jovunnnnns 204,815 |....oeeens 298,399 |....nnn. 204,669 |[......covvnviiiiinnn foevrniniiniiii i JLICT OO RN LT PP 204,815 [ooveiiiiiiinnns oo [ s 9,618 |. 08/10/2029 . |3.C PL ....
Higginbotham Ins Inc Amendment #3 DD Term Ln Redempt ion 100.0000
.. 42058#-AG-5 [Nt 1 10.942% 10/31/29 ...oovvvviiiiiniiiiiiiinn | eennns L 06/28/2024 . | .eeeniiiiiiiiieeeeieiineees i e 6,007 f[ooeiiinnnnns 6,007 [oeeiriinnne 5,997 [ooviiiiinnnnn 3,091 80 v 10 o 80 i e 6,007 [ e e e 260 |. 10/31/2029 . |4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln
.. 42958#-AG-5 |Nt 6 10.944% 10/31/29 ..... P R . 04/30/2024 . | Tax Free Exchange .. 536,853 534,168 |.... . 10/31/2029 . |4.A Z .....
Hills Distribution Inc Term Ln Nt 1 11.326% Redemption 100.
L A3166#-AA-4 | 11/08/29 ..eoverereeeeeeeeeeeeeeeeeeeeenees | e L 06/28/2028 . [ ceveveverereieieieieeeeeees e [ 2,484 oo 2,484 |ovoveenn 2,484 .ooveeee 2,888 [ovveeeies oo oo e e e 2,888 |ovveceeeeens Joeeeeeiiiies Joreeeiiiieees oo 176 | 11/08/2020 . |3.B PL ...
IG Investments Holdings LLC Term Ln Nt 1
..449580-A%-3 [ 11.430% 09/22/28 ......ovvvvvvviiiniiiiiiiiiiiinees | s . 04/30/2024 . | Tax Free Exchange ....... |oceeevriiriiinnns Jonnnennnns 3,320 [oeiiriinnne 3,368 |.ieevnnnns 3,300 |eeiieinnnns FCTR 1 VA FO R FC T PO RN FC I PO R FC R (VI U RN R R, 196 |. 09/22/2028 . |4.A PL ....
1G Investments Holdings LLC Term Ln Nt 4 Redenption 100.0000
..449580-A%-3 [ 11.444% 09/22/28 .......cevviiiiiiinnniiiiiiiinins | ennnns . 06/28/2024 . | .uueiiiiiiiiiieieiiiiiineees | e 3,368 |............ 3,368 |.coeeenns 3,320 [.ooiiiiiiiiiiiiiiin i v B s e B s e 3,368 |...ocviiiiiiins ovviiniiinis v o 63 |. 09/22/2028 . |4.APL ....
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IQNavigator Inc Term Ln Nt 1 10.579% Redempt ion 100.0000
. 44989%-AC-7 [05/02/29 ...eevvvnniiiiiiiiiiiiiiiiii s | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiieeees i [ 3,128 [eeiiiine 3128 | 3128 | 2,898 | (51T R R R, LIS O F [ T U R R R 161 [. 05/02/2029 . [5.A PL ....
IQNavigator Inc Term Ln Nt 3 10.579%
. 44989%-AC-7 [05/02/29 ...eevvvnniiiiiiiiiiiiecini s | s . 05/31/2024 . | Tax Free Exchange ....... |ocooeeriiriiinninnns foeenennnns 48,985 |.....cee.n. 48,985 |............ 48,985 |............ 48,005 |............ 11V R R AR o1V R N 48,985 [.oooevvvnieinns [ [ s 3,083 |. 05/02/2029 . |5.A PL ....
IQNavigator Inc Term Ln Nt 2 10.596%
. 44989%-AC-7 [05/02/29 ...evvvvnniiiiiiiiiiieiirii s | s . 05/31/2024 . | Tax Free Exchange ....... |occoeeririiivininnns fooenennnns 18,451 |............ 18,451 |ooeeeninns 18,451 |oeveennnnns 18,082 |............ e C1C I R R R RIS R E LT O O Y AN 1,001 [. 05/02/2029 . [5.A PL ....
Infinity Home Services Holdco Delayed Draw Redemption 100.0000
..45676@-AA-4 [Term Ln Nt 1 12.189% 12/28/28 .......ccovvvvnnn | uunnnns . 06/28/2024 . | .eeeiiiiiiiieieeieieeeees i [ (1< 613 | 613 | (3 O R N (11 O ) AR 39 . 12/28/2028 . [2.C PL ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 [Term Ln Nt 5 12.191% 12/28/28 .......coeevvvinn | nnnnns . 06/20/2024 . | Tax Free Exchange ....... |oecevvivrrriiiinnnns Jounnnnns 143,716 |........... 143,716 |oeeeennnnns 143,716 |ooeennnnenee 01 O O R AP LT (T R R AU NN 6,242 |. 12/28/2028 . [2.C PL ....
Infinity Home Services Holdco Term Ln Nt 1 Redempt ion 100.0000
..45676@-AB-2 [12.185% 12/28/28 .....evvvviiviiiiiiiiiiiiiiiiiees | s L 06/28/2024 . | .eeeniiiiiiiiieeeeieiineees i e 2,836 [oeiiienns 2,836 |eeeennns 2,836 |eeevennnnnns O O R AN 2,836 |.oooiivniinininn [ s e 175 | 12/28/2028 . |2.CPL ....
Inszone Mid LLC Term Ln Nt 1 10.975% Redemption 100.0000
L. 45836#-AC-5 [12/22/29 ...covvvniiiiiiiiis | s L 06/28/2024 . | .eeuniiiiiiiiieeeeiiiineees i [ 1,978 [ooeiiiiinnnns 1,978 | 1,973 | B S Z4< T Y N AN N AR (RN LI L< T PP FOPP R RN 110 (. 12/22/2029 . [4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 15
..45836#-AD-3 [ 11.079% 12/22/29 ....covvvviiiiiiiiiiiiiiiiiiieees | s . 04/05/2024 . | Tax Free Exchange ....... |occoeeririiiinninnns fooenennnns 31,125 | 31,436 |......oeeens 11 4 I R AR NN [T PO RN [T PO A [ P T R R R R 339 . 12/22/2029 . [4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 1 Redemption 100.0000
..45836#-AD-3 [ 11.004% 12/22/29 .....ccovvvnviiiiiiiiiiiiiiinnes | s . 06/28/2024 . | .eeeiiiiiiiieeeiiiiiieeeees i [eeee 586 [ooeiiiiiiinnnns 586 |....covvnniinns 583 | LIV T F R [T PO RN LT PO RN L O AR 39 |[. 12/22/2029 . [4.A 7 .....
Second Nature Inc Term Ln Nt 1 10.923% Redemption 100.0000
L 48278#-AA-8 [ 10/22/28 ..oovvniiiiiiiiiiieiiiieieeen | s . 06/28/2024 . | .. F R N 3,572 oo 3,572 [oiiiiiinnnns 3,572 [oeeiiiiinnnns FC TR/ S R R R R R L TR/ U R R R, 198 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln Nt 2 12.173% Redemption 100.0000
L 48278#-AA-8 [ 10/22/28 ..oevvniiiiiiiiiieiiiiecieeen | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 898 [oeiiiiiiiinnns 898 |.....cooeerns 898 |.....covnnnns e O R N B O ) A 56 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln C-1 Nt 1 10.823% Redenption 100.0000
L A8278#-AD-2 [10/22/29 ...eevvviiiiiiiiiinciiies | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 329 i F 72 B O 72 B I 72 S (S R R R Fc 7 R R R R, 18 |. 10/22/2029 . |3.A PL ....
KSKI Holdings 2 Term Ln Nt 1 12.585% Redemption 100.0000
.. 48282#-AA-2 [06/30/28 ...euniiiiiiiiiiiiiiiiii e | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 3,939 | 3,939 [.iiiiininns 3,939 [.ooiiinnnnns 3,899 [.....cconnnnns FCL T R R R it R FR IR 1 Y N R R 294 |. 06/30/2028 . [3.A PL ....
Kellermeyer Building Sves Initial Term Ln Nt
L 48773#-AA-8 |1 11.480% 11/07/26 .....eevvvnniviiinnnneiiiinnnn | s . 04/22/2024 . | Tax Free Exchange ....... |oeeeeevriiriiinnnns Jovunnnnns 509,902 |........... 512,407 |........... 507,283 |........... 444 637 |........ 63,678 |.......... 1,587 [ooeiiiiiiiienes o 65,265 |...covvniiiiiinn erininnnns 509,902 [...ccovvvniinns fooviiiiiiiis s s 51,577 |. 11/07/2026 . |4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term
..48773#-AB-6 |Ln #4 Nt 2 11.075% 11/07/26 ......ccovvvvveeen | unnnnns . 04/22/2024 . | Tax Free Exchange ....... |oceevevrriiiinnnnns Jounnnnns 472,595 |....oeeennn 472,621 |........... LYPRT A I R 410,130 |......... 61,249 |.......... 7] LT P AR 62,464 |....ooviiiiiiin evininnnns 472,595 [ooveviiiiniinnns oo [ s 46,667 |. 11/07/2026 . |4.A PL ....
Kellermeyer Building Svcs Delayed Draw Term
..48773#-AB-6 [Ln Nt 1 11.325% 11/07/26 ...oevvvvvnnnniiiiiinn | eennns . 04/22/2024 . | Tax Free Exchange ....... |oeeeeevriiriiinnnns Jovunnnnns 112,504 |...eeneene 12,736 |.ooeeeees 111,607 |............ 97,824 |........ 14,013 s F£-7A PO 14,770 [ooeeiiiiiiiiiins o 12,894 [ s s s 11,269 |. 11/07/2026 . |4.A PL ....
Kellermeyer Building Sves Term Ln #4 Nt 1
L A8TT3#-AD-2 [ 11.075% 11/07/26 ...coovvvvneeeiiiiiieeeiciiins | s . 04/19/2024 . | Tax Free Exchange ....... |oceeeevrirviiinnnns Jovunnnnns 474,059 |........... 479,769 |........... (VI VL P, 416,332 |......... 56,232 |.......... 1,495 |oveiiiiiiiins Joveennns ST 7 P LYC N RO R RN R 46,930 |. 11/07/2026 . |4.B PL ....
Kellermeyer Building Svcs 6th Amendment Term
LA8773#-AF-7 [Ln Nt 1 13.475% 11/07/26 ..oevvvvvvininiiiiiinn | ennnns . 04/22/2024 . | Tax Free Exchange ....... |oecevviiiiieiiinnnns Jounnnn 1,162,974 |........ 1,171,738 |........ LI 7 R R R 21 R A L1 1o R FN LI 7287 O FOUR R RN 65,864 |. 11/07/2026 . |4.A Z .....
Kel lermeyer Building Svcs 8th Amendment Term Redemption 100.0000
L A8773#-AH-3 [Ln Nt 1 10.730% 11/07/26 ......covvvvvvvvinnnes | nnnnns . 06/28/2024 . | .eeenniiiiiiiieeeeeiiieeeees i e 4,428 [ 4,428 |............. L3117 A O A RN 4 I R R, P4 PO FR L7 R N R AN 91 |. 11/07/2026 . |4.A Z .....
Keystone Agency Investors LLC Term Ln B Nt 1
..49337*-AB-7 [10.935% 05/03/27 .... R IR . 06/28/2024 . ... 1,409 .. 1,385 .. 01,409 |.. . 05/03/2027 . |4.AZ .....
Kings Buyer LLC 2nd Amendment Term Ln Nt 1
.. 49579*-AA-6 [ 11.935% 10/29/27 ...oovvveniiiiiiiiiiiiiiiiiineees | s . 06/28/2024 . | .eeeniiiiiiiiieeeeeiieeeees i 3,939 [ 3,939 [.oiiiinnnns 3,939 [.ooiiinnnnns 3,880 |.oevuunnnnnns (51T R R R, LIS R F IR 1 Y N R R 243 . 10/29/2027 . (3.B PL ....
..512064-AA-9 [Al Fire Term Ln Nt 1 10.975% 03/22/27 ....... | ..ee... . 06/28/2024 . | .eennniiiiiiiieeeeeeiieeees i 3312 [ 3,312 [oiiiiiiinnns 3,246 |....oeennnnn [T N PO F L I O . L I O F 3,312 | i s e 186 |. 03/22/2027 . [3.CPL ....
Al Fire Delayed Draw Term Ln Nt 4 10.903%
L51206#-AB-7 [03/22/27 ovvvviiiiiiiiiiiieeiiiiveiies | s . 06/28/2024 . | .. . 03/22/2027 .|3.CPL ....
Al Fire Delayed Draw Term Ln Nt 1 10.914%
L51206#-AB-7 [ 03/22/27 ovvvviiiiiiiiiieieiiiiciiies | s . 06/28/2024 . | .eennniiiiiiieeeeeieieeeees i el 371 7 I R 368 |...ocovvnnnns B 1 R F /2 PO RN /2 PO RN 7/ T O O ) A 21 |. 08/22/2027 . |3.CPL ....
Al Fire Delayed Draw Term Ln Nt 5 10.986%
..51206#-AB-7 [03/22/27 ..ivvvvvniiiiiiiiiiiiiiiiiiiiinncciiiinnes | eeees . 06/28/2024 | .euiiiiiiiiiiieeeiiiiiieeees i e 1940 L 194 | 194 | L AP FETT Uy U PP FETTTTUUOUPPPPI FTTTTTOTOUPTTIN e O P AP FETTTT T 11 ). 03/22/2027 . |3.CPL ....
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Al Fire Delayed Draw Term Ln Nt 3 10.995% Redemption 100.0000
L51206#-AB-7 [ 03/22/27 ovvvviiiiiiiiiiiciiiicciiies | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 359 e K 355 [oiiiiiiiiiinnns BT I R /2 PO RN /2 PO RN FC SIS R N R R, 20 |. 03/22/2027 .|3.CPL ....
Al Fire Delayed Draw Term Ln Nt 2 11.042% Redenption 100.0000
L51206#-AB-7 [ 03/22/27 ovvvviiiiiiiiiiiiiiicnies | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei 349 e R O 346 | FC LY R E /2 PO RN /2 PO RN B R Y R R, 20 |. 03/22/2027 .|3.CPL ....
Level 3 Financing Inc Term Ln B Nt 1 7.208%
L B2T20K-AP-1 [ 03/01/27 wevveiiiiiiiiiiiiiiiiiieeccenineeeenn | s . 04/24/2024 . | Deutsche Bank Capital .. |..cccoooviiiriinnnns Jounnen 1,653,146 |........ 1,749,361 |........ 1,729,778 |........ 1,661,893 |........ 75,721 e T0H [ s (T PO R 1,738,655 |oveenviiiiiinns fovnnnns (85,500) |....... (85,509) |....cevvnnns 40,944 |. 03/01/2027 . [4.C FE ....
Unleashed Brands LLC Term Ln Nt 2 9.750%
LB2137@-AA-T [ 12/27/27 v | s . 04/15/2024 . | Tax Free Exchange ....... |oceevevrviriinnnnns Jounnnnns 279,771 ... 285,296 |........... 7LV R EERRR R R L] FORT RN L] RO R 279,771 . 12/27/2027 . |3.A PL ....
Unleashed Brands LLC Term Ln Nt 1 12.985% Redenption 100.0000
LB2137@-AA-T [ 12/27/27 v | s . 06/28/2024 . | .. ... 4,502 .. 4,488 ... . 4,502 |.. . 12/27/2027 . |3.A PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 1
..53173#-AD-8 [ 11.484% 06/15/27 ...ovvvvvviiiniiiiiiiiiiiiiiieeinn | s . 06/28/2024 . | .eeeeniiiiiiiieeeeeiiiieeees i e 1,457 [ 1,457 oo 1,457 oo 1,443 | T O N RN LS PO AR L/ R O R RN 116 . 06/15/2027 . [2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 4
..53173#-AD-8 [ 11.456% 06/11/29 ...oevvviiiiiiiiiiiiiiiiiiieieeins | s . 06/28/2024 . | .eeeniiiiiiiieeeeeeiiieeeees i e 3150 35 [ 35 | L . [ R R R LT PO RN 315 [ o [ 17 . 06/11/2029 . |2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 3
..53173#-AD-8 [ 11.479% 06/11/29 ...eevviiiiiiiiiiiiiiiiiiiiiieeins | s . 06/28/2024 . | .eeeniiiiiiiieeeeeeiieeees i e85 [ 85 | 85 | 84 | L R S L O O R RN 5 | 06/11/2029 .|2.CPL ....
Lifestyles US Holdco Inc Term Ln Nt 1
.. 53220%-AA-2 [12.069% 11/30/28 ...ovvvvniiiiiniiiiiiiiiiiiieees | s . 06/28/2024 . | .eeenniiiiiiiieeeeeiiieeeees i e 2,125 [ 2,125 [iiiiiiinnns P P 8 S R R R R R 0 V< U R R R 130 |. 11/30/2028 . |3.A PL ....
Lifestyles US Holdco Inc Term Ln Nt 2
..53220%-AA-2 [12.085% 11/30/28 ..oevvviiiiiiiiiiiiiiiiiiieeeinn | s . 06/28/2024 . | .eeeniiiiiiiiieeeeeeiiieeees | e 1,657 [ 1,657 |oeeeennenns 1,657 | 1< O O N N A (RN < A O Y Y R 101 . 11/30/2028 . [3.A PL ....
Lightbeam Bidco Term Ln Nt 1 10.336%
..53230#-AA-5 [05/06/30 ..evuvniiiiinniniiiiiiiineeriinieeeenn | s . 04/01/2024 . | eeeenneeiiiiieeeeeiiieeeees i 3,380 [, 3,380 |ieiinnnnns 3,380 |eerrennnnnns T A (61 O A RN (61T O RN 1V U R R R 100 . 05/06/2030 . [3.A PL ....
Lightbeam Bidco Delayed Draw Term Ln Nt 1
..53230#-AB-3 [ 10.335% 05/04/29 ......covvvvviiiiininininiiiinins | s . 04/01/2024 . | eeeennieiiiiiieeeeeiieeees i e 5120 (1 R 512 | 502 |iiiiiiins [ O N RN [ R [ S R R R, 24 . 05/04/2029 . [3.A PL ....
Lytx Delayed Draw Term Ln Nt 1 12.194%
.. 552462-B#-9 [02/28/28 ...evvvniiiiiiiiiiiiiiiieeciieeeen | s . 06/13/2024 . |Various .......ccceeeevrvnnn Jovvvnnnnineninnnnns [000n...2,283,387 [oo..ill 2,283,387 |........ 2,272,577 |........ 2,185,430 |........ 90,360 |..........7,598 |ooerrriiinnns Jonnennn 87,988 |oiiiiiiiiiiins Jovennnns 2,283,387 |.. ...126,280 |. 02/28/2028 . [5.A Z .....
..552462-B8-1 |Lytx Term Ln Nt 1 12.194% 02/28/28 .......... |....... . 06/13/2024 . |Various ... oo Jeeereeeeeeeeiieees [0022...6,493,790 [ 6,493,790 |........ 6,373,796 |........6,215,206 |....... 201,447 |occ..... 77,137 |oeeieiiiiinns o 278,584 | s 6,493,790 |.. ...359,132 [. 02/28/2028 . [4.C ........
B2 Dental Solutions LLC Term Ln Nt 1 Redenpt ion 100.0000
..55340#-A0-2 [ 11.331% 01/29/31 oerreeiiiiiiiiieieeeeerieeeeee | s L 06/28/2024 . | .eeeniiiiiiiiiiiieiiiiiiinnens e e 4,776 foeeeeeennnens 4,776 |eeeeennnns B,766 |oeeeeeeieeeinniies foneeeeeenniies e eeeennns L[V U R 10 [oeeeieeiiieeee oo L3 /- T PO IR FUPTTRRRI RRTRRR 198 |. 01/29/2031 . |2.B PL ....
MBS Services ist Lien Term Ln Nt 1 12.230% Redenpt ion 100.0000
..55392%-AA-8 [02/26/26 ....eeeeeeeeeeeeeeeeee e eeeeeeeen | s L 06/28/2024 . | .eeeniiiiiiiiiiieiiiiiiineens e e 6,515 [eeereeene 6,515 |eeeeennns 6,390 |oeerrinnnns 6,441 | 2 | KT IO PP, L3 FOUTTTRRT ISP 6,515 |oeeeeiiiiiiee o e s 187 |. 02/26/2026 . [4.C PL ....
Redemption 100.0000
..56068V-A*-3 [Majesco Inc Term Ln Nt 1 10.085% 03/22/32 . |....... L 06/28/2024 . | .eveniiiiiiiiiiiiiiiiiiiinnens e e 4,045 | 4,045 |............. 4,025 [ooeieeieiiiiieeeen e e PV FORPR FOPPN PV PO ISP 4,085 |ooeeeiiiiiiee o e s 111 [. 03/22/2032 . [4.A Z .....
Margaritaville Holdings LLC Dalayed Draw Term Redemption 100.0000
..566580-AJ-4 [Ln Nt 1 10.085% 06/17/27 ...cevvvvneeeeennnnaes | s . 06/28/2024 . | .eeuiiiiiiiiieieiiiiinnees s e 992 i 992 [oiiiiieiiiinns 988 |..ccevvennnns T4 | e L3 PO FRPPN L3 PO IR 992 [ oo e e 33 [. 06/17/2027 . [4.B PL ....
Margaritaville Holdings LLC Dalayed Draw Term
..566580-AJ-4 [Ln Nt 1 10.085% 06/17/27 ...cevvvvneeeeeennnaes | s . 06/28/2024 . | Tax Free Exchange ....... |oeeeeevrreeeemnins Jounennns 204,243 |........... 205,745 |........... 204,202 [ooeeeeeeiiieeeeennn Joeeeniieeeeeee e LY I PO AP, LY PO TP 204,243 oo oo e e 2,823 |. 06/17/2027 . [4.B PL ....
Mather Group LLC Term Ln Nt 1 11.585% Redenpt ion 100.0000
L576718#-AA-2 [08/31/28 oo | s L 06/28/2024 . | .eveniiiiiiiiiiiiiiiiiiinnens e e 5,69 [...ccoeeen. 5,696 |eeeveuarnns 5,696 |oeeeveuunnnnn 5,525 [.cceeeeenee 71 o o [ L VA I U SRR 5,696 |oeeeevniiieeee foreeemmniiieeeee e s 329 |. 03/31/2028 . [3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 3 Redemption 100.0000
L57671#-AB-0 | 11.444% 03/31/28 ...oovveeieeeeeieeecceeieeeee | s . 06/28/2024 . | .eeuiiiiiiiiieieiiiiinnees s e K T£: I 378 |oeeeeeiiees 378 | 366 |eeeernnnnnnns L PO FORUURPRRRI RPN L L R S KT T FOUURR FOPUUUPRR FOURRPRRRR ISP 29 . 03/31/2028 . [3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 4 Redemption 100.0000
L.57671#-AB-0 | 11.580% 03/31/28 ....eveeeeeeiieeeceeeeieeeeeenn | s . 06/28/2024 . | .eeuniiiiiiiiinieiiiiiiineees e e (<1 (61T (611 PO 66 | eeeeeeians 2 |oeeerieeeeeees e e /2 FOUTR FOPURR {511 OO FOPUPT FOTPPR ISP 4 |.03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 2 Redemption 100.0000
L.57671#-AB-0 | 11.585% 03/31/28 oeeveeeeeeeiiiieeeecerieeeeeee | s L 06/28/2024 . | .eeeniiiiiiiiinieiiiiniinnens e e 1,401 |oeeeenes 1,401 |oeeenes 1,401 | 1,359 |oeeeiies B2 | o s L7 PO ISP 1,401 [ e o el 85 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 6 Redemption 100.0000
L.57671#-AB-0 [ 11.588% 03/31/28 ...eeeeeeeeeeiieeeeeeeeeeeeeeenn | s . 06/28/2024 . | .eeuiiiiiiiiiiiiiiiiiiiennees s e 350 |oeeeiiiiieeeens KIS TU I O 350 |oeieeiiiies S L PO FORUURPRRRI RPN LA R S 350 [ooeeeeeiiiieeee oo e e 23 [. 03/31/2028 . [3.A PL ....
Pueblo Mechanical & Controls 3rd Amendment DD Redemption 100.0000
..60782#-AA-2 [Term Ln Nt 1 11.798% 08/23/28 ........ccevveees |uunnens . 06/28/2024 . | .iiiiiiiiiiiniiiiiiiiininns |ernneneeeeninees feeeeeeeeeennas 251 o 251 [ 4L I P PP FPP U PP FETPTTTUUUOUPPTP FPTTTTTUTUUPPRT FPTTTTPTUTUPPTTI FPTTTTUTTUPTTI 251 [ Lo s 10 ). 08/23/2028 . |3.A Z .....
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Monica Hids Inc aka Wilshire Term Ln Nt 1 Redemption 100.0000
..609378-AA-8 [ 11.235% 01/07/28 ..evvvviiiiiiiiiiiiiiiiiiieieeinn | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 7,22 |oeeeiiiinne 7,292 |ooeiiiiinnnns 7,087 |oveeeinns % 1 O E, L4 T RN VA T O N T292 |oovviiiiiiinee oo s s 429 . 01/07/2028 . [2.C PL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redemption 100.0000
..61559#-AA-1 [ 11.343% 08/04/28 .....evvvvvviiiniiiiiiiiiiiiineens | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 5,513 [eiiiiinne 5513 [oiiiiiinins 5,513 [ooiiiinnnnns (S50 K S R R R R R LTSI U R R R, 318 |. 08/04/2028 .|2.C PL ....
Mr Greens Intermediate Term Ln Nt 1 11.679% Redemption 100.0000
..624828-AA-3 [05/01/29 ..eevvvniiiiiiiiiiiiiiiiieceiieeen | s . 06/28/2024 . | .. R N 2,747 | 2,747 | 2,747 e 2,665 |ieiiiinnnnns =725 P AR RN -7 R F P L. U RO R R 174 . 05/01/2029 . |3.B PL ....
Redemption 100.0000
..62931%-AA-2 |Topix Pharma Term Ln Nt 1 11.426% 11/02/26 |....... L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i e 3,366 [..ooeeeennnn 3,366 |eeeunnnnnnn 3,289 [...cceennnnnn 3,123 [ 199 | L A F P S R R 3,366 |..ooevvniiiiiinn fooreiiiniis s e 192 |. 11/02/2026 . |3.B PL ....
Topix Pharma Delayed Draw Term Ln Nt 1 Redemption 100.0000
..62031%-AC-8 [ 11.428% 11/02/26 .....ovvvvvvniiiiiiiiiiiiiieeinn | s L 06/28/2024 . | .eeuniiiiiiiiieeeeiiiineees i [ 1,128 [ooeiiiiinnnns 1,128 | 1,12 | 1,042 |oeeennnne LT P, [ PO F LT PO RN LT PR FOPP R KN 64 |. 11/02/2026 .|3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1
..62031%-AE-4 [ 11.428% 11/02/26 ....evvvvvvvvniiiiiiiiiiiiiieeiinn | s L 06/28/2024 . | .eenniieiiiiiieeeeinieeeees i e 542 [ B2 B2 D03 [ 88 [ e 38 e L7/ R N R R, 31 |. 11/02/2026 . |3.B PL ....
20 Gates - North Mill Term Ln  7.229%
..62032#-AA-7 [ 12/16/30 .eevvnriiiiiiiiiiiiiiii e | s L 06/17/2024 . | eeveneeeieiiieeeeeeeiieeeees i e 314,347 314,347 314,347 108,062 [ [ e e e o 14,347 [ooeeeiiiiinins oo [ s 8,051 |. 12/16/2030 . |[1.F PL ....
Next Holdco LLC Term Ln Nt 1 11.321%
..653438-AA-5 [ 11/09/29 ...eovvviiiiiiiiiiiiiiiiieeeeiieeen | s . 06/28/2024 . | .eeeniiiiiiiieieeeeiiiieneees e e 3,140 [0 3,140 [ 3140 | 3140 [ [ e e e e [ L1V R R R R, 153 |. 11/09/2029 . |3.B PL ....
Nor th Amer Science Assoc Inc Delayed Draw New
..65685%-AC-9 [Term Ln Nt 1 11.232% 09/15/27 ....ovvvvvvvvinnn | uunnnns L 06/28/2024 . | .eenniiiiiiieeeeeiiieeeees e fereenn 835 B30 838 [ B3D [ [ e e e [ LS R Y R R, 31 |. 09/15/2027 . |2.C PL ....
North Amer Science Assoc Inc New Term Ln Nt 1
..65716@-AA-4 [ 11.239% 09/15/27 ...oevvveniiiiiiiiiiiiiiiiiineees | s . 06/28/2024 . . 09/156/2027 . |2.CPL ....
Fairway Lawns LLC Term Ln Nt 1 11.835%
..65959#-AA-8 [05/17/28 ...evvviiiiiiiiiiiiiiiiiinieciinieeeenn | s . 06/28/2024 . | .eenniiiiiiieeeeeeinieeeees i e 845 [ 84D 626 | B29 [ [T e e 1T e (ST R Y R R, 39 [. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 2
..65959#-AB-6 | 11.828% 05/17/28 .....oeevvvvnnniiiiiinniniieiinnnn | s L 06/28/2024 . | .eenneiiiiiiieeeeeiieeeees i e 584 B84 BB BB [ [ e e e [ L1 R R R R, 35 [. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 5
..65959#-AB-6 | 11.829% 05/17/28 ....evvvvviiiniiiiiiiiiiiiiiieeinn | s . 06/28/2024 . | .. . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 1
..65959#-AB-6 | 11.835% 05/17/28 ...oevvvviviiniiiiiiiiiiiieieeins | s L 06/28/2024 . | .eenniiiiiiiieeeeinieeeees e e 587 [ BB [ D70 D72 [ [l 15 s 15 [ [ L O A 36 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..65959#-AB-6 | 11.83%% 05/17/28 ....evvvviiiiniiiiiiiiiiiiieieeins | s L 06/28/2024 . | .eenneiiiiiieieeeiiiieeeees i e 75 [ TTE [ TTE e TTE [ [ e e e [ £ O O N NN 11 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 6
..65959#-AB-6 | 11.841% 05/17/28 ....coovvivvnniiiiiiiiieiieiiinnn | s . 05/29/2024 . | Tax Free Exchange ....... |occoeeririiivnninnns fooenennnns 32,921 | 32,921 [ 32,921 [ 728 72 I R O S R (RN N 32,921 [ oo s 1,678 . 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 3 Redenption 100.0000
..65959#-AC-4 [ 11.806% 05/17/28 .....ccevvvniiiiiiriiieeiiiinins | s . 06/28/2024 . | .eeeniiiiiiiiiieeeeiiieeeees e e 26 |oeeeieiiiinns 206 |oiiiiiiins L O O O R AR AL R R R RN 9 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 1 Redenption 100.0000
..65959#-AC-4 [ 11.833% 05/17/28 ..oevvviiiiiiiiiiiiiiiiiiieeeeinn | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ R N 346 |.ooiiiiiiins 346 | L O O R N F L2 R N R R, 17 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 5 Redenption 100.0000
..65959#-AC-4 [ 11.835% 05/17/28 ..oevvvviviiiiiiiiiiiiiiiieeeeinn | s . 06/28/2024 . | .. . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln
..65959#-AC-4 [ 11.835% 05/17/28 ..oevvvviiiiiiiiiiiiiiiiieieeinn | s . 05/29/2024 . | Tax Free Exchange . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 3
..65959#-AC-4 | 11.836% 05/17/28 .... P U . 05/29/2024 . | Tax Free Exchange .. . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 2 Redenption 100.
..65959#-AC-4 [ 11.836% 05/17/28 ....ovvvivinnniiiiiniieiiiiiinnn | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ N7 | L L VA PO L L VA PO L S S S R R R, L R AR A RO 5 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 4 Redenption 100.0000
..65959#-AC-4 [ 11.841% 05/17/28 ...oevvvviirnniiiiiiiiiieeieiiinnn | s L 06/28/2024 . | .eeeniieiiiiiiieeeeiiieeees i e 83 |oiiiiiiiiiinnns - T L O O N S R N O RN 3 |. 05/17/2028 . |3.B PL ....
Project North Star Term Ln Nt 1 11.336% Redenption 100.0000
..66255U-AD-8 [05/03/29 .. ieevvuiiiiiiiiiiiiiiiiiiiiniiiiiiinees | eeees . 06/28/2024 . | .. .. . 05/03/2029 .14.CZ .....
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Northwinds Holding Co Term Ln Nt 1 11.977% Redenption 100.0000
..66847@-AA-4 [05/01/29 ..eevvvniiiiiiiiiiiiiiiiiieecciieeeen | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 2,189 [eeiiiiine 2,189 | 2,189 | P P (61 O A RN [C1C T PO RN AR 1 O R R 135 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 20231 Redenption 100.0000
..66847@-AB-2 [Nt 3 11.952% 05/01/29 ...covvvvnvvviiiiiniinees | nnnnns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei 22 N 27 27 205 s A P R AN [/ PO RN -2/ U R R R, 14 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1 Redenption 100.0000
..66847@-AB-2 [Nt 1 11.974% 05/01/29 ....evvvvvivinniniiiiinnnn | nennns . 06/28/2024 . | .. U Y AN [T T/ R T/ R 366 |...covennnnnns L O N RN L S /O O ) AU 26 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1 Redenption 100.0000
..66847@-AB-2 [Nt 5 11.977% 05/01/29 ....evvvvvvvinniniiiiinnnn | nnnnns . 06/28/2024 . | .eeenieiiiiiieeeeiirieeeees e e 584 [ B84 BB | BB6 [ 18 [ [ e 18 [ BB L e e [ 36 |. 05/01/2029 . |3.B PL ....
Oil Changer Inc Term Ln Nt 1 12.334%
L.B77788-AA-5 [02/08/27 .evvviiviiiniiiiiiiiiiininiciiinneeeinn | s . 06/28/2024 . | .eeeniiiiiiiiieeeeeiiiieeees i e 5,328 [0 5,328 [ 5,216 | 5,248 | el TE s T8 [ e 5328 [ [ [ e 362 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 8
L.B77788-AB-3 [ 12.177% 02/08/27 ...evvvvvrrnnnieiiiiniinieiinnnn | s L 06/28/2024 . | .evnnieiiiiiieeeeeiiiieeeees v [ 2220 [ 222 [ 222 | [ e e e e 222 [ [ e [ 5 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 12
..B677788-AB-3 [12.196% 02/08/27 ...evvvvvviirrniiiiiiiiiiieeeeins | s L 06/28/2024 . | .eennieiiiiieieeeiiiieeeees e [ 188 188 [ 188 | [ [ [ e e o188 L [ e [ 4 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 11
..B677788-AB-3 [12.223% 02/08/27 ......evvvvvviiiiniiiiiiiiiniinees | s L 06/28/2024 . | .eennieiiiiieeeeiiiieeeees e el 1791 [ 1791 L LT | [ [ [ e e [ T L s s [ 32 . 02/08/2027 . [5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..B677788-AB-3 [12.225% 02/08/27 ......evvvvvviiininiiiiiiinnnees | s . 06/28/2024 . | .eeeniiiiiiiieeeeeiiieeeees i el 1,818 [ 1818 [ 1815 [l BTD [ 1T e [ 15 [ [ B8 L [ i [ 83 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 5
..677788-AB-3 [12.227% 02/08/27 .... P ISR . 06/28/2024 . . 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 9
..B677788-AB-3 [12.228% 02/08/27 .....evvvvvvviirnniiiiiinniinnnns | s L 06/28/2024 . | .eennieiiiiiiieeeeeiiiieeeees e e 194 [ 194 19 L [ [ e [ e o194 L [ e [ 3 |. 02/08/2027 .|5.B Gl ....
Oil Changer Inc Delayed Draw Term Ln Nt 7
..B77788-AB-3 [12.247% 02/08/27 ....evvvnviiiiinnniiiiiinnninnnns | s . 06/28/2024 . | .eeeniiiiiiiiieeeeeiniieeees i [ 2,278 [ 2,278 [ 2,200 | 2,284 |l T 2 s o8 e e 22273 [ [ [ 153 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 10 Redenption 100.0000
..677788-AB-3 | 12.334% 02/08/27 .... R IR . 06/28/2024 . | .. . . 02/08/2027 .|5.B GI ....
Oil Changer Inc Incrementa 1
L.B77788-AC-1 [12.179% 02/08/27 ..evvvniiiiiiniiiiiiiiiiiienecinn | s . 05/21/2024 . | Tax Free Exchange ....... . 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 7
L.B77788-AC-1 [12.179% 02/08/27 ..evvvriiviiiniiiiiiiiiiiieeeeinn | s . 05/21/2024 . | Tax Free Exchange ....... . 02/08/2027 .|5.B GI ....
Oil Changer Inc Incrementa
..B77788-AC-1 [12.194% 02/08/27 ....evvvnviviiinniiiiiiiniiinenns | s . 04/30/2024 . | Tax Free Exchange ....... . 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 5
..677788-AC-1 [12.223% 02/08/27 .... R IR . 05/21/2024 . | Tax Free Exchange ....... . 02/08/2027 .|5.B GI ....
Oil Changer Inc Incr
..B77788-AC-1 [12.228% 02/08/27 ....evvvvvvvviinnniiiiiiniiinnnes | s . 05/21/2024 . | Tax Free Exchange ....... . 02/08/2027 .|5.B GI ....
0il Changer Inc Incremental DD Term Ln Nt 4
..B677788-AC-1 [12.334% 02/08/27 ......evvvrvvviiinniiiiiiiininees | s . 05/21/2024 . | Tax Free Exchange ....... . 02/08/2027 .|5.B GI ....
Partstown 1st Lien Term Ln Nt 1 11.835% Redenption 100.0000
..693048-AF-4 [11/01/28 ...ooiiiiiiiiiiiiiiiieecceeeecciiin | s . 04/09/2024 . | .eveniiiiiiiieeeeeiniieeeees | [00000..2,228,837 [LLLllll 2,228,837 |........ 2,190,831 |........ PARVZETR- 3 T R R 34,212 | i RT3/ O RN 2,228,837 [.oovviiniiiiies oo s s 86,504 |. 11/01/2028 .|3.C PL ....
Pye Barker Company 1st Lien DD Term Ln Nt 1
..694288-AA-5 [ 10.997% 11/26/27 ..ovvvvvvviiiniiiiiiiiiiiiiieeeeinn | s . 05/24/2024 . | .eeeneiiiiiiiieeeeiiiieeeees | [+0e... 5,880,437 [l 5,880,437 |........ 5,848,861 |........ 5,843,616 |........ 12,670 |......... P20 50 T R RN FCLC R 72 I O R 5,880,437 |oevvviiiiiiiins o e e 263,718 |. 11/26/2027 . |4.B PL ....
PCS Midco Inc Term Ln Nt 1 11.096% 03/04/30
L B94BE-AA-T [ oo | . 06/28/2024 . | .. .2,9M . 03/04/2030 . |4.A Z .....
PCS Midco Inc Delayed Draw Term Ln Nt 1
..694488-AB-9 [ 11.088% 03/04/30 ....ovvvvvvvenniiiiiiniiniiiinnnn | s . 06/28/2024 . | .eeeniiiiiiiieeeeeiiieeeees i e 1060 (LT (0 Y N NN LI PO AN L S AN L O N R 6 |. 03/04/2030 . |4.A Z .....
Wesco Group Term Ln B-1 Nt 1 11.052%
..69575E-AG-4 [10/06/28 .......cevvvuniiiiiiiiiiiieiiiiieeeeeiiin | s . 06/28/2024 . | .eeeniiiiiiiieeeeeiiiieeees i e 6,8000 [, 6,800 [oeiiiinne 6,596 |.eovunnnnnns 6,626 |.eevvniiiiiinn eeiiiins 174 [ s LV PO (RN (V[0 I O Y N NN 386 |. 10/06/2028 . |4.A Z .....
Pathstone Family Office LLC Term Ln Nt 3 Redenption 100.0000
..70323*-AB-9 [9.100% 05/15/29 .....ovvvvviiiinnniiiiiiiiiiniinies | nnnnns . 04/01/2024 .| .. v e e 89 iiiiiiiiiinnns 89 |iiiiiiiiiiins 89 | 88 |t T i s L N Ty 89 i foovvviiiis v o, 2 |. 05/15/2029 . [3.A PL ....
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Pathstone Family Office LLC Term Ln Nt 2 Redemption 100.0000
.. 70323J-AD-3 [ 12.179% 05/15/29 ...covvvnniiiiiiiiiiiiiiiiiiiieees | s L 06/28/2024 . | .eeeniiiiiiiiieeeiiiiineees i e 5,064 [............ 5,064 |..ooeennn 5,064 |.oovunnnnnns 5,013 |ooviiiiinns L0 1 O A RN [ PR F R LT[ O O R R, 189 |. 05/15/2029 . |3.A PL ....
Patriot Growth Insurance Sves Term Ln Nt 1 Redemption 100.0000
.. T0344E-AD-9 [10.979% 10/16/28 ....coevvvvvnnniiiiiinninniniinnns | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 2,330 [oeeeiiiinnns 2,330 [oooiiiiinnnns 2,330 [oooiiiinnnnns % 7 - O NN AN L P R (VN U R R R, 129 |. 10/16/2028 . |4.A PL ....
Pegasus Global Enterprise Hlds Incremental Redempt ion 100.0000
..705598-AE-6 |Term Ln Nt 1 11.235% 05/29/25 .......covvvnvees | uunnnns . 06/28/2024 . | .. F R N 3,382 [eiiiiinnnn 3,382 [ooiiiinnnns 3,246 |....oeennnnn TR R R 1 O O, L1 R F e U R R R 192 |. 05/29/2025 . |3.A PL ....
Pegasus Global Enterprise Hlds 2nd Amendment Redempt ion 100.0000
..705598-AF-3 |[Incre DD TL Nt 1 11.235% 05/29/25 ..........e. | eunnnns L 06/28/2024 . | .eeeniiiiiiiiieeeeeeiineees i e 1,568 |oeeeennnnnns 1,568 |oeveeennnns 1,568 |ovveeiennnns 1 O N N AR (RN 1,568 [ooeeeveiiiiinns [ o [ 89 |. 05/29/2025 . |3.A PL ....
PerkinElmer US LLC Term Ln Nt 1 12.079% Redenption 100.0000
L T1404#-AA-T [ 03/13/29 i s L 06/28/2024 . | .eeenieiiiiiieeeeiiiineees i e 3,782 |eeiiiinne 3,782 |veeeinns 3,782 |ovveeinns 3,744 .ot - O A RN L R F L7 U R R R 286 |. 03/13/2029 . |3.APL ....
Redemption 100.0000
..71579*-AD-4 [Pestco LLC Term Ln A Nt 1 11.480% 02/17/28 |....... L 06/28/2024 . | .eeenieiiiiiieeeeiiiineees i e 3,026 [..coeeennnn 3,026 |ieevennnnnns 3,026 |eeevennnnnns B 2 O O ) AN FC 7 R R R R, 185 |. 02/17/2028 .|3.B PL ....
Pestco LLC Incremental Delayed Draw Nt 1
L T1579%-AE-2 [ 11.475% 02/17/28 ovvvviiiiiiiieiiiiiieeeceenn | s . 06/28/2024 . | .eeeniiiiiiiieeeeeiiiieeeees e e 408 408 [ 408 | [ [ [ e e [ B08 e L e [ 53 |[. 02/17/2028 . [4.A Z .....
Petroleum Servce Group LLC Delayed Draw Term
L.71667%-AA-3 [Ln Nt 1 10.597% 07/23/25 ....cevvvvivviinnnannns | nnnnns . 04/03/2024 . | .evnneeeiiiiieeeeeiiiiieeees v e 43,424 [ 43,424 (42,989 i 83,272 s e 18T s e 18T [ [ 430424 [ e [ [ 1,331 |. 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC Term Ln Nt 1
. 71667*-AB-1 [ 10.826% 07/23/25 ...oevvvniiviiniiiiiiinniineees | s . 04/03/2024 . | .eveneeiiiiiieeeeeinieeeees v el 2,176,102 (... 2,176,102 |........ 2,132,580 |........2,161,821 [ccooiiiiinnns fooeenen 14,280 [onniiiinniins oo 14,280 [onnniininnns [ 2,176,102 [ i v v 107,234 |. 07/23/2025 . |3.B PL ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |5 11.324% 07/23/25 ..oovvvvvveiiiiiiiiiieiiinn | s . 04/03/2024 . . 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
LT1667%-AD-7 [ 1 11.347% 07/23/25 ooovvveiiiiiiiieiieiciiines | s . 04/03/2024 . | .eveneeeeiiiiiieeeeeiniieeeees i e 18,3160 [ 18,316 [l 18,316 | 18L316 [ [ [ e e e 18,316 [ [ [ [ 651 |. 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |4 11.452% 07/23/25 ...oovvvvvviiiiiiniiiieiiinn | s . 04/03/2024 . | .eveeeeeiiiiiieeeeeiniieeeees i feeeenn . 11,686 [ 11,686 [ 11,686 i 11,886 [ e [ e e el 11686 [ [ [ [ 680 |. 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |6 11.474% 07/23/25 .oovvveniiiiiiiiiiiiiciiiies | s . 04/03/2024 . | .. . 07/23/2025 . |5.B GI ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |3 11.478% 07/23/25 ..oovvveniiviiiiiieiciiiies | s . 04/03/2024 . | .eveneeiiiiiieeeeeenieeeees i e 4,844 [ 4,844 4844 4B s e e e e [ 484 [ e [ 266 |. 07/23/2025 .|5.B Gl ....
Petroleum Servce Group LLC New DD Term Ln Nt
L T1667%-AD-7 |2 11.504% 07/23/25 ...oovvvvvieiiiiiiiiiniiiiinn | s . 04/03/2024 . | .evenneeiiiiiieeeeeiiiieeees i e 236,416 |........... 236,416 |........... 236,416 |........... T R O R R P24 [ O R RN 375 |. 07/23/2025 . |5.B Gl ....
Petroleun Servce Group LLC New Term Ln Nt 1 Redempt ion 100.0000
L T1667%-AE-5 [ 11.346% 07/23/25 oovvvviiiiiiiiiiieiccciiineees | s . 04/03/2024 . | .evenneeiiiiiieeeeeiiiieeees i e 648,060 |.......... 648,060 |.......... 648,060 |.......... LT 00 O O O R A (S0 G0 R AR R N 24,622 |. 07/23/2025 . [5.B GI ....
Petrus Buyer Inc TermLn Nt 1 11.828% Redenption 100.0000
L T1684#-AA-8 [ 10/17/29 evveeiiiiiiiiiiiiiiiicnccciiieeeinn | s L 06/28/2024 . | .eeeniiiiiiiieieeeeiiiineees i [ 6,081 [...ccovnnnns 6,081 [eeiiinene 6,081 [eerinnne {07 O N N S R RN (CI02< 1 O O RN NN 437 |. 10/17/2029 . |3.B PL ....
Yun Brands New Term Ln B Nt 1 7.193% Redenption 100.0000
L. T2584D-AF-1 [03/15/28 ..evvvniiiiiiiiiiiiiiiieccecviieeeees | s . 06/28/2024 . | .eenniiiiiiiieeeiiiieeeees e e 12,188 |[..oooeeenens 12,188 [oeenenee 12,160 |............ 72 [C1° T R JE: I O R 125 S AN /0 1T O AU RN AR 446 |. 03/15/2028 . |2.C FE ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance Redenption 100.0000
.. T2753R-AD-0 [Term Ln Nt~ 9.458% 12/15/25 ......covvvnvvvvinn | unnnns L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 1,08 |ooeeeeennnnns 1,028 |oveeeeiniinns 987 |.oiviiiiinns 91 | P22 R < R F LY/ PO F 72 J O Y R 66 |. 12/15/2025 . |5.A FE ....
Blade Holdings Inc Term Ln Nt 1 11.444% Redenption 100.0000
L T4016%-AA-5 [ 08/31/27 evvveiiiiiiiiiiiiiiiiiiieneccinineeeeen | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e Y P T 2,176 |oveerennnns 2,193 [oooiiiiiiinnnns 2 | X T O O, L1 R A Y U R R R 1561 |. 08/31/2027 . |4.CPL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1 Redenption 100.0000
.. 74016%-AB-3 [ 11.444% 08/31/27 ...ovvvvviiiiiiniiiiiiiiniiinnees | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei [CL2 T 648 |......eeenns 648 |.....oovnnnnnnns 636 |...coovnnnnnnn T R N RN LT PO RN L O O A 37 |. 08/31/2027 . |4.CPL ....
Blade Holdings Inc New Term Ln Nt 1 11.444% Redenption 100.0000
L 74016%-AC-1 [08/31/27 evveiiiiiiiiiiiiiiiiiieencvinineeeeen | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 184 | 184 | 184 | AL O L O O RN L ) PN L O N NN 11 ). 08/31/2027 . |4.CPL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1 Redemption 100.0000
L T4140#-AA-0 [ 12.004% 04/23/27 ....oovvvvveiiiiiiiiiiieiciniies | s . 06/28/2024 . | .. . 04/23/2027 .|3.CPL ....

Command Alkon (Potter Buyer) Incremental Term
..741404-AB-8 |Ln Nt 2 12.094% 04/23/27 ....oooviiuvereeiiiins | veeeees . 06/28/2024 .

................................................ 159 |. 04/23/2027 . [3.CPL ....
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Command Alkon (Potter Buyer) Incremental DD Redemption 100.0000
..74140%-AD-4 [Term Ln Nt 1 12.004% 04/23/27 .......ovvvvvvvee | unnnnns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 574 | 574 |oooviiiiins 565 |.oiiiiiiiinns FS1C2 R [ PO RN [T PO RN LS R R R R, 35 |[. 04/23/2027 . 3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1 Redemption 100.0000
L. TA276U-AC-9 [ 11.079% 09/19/28 ....evvvviiiiniiiiiiiiiiiieeeeins | s L 06/28/2024 . | .eeeniiiiiiiieieeeeiiiineees i [ 6,000 [..oceevnnnns 6,000 [oeiriinne 5,865 |evvunnnnnns (S8 7/ N O E L1721 F R 172 I R A, (000 O O N AR 347 |. 09/19/2028 . |4.A Z .....
Pueblo Mechanical & Controls 1st Lien Term Ln Redemption 100.0000
L. 74501#-AA-3 [Nt 1 11.829% 08/23/28 .....coevvvvvvnniiiiiiinnnn | nnnnns . 06/28/2024 . | .. R N 2,180 [oooiiiiinnnns 2,180 |iieeinnnnns 2,180 |oeeiinnnnns 2 O O R AN 20 L O O N AR 132 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw Redemption 100.0000
.. 74501#-AB-1 [Term Ln Nt 7 11.798% 08/23/28 ........cccvvvees | unnnns . 06/28/2024 . | .eeeiiiiiiiieeeiiiiiieeeees i [eeee LT O 318 | 318 | N O R N L O N AR 19 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw Redemption 100.0000
..74501#-AB-1 [Term Ln Nt 4 11.827% 08/23/28 ......ceeevvvvnnn | unnnns . 06/28/2024 . | .eeeiiiiiiiieieeieieeeees i [ (67 625 |oiiiiiiinnns 625 |.ooiiiiiins O O R N (S R R R R, 37 | 08/23/2028 . |3.APL ....
Pueblo Mechanical & Controls Delayed Draw Redempt ion 100.0000
.. 74501#-AB-1 [Term Ln Nt 1 11.846% 08/23/28 .........ccevvvs | unnnns . 06/28/2024 . | .eeeiiiiiiiieieeieieeeees i [ LI R O 5100 I 561 |ooiiiiiiis £ O O R F N L ) A 33 . 08/23/2028 . [3.A PL ....
Pyramid BNC Intermediate LLC Senior Secured Redenption 100.0000
L T4713*-AA-1 [ Term Ln Nt 1 12.325% 01/19/27 ...oovvvnvviiiins | unnnnns L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i [ 3,782 |eeiiiinne 3,782 |veeeinns 3,782 |ovveeinns BT £ 72 O O R AN L7 U RO R R 241 |. 01/19/2027 . |3.A PL ....
Quai | Buyer Inc Term Ln Nt 1 10.676% Redempt ion 100.0000
L TATA3*-AA-5 [ 10/01/27 e | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 6,087 |[.ooceennnnns 6,087 [eeiriinnne 6,087 [eeeiiiinns {07 O Y N S R RN (02 R O RN NN 336 |. 10/01/2027 .|3.CPL ....
RB Holdings Interco Term Ln Nt 1 10.486% Redenption 100.0000
.. TA935M-AD-8 [05/04/28 ....ovvviiiiiniiiiiiiiiieieeciiiineeeees | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 2,83 | 2,83 [.......eeens 2,834 [..ooconnnnns .7 S R R R R R /R R O R R, 151 |. 05/04/2028 . |2.B PL ....
Radwel| Parent LLC 1st Amendment Term Ln Nt 1 Redenption 100.0000
..750638-AA-2 [ 12.085% 04/01/29 ....ovvvviiiiiinniniiiiiniiiineees | s . 06/28/2024 . | eeeniiiiiieeee 4,640 |.. . 04/01/2029 . |4.BPL ....
Rawlings Sporting Goods Inc Term Ln Nt 1 Redempt ion 100.0000
.. 754458-AA-1 [ 11.735% 12/31/26 .ooovvvniiiiiiiiiiiiiiiiiiieeees | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 4,500 [o..ooeieenne 4,500 |ieiiinns 4,379 [oooiiiinnnnns 4,429 [ o A I PO RN A I PO RN L O O R 267 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term
.. 754450-AB-9 [Ln Nt 1 11.735% 12/31/26 ..oovvvvviiiiniiiieies | nennns . 06/28/2024 . | .eeeniiiiiiiieeeeeiieeeees i e 714 AL 2 R AL 3N R T O R N 7 O ) ) A 42 . 12/31/2026 . [3.B PL ....
Reddy Ice Holdings Inc Term Ln Nt 16 10.452%
..757348-AB-9 |07/01/25 ... P R . 04/06/2024 . | .. .... 5,304 ... 5,254 |.... .5,304 |.. . 07/01/2025 . |3.CPL ....
Reddy Ice Holdings Inc Term Ln Nt 1 11.452%
.. 757348-AB-9 [07/01/25 ..evvviiiiiiiiiiiiiiiiiiiininccininneeeien | s L 04/23/2024 . | eeeeniiiiiiieeeeieieeeees e e 2,020,923 |........ 2,020,923 |........ 1,960,295 |........ 2,001,405 |..oovvviiiiiiinn oeennnnn 19,518 [ooeviiiiiiieens s 19,518 [ooeiiiiiiiieens s 2,020,923 [ooooiiiiiiiiiies o e s 119,284 |. 07/01/2025 . |3.C PL ....
Reddy Ice Holdings Inc Delayed Draw Term Ln Redemption 100.0000
..757348-AC-7 [Nt 2 10.452% 07/01/25 ..oovvveniiiiiiniinniiiinn | s L 04/22/2024 . | eeeenieiiiiieeeiiieeees i e 189,961 |[........... 189,961 |oeeennnnn. 187,224 |........... 188,254 |ovvvviiiiiiiinn vviinnnns 1,031 [ o 1,031 [ [ LECISTNe(C] I R AP R R, 11,200 |. 07/01/2025 . [3.C PL ....
Reddy Ice Holdings Inc Term Ln D Delayed Draw Redemption 100.0000
..757348-AC-7 [TL Nt 1 10.472% 07/01/25 ....ccevvvnneiiiiiinns | ennnns L 04/22/2024 . | eeenneiiiiieeiieeeees e e 72,590 |oeeenns 72,590 |..oeeennnnns 72,590 |..ocvvvennns 710 R R R R R R 72,590 [oooieiiiiiinnnns oo s s 3,461 |. 07/01/2025 . |3.C PL ....
Reddy Ice Holdings Inc Amendment #7 Term Ln Redemption 100.0000
.. 757348-AF-0 [Nt 2 10.452% 07/01/25 ..oovvvvniiiiinininiiiiinn | ennnns . 04/06/2024 . | eveniiiiiiiiieeeeeeiiieeeees i e M3 | M3 | 11T N S N N R R, LT P AR AR R 3 [.07/01/2025 . [4.A Z .....
Reddy Ice Holdings Inc Amendment #7 Term Ln Redempt ion 100.0000
.. 757348-AF-0 [Nt 1 11.402% 07/01/25 ....oivvvinnniiiiiinines | eennns L 04/22/2024 . | eeenneiiiieeeeiiieeeees e e 45,031 |oeeeennnnns 45,031 |.....coenens 45,031 [....coveenns LISV R O U R R 45,031 [oooeiiiiiiiies oo [ s 2,158 |. 07/01/2025 . |4.A Z .....
Redwood Services LLC 3rd Amendment DD Term Ln
L.75807*-AE-7 [Nt 2 11.923% 11/30/29 ..oovvvvniiiiiiiiiiieeen | s . 04/11/2024 . | Tax Free Exchange .. . 11/30/2029 . |3.A PL ....
Redwood Services LLC 3rd Amendnent DD Term Ln Redemption 100.
..75807*-AE-7 [Nt 1 11.935% 11/30/29 ...oovvenviiiiiiiiniiiiinn | s . 06/28/2024 . | .eeeniiiiiiiiiieeeeiiieeeees e e (72 N N 928 |..oiiiiiins e I R, 2V I R KR [ R MR L ) PN (72 20 R R R R, 45 [. 1173072029 . [3.A PL ....
Redwood Services LLC 3rd Amendment DD Term Ln
..75807*-AE-7 [Nt 5 11.935% 11/30/29 ..oovvvveniiiiiiiiiiieees | s . 06/28/2024 . | Tax Free Exchange ....... |ocevvivrvirivinnnns Jovunnnnns 231,489 |.........n. 234,275 |oeeennnnnn PR LT R RN FRR < R F [ PO 281,489 [oooieeiiiiinnes oo [ s 3,690 |. 11/30/2029 . |3.A PL ....
Redwood Services LLC 3rd Amendment DD Term Ln
..75807*-AE-7 [Nt 6 11.944% 11/30/29 ...oovvvviiiiiiiiiiiiiinn | ennns . 04/30/2024 . | Tax Free Exchange ....... |oeeeeoerriririnnnns Jovunnnnns 927,207 |........... 938,803 |........... 927,068 |.evvveniiiiinnnnnns foeeiiiiiiiiens i LI T O RN LT O R Lo (VA R ) ) M 11,250 |. 11/30/2029 . |3.A PL ....
Repairify Inc Term Ln Nt 1 10.585% 06/14/27 Redemption 100.0000
L 760288-AA-4 [ .oeeei e | s L 06/28/2024 . | .eeeniiiiiiieeeeeeiiiieeees i [ 4,500 [o..coeieennn 4,500 |oeiennns 4,410 |ooeeeennnnnns 3T 7/ R R 51 O O, L2  R F L O R 237 |. 06/14/2027 . (1.G PL ....
Retail Services WIS Corp Intial TermLn Nt 1 Redenption 100.0000
..76090D-AF-9 [13.835% 05/20/25 ......ccvvvuiiiiiiinnniiiiiiiiinns | nnnnns . 06/28/2024 . | .. ... 71,769 ... 71,769 ...70,406 |.... .. 71,769 .. . 05/20/2025 . |4.B ........
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Rialto Management Group LLC Term Ln Nt 1 Redemption 100.0000
..762528-AB-9 [ 10.944% 12/01/25 ..oovvvvnniiiiiiiiiiiiiiiiiieees | s L 04/19/2024 . | eevnniieiiiiieieeiiieeeeees i e 42,631 | 42,631 |..ooooeeeens 41,992 oo L7 < T O RN FC (12T R AR FC[12< T R AR A2,631 [ o [ 1,451 |. 12/01/2025 . |2.B PL ....
Rialto Management Group LLC Term Ln 2021-2 Nt Redemption 100.0000
.. 762528-AC-7 |1 10.944% 12/01/25 ..oovvveniiiiiiiiiiiiiiniies | s L 04/19/2024 . | eevnnieiiiiieieeiiiieeeees e e 52,750 |oeeeennnns 52,750 |.ooviinnnnns 52,750 [..ovevvennns L5728 £V O R R F 52,750 [ooeveiviniiinns oo [ s 1,795 |. 12/01/2025 . |2.B PL ....
Lincoln Property Company Term Ln B Nt 1 Redemption 100.0000
..78065L-AD-3 [10.594% 02/02/29 ......covvvuviiiiinnniiiniiininns | s . 06/28/2024 . | .. FU R R 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,250 |oeeeennnnnns LZ71£- T P R o2/ R R o2/ F R /2800 O N N AR 658 |. 02/02/2029 . |4.A Z .....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1 Redemption 100.0000
..784318-AD-5 [12.185% 12/15/25 ..oovvvveniiiiiiiiiiiciiiineees | s . 06/28/2024 . | .eenniiiiiiiieeeiiiieeeees e e 11,582 [oooeeennees 11,582 |ooveeennnnns 1,441 | LR I P FN £ I O O, (11 PP R, L7 O N N AR 719 |. 12/16/2025 .|3.C Z .....
Eyesouth LLC 1st Lien Term Ln B Nt 1 11.176% Redemption 100.0000
L. 78448%-AA-4 [10/05/29 ....ovvniiiiiiiiiiiiiiii e | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 6,277 |foeriviinnnnns 6,277 |ovvervnnnns 6,198 |..ovnnnnnns 6,208 |.eovviiiiiiiinn e (610 O O, [C1° N R F (-T2 PO FONRUPRR RN NN 365 |. 10/05/2029 . |3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 3 Redenption 100.0000
.. 78448%-AB-2 [ 11.179% 10/05/29 .....ovvvvivriiiiiiiiiiiieieeins | s . 06/28/2024 . | .eeunieiiiiiieeeeeiinieeees i e PV I PO 20 | 20 | L O O N () O O RN 1 |. 10/05/2029 . (3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 4 Redenption 100.0000
.. 78448%-AB-2 [ 11.182% 10/05/29 .....ovvvvvvininiiiiiiiiiiieieiinn | s . 06/28/2024 . | .eeniiiiiiiiieeeeieiieeeees i e 181 [ L3 PO L I O 180 [oooeiiiiinnnnns 2 R R RN /2 PO RN L O O N NN 11 |. 10/05/2029 . |3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 1 Redenption 100.0000
.. 78448%-AB-2 [ 11.194% 10/05/29 .....evvvvvviiinnniiiiiiiiininenns | s . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ 580 fooeiiiiiiiinnnns 511V T/ R [TE T . LN [T PO RN [/ PO RN L O ) AR 35 . 10/05/2029 . [3.B PL ....
Redempt ion 100.0000
..78458*-AA-1 [ SHD Finance Term Ln Nt 1 11.344% 10/30/29 .. |....... L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i [ 6,702 [oooveinnnnns 6,702 |eiveinnnns 6,568 |....ouunnnnn 6,570 |oeiiiinnnnns L L I O RN 17 R A, (-7 O O N AR 518 |. 10/30/2029 . |4.A Z .....
SV-Burton Holdings LLC Term Ln Nt 1 10.086%
.. 785008-AA-7 [ 12/06/27 .evveiiiiiiiiiiiiiiiiiiinieciinineeeeenn | s . 06/19/2024 . | Tax Free Exchange ....... |oceevevrriviiinnnns Jounnnnns 949,417 |.oevnnenns 968,302 |........... 949,239 [oveiiiiiiiniinnnns oo [ LT A RN LT O R ST A R (R R RN 5,154 |. 12/06/2027 . [2.C PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln Redenption 100.0000
..785008-AA-7 [Nt 1 13.685% 12/06/27 ....oovvvvvvnnniiiiiinnnns | ennnns L 06/28/2024 . | .eennieiiiiiieeeeiiiieeeees e e 375 [ 378 37D 3BT [ T e e e T [ 378 e i i [ 36 | 12/06/2027 .|2.C PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 2 13.686% 12/06/27 ....oeevvvvvnnniiiviinnnnns | nnnnns L 06/28/2024 . | .eenniiiiiiiieeeeeiiiieeeees i o520 82 82 B0 [ T e e e T L B2 e [ e [ 3 |. 12/06/2027 .|2.C PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 4 13.689% 12/06/27 ...oevvvvvvvvnniiiiiiinnnn | nnnnns L 06/28/2024 . | .eenneeiiiiieeeeeiiiiineees i e 1130 [ 118 T8 T 2 [ e e 2 [ e 113 [ [ e [ 2 |. 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 5 13.689% 12/06/27 ...oevvvvvvvinnninieiiinnnn | nennns L 06/28/2024 . | .eeenieiiiiiiieeeeeiiiieeeees v [ [ B3 [ B3 | BT [T e e e T e B3 [ [ e [ 3 |. 12/06/2027 .|2.C PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 3 13.696% 12/06/27 ...oevvvvvvvinnniniiiiinnnn | nnnnns L 06/28/2024 . | .eennieiiiiieieeeiiiieeeees e e 1890 [ 139 189 13D 8 [ [ 3 e e 139 [ [ e [ 3 |. 12/06/2027 .|2.C PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 2 13.697% 12/06/27 ..oevvvvvviviniiiieiiinnnn | nnnnns L 06/28/2024 . | .eenieiiiiiiieeeeeiiiiieeees i e 271 271 27 264 [ D [ e D e 271 [ [ e [ 6 | 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 3 13.697% 12/06/27 ..oevvvvvvviinninieiiinnnn | nennns L 06/28/2024 . | .eennieiiiiieeeeeiiieeeees i e 797 e TT [ TIT |l TOT [ 15 e e e 15 [ [T L i e [ 40 |. 12/06/2027 .|2.C PL ....
Safe Home Security Inc Term Ln Nt 1 12.708%
.. 786424-AA-4 [08/04/24 ..ovvvviiiiiiiiiiiiiiiiicieeen | s . 06/28/2024 . | .eeeniiiiiiiiieeeeeiiiiieeees i el 7,588 [ 7,588 [ 70436 | 7557 [ 80 [ 80 [ el 1588 [ [ [ 364 |. 08/04/2024 .|2.CPL ....
Safe Home Security Inc Delayed Draw Term Ln
..786424-AB-2 [Nt 1 12.708% 08/04/24 .. O [ . 04/01/2024 . | .. . 08/04/2024 . |2.CPL ....
SageSure Holdings LLC Term Ln Nt 1 11.356%
L. 78669#-AA-2 [01/28/28 ...ovviiviiiiiiiiiiiiiiiinniciiineeeinn | s . 06/28/2024 . | .eeeniiiiiiiieeeeeeiiineees i [ 2,285 [ 2,285 [ 2,245 | 2,285 s e e e e e 2,285 [ [ [ [ 129 |. 01/28/2028 . |2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt
..78669#-AB-0 |1 11.346% 01/28/28 ......cevvvvveiiiiiinnniinnes | s IRV 70 [ O 1 O O O O O e 44 [.01/28/2028 . [2.B PL ....
Saldon Holdings Inc 4th Amendment Term Ln Nt Redempt ion 100.0000
..794008-AD-0 1 11.444% 01/31/31 evveniiiiiiiiiiiiiiiiiineees | s . 06/28/2024 . | .. F R N 3,273 o 3,273 [ooeiiiiinnnns FC (01 N R FORR RN RN T2 PO F 2 PP F T T U PR R R 158 |. 01/31/2031 . |4.A Z .....
Shermco Intermediate Hlds Inc 3rd Amendment Redemption 100.0000
..82419%-AB-9 [Term Ln Nt 1 10.594% 06/05/26 ........cevvvvvnn | uunnnns L 04/01/2024 . | eevenieiiiiieeeeeieieeeees i e 2,579 |oeeiiiiinns 2,579 [ooiiiiinnnns 2,579 [oooiiiinnnnns Y4 N S N R R R R -7 U KRR R RN 70 |. 06/05/2026 .|3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment Redemption 100.0000
..82419%-AC-7 [DD Term Ln Nt 1 10.594% 06/05/26 ..........cee |euenens . 04/01/2024 . | .eeniiiiiiiiiieeeiiiiiieeeees | e 190 [t 190 |iiiiiinnns 190 |oiveieiiiinnnns O P A FETT OOy U PPN FETTTTUUOUPPP TP OTUUPTTIN I AT [T PPPTTN 10 ). 06/05/2026 . |3.B PL ....
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Silk Holdings 111 Corp 1st Lien Term Ln Nt 1 Redemption 100.0000
..82709#-AA-6 [ 10.827% 05/01/29 ....evvvviiivniiiiiiiiiiiiinecins | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 3,892 [eeiiiinns 3,892 [.....oeennns 3,892 [..oocevennns 3,775 |oveeennns M7 [ [ [ L L VA O (RN FC IRt R O O R, 328 |. 05/01/2029 . |2.B PL ....
SimpliSafe Inc Term Ln Nt 1 11.579% 05/02/28 Redemption 100.0000
L 82890%-AA-9 [ .oiiii e | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 2,222 | 2,222 |oeiiiiiinnnnn 2,222 |oeeiiiiinnnnn 2,208 |oeiiiiinnnnns L O N RN L3 PO A 275 O R R R 135 |. 05/02/2028 . |5.A Z .....
SimpliSafe Inc Delayed Draw Term Ln Nt 1 Redenption 100.0000
..82890%-AB-7 [ 11.579% 05/02/28 ....ovvvviiviinniiiiiiiiiniinnens | s . 06/28/2024 . | .eeunieiiiiiiieeeeiiiieeees i e YL PO L3 PP L3N PO O O R RN L. S R R RN 5 [. 05/02/2028 . [5.A Z .....
Sonny's Enterprises LLC Restated Term Ln Nt 1
..83549#-AC-4 [10.728% 08/05/28 ........cevvvnnviiiiinnnniniiiinnns | s . 06/28/2024 . |Various ........ceeeevrevinn Jovvnnininniiiniinnns foeeeennnns 33,96 |o.eeeunnnnn. 33,926 ... 33,549 [oiiinne XY 72 R RN FC .7 N R A FC .7 N N F TR/ R R R RN 2,675 |. 08/05/2028 . |4.C YE ....
Sophia LP New Term Ln B Nt 1 9.004% Redenption 100.0000
..83578B-AN-3 [ 10/07/27 ...ovvviiiiiiiiiiiiiiieeecviieeeeceiiiin | s . 04/16/2024 . | .eennieiiiiieeeiiieeeees i e (6,862) [....cevvnnns (6,862) |vevvnnnnnnn (6,817) [ceunnnne [(C1R: [0 ) PR A (€11 PR AR (€11 PR AR (TR N O O Y A . 10/07/2027 . |4.C FE ....
Sophia LP New Term Ln B Nt 1 9.094%
..83578B-AN-3 [ 10/07/27 ...eveviiiiiiiiiiiiiieeecviieeecciiiin | s . 04/12/2024 . | Tax Free Exchange ....... |oecevviriiiiinnnns Jounnnn 1,675,723 |........ 1,682,888 |........ 1,672,029 |........ 1,675,242 |ovvvveiiiiiinns o 1.7/ R A 1.7/ FR FN 1,675,723 |oveeeiiiiiiiins e oo oo 51,085 |. 10/07/2027 . |4.C FE ....
Hersha Hospitality Term Ln Nt 1 11.830% Redenption 100.0000
..84466B-AC-0 [04/30/30 eevvvnniiiiiiiiiieiiiiieeecniieeeen | s L 06/28/2024 . | .eeeniiiiiiiiieeeeieiineees i e 4,802 [oeiiienne 4,802 |eeiinnnnns L1V O AR RN 7 R O, L. O F L7 O N 4 |. 04/30/2030 . [4.A Z .....
Spirit RR Holdings Inc Term Ln Nt 2 10.425%
..848638-AA-6 [09/13/28 ...evvnniiiiiiiiiieiiiiieeen | s . 04/15/2024 . | Tax Free Exchange ....... |ocevviirirriiinnnns Jounnnnns 262,414 |........... 262,414 |........... 262,414 |........... T R O O R A 262,414 oo o [ s 8,644 |. 09/13/2028 . |3.A PL ....
Spirit AR Holdings Inc Term Ln Nt 1 10.437% Redenption 100.0000
..848638-AA-6 [09/13/28 ...evvnniiiiiiiiiiiiiieen | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiieeees i [ 3,684 |............ 3,684 |..ooeeinnn 3,684 |.oeuennnnnns B ) O PO R AN FCN LT U R R R 179 |. 09/13/2028 . |3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1
..84967#-AA-9 [ 11.904% 11/24/25 ...ooovvvviiiiiiiiiiiiiiiiiiiiees | s L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 3,375 e 3,375 [oiiiiiinnnns 3,308 |ieevinnnnnns 2,974 |............ T F LV O R FC LT R F TR VA U RPN RN R 241 |. 11/24/2025 . |3.A PL ....
Spring Insurance Solutions LLC Delayed Draw
..84967#-AB-7 [Term Ln Nt 1 11.904% 11/24/25 ... P ISR . 06/28/2024 . | .. 1 . 11/24/2025 . |3.A PL ...
Stealth Holding LLC Term Ln Nt 1 12.233%
..85789#-AA-2 [03/02/26 ...evvvviiiiiiiiiiiiiiiineeeeniieeeen | s L 04/01/2024 . | eeveneiiiiiieeeeeeiieeeees e e 2,181 [ 2,181 20187 e 2,188 [ [ -2 F -2 PO F /2 1 O N R NN 135 |. 03/02/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 2
..85789#-AB-0 [9.250% 03/01/26 .....evvvvvviiiiniiiiiiiiiiiinieeees | s L 04/01/2024 . | eevenieiiiiieeeeeiiieeees i e (61T [C1° I (61 e O O PO R RN L1 O O RN 5 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5 Redenption 100.0000
..85789#-AB-0 [12.232% 03/01/26 ......ovvvvvvviiiniiiiiiiiiiiinees | s . 04/01/2024 . | .. U Y AN 380 fooeiiiiiiiiinnns 380 [ooiiiiiiinns 379 | 21V R LI PO AN L S AN L O AR 20 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 8 Redenption 100.0000
..85789#-AB-0 [12.234% 03/01/26 ......ovvvvvviiiiniiiiiiiiiiiinees | s L 04/01/2024 . | eevnneiiiiiiieeeeeiiiieeeees i [ 139 [oeiiiiiiiinnns 139 | 139 | O O O R AN e O N 4 {.03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..85789#-AB-0 [12.236% 03/02/26 .......evvvvvvivinnnniiiiiiiinnees | s L 04/01/2024 . | eevnneiiiiiiieeeeeiiiieeeees i [ 27 fooeeiiiiiinnnnns P R 276 |oooviiiinnns A O R F N -/ P FO ) R RN 9 |. 03/02/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 |7 12.226% 03/01/26 ...oevvvvvvriniiiiiiiiinnnees | s L 04/01/2024 . | eevenieiiiiiieeeeiiiieeees i [ L. PO 2 | [ 7 R O R N 7 O O RN 1. 03/01/2026 . [4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [6 12.227% 03/01/26 ...ovvvvvivvrniiiiiiiiiiinees | s . 04/01/2024 . | evnniiiiiiiiieeeeiiiieeeees i e 180 [oovviiieiins 180 [oeiiiiiiinnnns 180 [ooeeeiiiiiinnnns L O (S R S R L O N 6 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [3 12.247% 03/01/26 ...oevvvnviviiinniiiiiiinnnns | nennns L 04/01/2024 . | eevnneiiiiiiieeeeeiiiieeeees i [ 127 | A P 127 | O O R AN 2 O O N AR 4 {.03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 |1 12.202% 03/02/26 .....evvvvvvviinnniiiiiinnnnns | nnnnns L 04/01/2024 . | eeeeneiiiiiiieeeeeeieeeees i e 7/ F P72 P 7 P <7/ R O S R R R 27/ R R O RN 8 |. 03/02/2026 . |4.APL ....
Steward Partners Global Ad LLC 1st Amendment Redemption 100.0000
..860328-AD-1 [Term Ln B Nt 1 10.844% 10/14/28 ... | uunnnns . 06/28/2024 . | .eeeniiiiiieeei . 10/14/2028 . |4.A Z .....
Steward Partners Global Ad LLC Delayed Draw Redenption 100.0000
..860328-AE-9 [Term Loan B Nt 2 11.093% 10/14/28 ............ | .ceeeees L 06/28/2024 . | .eeenieiiiiieeeeeiiiieeees i [ LT A PO [ LS Y N AN LI PO AN L O L7/ O U RN . 10/14/2028 . |4.A Z .....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1 Redemption 100.0000
..86738*-AA-6 [ 11.235% 10/31/24 ..ooovvveiiiiiiiiiiiiiiiiiiieees | s L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i [ 7,332 oo 7 7,185 | 7,308 |eveveiiiiiiiinn oevnnieneens L O O, 3 PO F % U R R R 435 [. 10/31/2024 . [3.A Z .....
THG Acquisition LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..87300%-AD-6 [ 11.194% 12/02/26 .... . . 06/28/2024 . | .. . 12/02/2026 . |3.A PL ....
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THG Acquisition LLC 1st Lien DD Term Ln Nt 1 Redemption 100.0000
..87300%-AE-4 [ 11.194% 12/02/26 ..oovvvniiviiniiiiiiiiniiiieeens | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 2,813 [ 2,813 | 2,799 [oooiiiinnnnns 2,804 | e L PO RN L P R 2,813 | o e e 159 |. 12/02/2026 . |3.A PL ....
TCP Hawker Intermediate LLC Seventh Amendment Redenption 100.0000
..873048-AD-0 [Inc TL Nt 1 11.485% 08/30/26 ..........coevvenr | uunnnns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei FK 7 P F£:7 2 R F£7 2 R 25 O O R N A7 U R R R, 48 |. 08/30/2026 .|3.B PL ....
TCP Hanker Intermediate LLC Term Ln Nt 1 Redenption 100.0000
..873048-AE-8 [ 11.485% 08/30/26 ...oevvvvvvviniiiiiiiiiiieieeinn | s . 06/28/2024 . | .. F R N 1,623 [ooiiiiinnnns 1,623 |oeeennnns 1,623 | 72 O O N U R (RN (L2 T R FO R R E N 94 |. 08/30/2026 . [3.B PL ....
TCP Hawker Intermediate LLC Seventh Amendment Redenption 100.0000
..873048-AF-5 [Inc TL Nt 2 11.452% 08/30/26 .....coevvvvvvnnns | uunnnns L 06/28/2024 . | .eeeniiiiiiiiieeeeeeiineees i e 1,018 | 1,018 [oiiiiennnns 0] R R RN [ Y R LU O N (L2 O AR R R 28 |. 08/30/2026 .|3.B PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..87326#-AA-8 [#2 Nt 6 10.809% 10/02/27 ......ccvvvvvvvvinnnnn | uunnnns L 04/01/2024 . | .evenieiiiiiieeeeeieiineees i e 2,819 [ 2,819 | 2,819 | R O O R AN P2 [ R R R RN 81 |. 10/02/2027 . |3.A PL ....
Wealth Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..87326#-AA-8 [#2 Nt 1 10.846% 10/02/27 ......covvvvvvvvrinnnnn | unnnns L 04/01/2024 . | eeeenieiiiiieeeeeeeiieneees i e 1,307 | 1,307 |oeeeeinnns 1,301 | < T R NN [ PO RN [ PO F LR [ S R R 37 | 10/02/2027 . |3.A PL ....
Weal th Enhance Group LLC 5th Amendment DD Nt
..87326#-AB-6 |1 10.846% 10/02/27 ......covvvvvvviiiiiniiiniinnn | nnnns . 04/01/2024 . | eevenieiiiiieeeeeiiieeeees e [ 788 [ T8 [ TBE |l TBE [ o3 e o3 [ T8 L [ e [ 33 [. 10/02/2027 . [3.A PL ....
3 Step Sports Term Ln Nt 1 11.798% 10/23/29
1 BBBBIBAFD | vttt [ e L 08/28/2024 . | ceeeieeieeeeeeeeees e 2,005 [ 2,005 L 2,005 [ 2,080 [ e o oo e e 2,005 | o o 202 |. 10/23/2029 . [3.A PL ...
3 Step Sports Delayed Draw Term Ln Nt 3
..885838-AG-3 [ 13.307% 10/02/29 .....evvvviiiiinnniniiiiiiniiinnes | s IRV V(1 [ R O 1. 1 1 O S O O O e 12 O O e 8 |. 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 2
..885838-AG-3 [13.308% 10/02/29 .....eevvviviiinnniiiiiiiiiiiinees | s . 06/28/2024 . . 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 1
..885838-AG-3 [13.326% 10/02/29 ....cevvvnriviiiiiiiiiieiiiiiieees | s IRV V(1 [ R O L N e O N R T O O O e L O e 4 . 10/02/2029 . |3.A PL ....
Playon Sports Inc Term Ln Nt 1 11.335%
..90230#-AA-7 [03/14/29 . ooovvviiiiiiiiiiiiis | s . 04/30/2024 . | eeennieiiiiieeeeeeiieeees i [l 3,941 030941 [ 30941 08920 22 [ e 22 [ el 394 [ [ [ [ 153 |. 03/14/2029 . |4.C Z .....
Playon Sports Inc Delayed Draw Term Ln Nt 1
..90230#-AC-3 [ 11.335% 03/14/29 .....covvvvnviiiiiiiininiiiinins | s . 04/30/2024 . | .. . 03/14/2029 . |4.C Z .....
20 Gates Auto Warehouse Class A .
..90382%-AA-7 [ 09/17/31 evveiiiiiiiiiiiiiiii e | s L 06/17/2024 . | eeveeeeiiiieeeeeiiiieeeees i e 1,744,398 |........ 1,744,398 |........ 1,744,398 |........ R O O O N AR 1,744,308 |.oovvvniiiiiin v v Jovviinnnns 59,476 |. 09/17/2031 . |1.G PL ....
United Digestive LLC Term Ln Nt 1 12.085% Redenption 100.0000
..910238-AB-6 [03/30/29 ...eevvviniiiiiiiiiiecir s | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i [ 3,081 [ooiiiiinnnns 3,081 |.oeveennnns 3,081 |ooeeveennnnns . O O R AN FC 02 N O Y N AR 196 |. 03/30/2029 . |3.B PL ....
V Global Hids aka Vertellus Revolver Nt 5 Redenption 100.0000
..91823C-AB-3 [ 11.176% 12/22/25 ....oevvviiviiiiiiiiiiiniiiieeees | s L 04/13/2024 . | eeveneeiiiiieeeeeeeieeees i e (19,800) [.....eeeee (19,800) |.......... (19,800) [...evveees {001 <7 O N O ) ) RO (LS00 ) N R O R N . 12/22/2025 . |4B Z .....
V Global Hids aka Vertellus Revolver Nt 12 Redenption 100.0000
..91823C-AB-3 [ 11.182% 12/22/25 ..covvviiiiiiiiiiiiiciciiieeees | s . 04/05/2024 . | .evnneeeiiiiiieieiiiineeees e fee 22,737 |eerrnnns 2,737 |ooeeieinnnns 22 < O O O R R RN P2 K R R R R 582 |. 12/22/2025 . |4.B Z .....
V Global Hids aka Vertellus Revolver Nt 13 Redenption 100.0000
..91823C-AB-3 [ 11.182% 12/22/25 ..oovvveniviiiiiiieiciiiiiieeees | s . 06/28/2024 . | .eenniiiiiiiieeeiiiieeeees e e 45,474 |....oeen.nl 45,474 |............ A5, 474 oo s s i e e e LIS Y R R R RN 1,951 | 12/22/2025 . |4.C ........
V Global Hids aka Vertellus Initial Term Ln Redenption 100.0000
..91823C-AC-1 [Nt 1 11.223% 12/22/27 ...covvvnnieeiiiiinieeies | s . 06/28/2024 . | .eenneiiiiiiieieiiniieeeees e e 39,600 |............ 39,600 |............ 39,600 |............ LSV R R R FRR i 11V ) R R, 1,715 | 12/22/2027 . |2.CPL ....
Valcourt Holdings Il LLC 4th Amendment Term Redenption 100.0000
..91889%-AE-5 [Ln Nt 1 11.226% 11/20/29 ....oovvvvivinnnninees | nnnnns L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 4,065 [o..coeeeenne 4,065 |.ooeeennnnns 4,065 |oeevennnnnns 3 O O R AN L1 O 213 |. 11/20/2029 . |3.A PL ....
Valcourt Holdings || LLC 4th Amendment DD Redenption 100.0000
..91889%-AF-2 [Term Ln Nt 3 11.227% 11/20/29 .....oevvvvvviinn | unnnns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei 262 | 262 |oiiiiiiins < O RN R [T PO RN LT PO RN L7/ R R R N . 11/20/2029 . |4.A Z .....
Valcourt Holdings || LLC 4th Amendment DD Redenption 100.0000
..91889%-AF-2 [Term Ln Nt 1 11.228% 11/20/29 ......cccovvvvnnn | nnnnns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiieeeees i [ L1 I | 3 L ) R NN L R AN L ) PN L R R R R, 18 | 11/20/2029 . |4.A Z .....
Vertex Service Partners LLC Term Ln Nt 1 Redenption 100.0000
..925358-AA-7 [10.821% 11/08/29 .....oivvvvinniiiiiiiiieeieiiinnn | s . 06/28/2024 . | .. . 11/08/2029 . |2.CPL ....

Visual Edge Technology Inc Last Out Term Ln B
..928432-A#-0 |Nt 1 12.477% 12/31/25 .ovvveiiiinieeeeiiiiiiins | e . 06/28/2024 .

. 12/31/2025 . |5.B PL ....
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Discovery Life Sciences LLC Term Ln Nt 1 Redemption 100.0000
..92074*-AA-7 [ 11.735% 03/30/28 ...ovvvnniiiiiniiiiiiiiniiieeeees | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 2,430 [oeeiiiinns 2,430 [oooiiiiinnnns 2,382 [ooiiiinnnnnn 2,333 [ (-7 P KLV R FO . [T/ P F XV U R R R 147 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Dran Term Redemption 100.0000
..92074%-AB-5 [Ln Nt 1 11.985% 03/30/28 .....ovvvvvvnnninnnen | unnnnns L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 1,519 [.oneens 1,519 | 1,511 | 1,458 |oeeeninnnne [ (- P FR (5] I PO RN L R=1 (1 ) A R E N 92 . 03/30/2028 . [3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3 Redenption 100.0000
..92974*-AC-3 [ 11.985% 03/30/28 ....evvvniiiviinniiiiiiiiiiiiniees | s . 06/28/2024 . | .. F R N 1,08 |eeennnns 1,00 |oeeeeennnns 1,083 | 1,052 |oeeenininnne FELC T PO L P R L R F LT O Y R 66 |. 03/30/2028 .|3.B PL ....
lieal th Enhance Group LLC Term Ln Nt 1 Redenption 100.0000
..929758-AA-4 [ 10.737% 10/02/27 ...evvvvviirnniiiiiiniinieeiinnnn | s L 04/01/2024 . | eevenieiiiiiieeeeiiiineees i e 3,850 [oeiiiiinn 3,850 |iiiiiinns 3,793 [ooiiiinnnnns 3,816 |oovvveiiiiiiiinn Joevniieeeens B O O, FC N R F R TV U R R R 111 [. 10/02/2027 . [3.A PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..92075@-AB-2 [Nt 1 10.737% 10/02/27 .....ccvvvvnviviiinnnnnes | nnnnns L 04/01/2024 . | eeeenieiiiiieeeeeeeiieneees i e 2,374 | P TL N 2,360 |veeinnnnnnns 2,364 [oooiiiiiiiinnns oo [ Y R LU O N % 7L 2 U KPR R RN 68 |. 10/02/2027 .|3.APL ....
Redemption 100.0000
..930048-AA-7 [Bio X Cell Term Ln Nt 1 11.586% 11/06/29 ... |....... L 06/28/2024 . | .eeuniiiiiiiiieeeeiiiineees i [ 3,945 | 3,945 [..oooieinens 3,945 [..ooiiiinnnns BT 1T S O R R R R FC TR T T O N R R 164 |. 11/06/2029 . |3.B PL ....
Walnut Parent Inc TermLn Nt 1 10.985% Redenption 100.0000
L. 93279#-AA-3 [ 11/09/27 ..evvviiiiiiiiiiiiiiiiiiininccininneeeinn | s L 06/31/2024 | eeveeeiiiieeeeeiieeeees i e 4,500 [o..coeieenne 4,500 |ieiiinns 4,388 |.eevennnnnns 4,320 |............ 107 [t AT PP T, LU O (RN L O O R 211 |. 11/09/2027 . |3.C PL ....
Walnut Parent Inc Incremental Term Ln Nt 1 Redemption 100.0000
..93279#-AB-1 [ 10.994% 11/09/27 ..oovvvvniiiiiiniiiiiiiiiniiiineees | s L 06/31/2024 | eeveieiiiieeeeeeiieeeees i e 3,787 |fovreeiiinnnns 3,787 |veerinens 3,787 |oveeeenns 3,635 ... 1151 I O AR MR L) O (RN FC T L7 PO FORR RN NN 178 . 11/09/2027 . [4.C PL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1 Redemption 100.0000
.. 93279#-AC-9 [10.985% 11/09/27 ...evvvvvviiiniiiiiiiiiiiiieieeinn | s L 06/31/2024 | eeeeieiiiieeeeeieieneees i e 1,812 | 1,812 | 1,812 | 1,740 |oeeeninnnnne T PO AR RN AT PO LR 2 2 O Y R 85 |. 11/09/2027 .|3.CPL ....
Wiash Encore Holdings LLC Term Ln Nt 1 Redenption 100.0000
..93711%-AA-3 | 11.230% 07/30/27 ... [ U . 04/01/2024 . | eeeenneeiiiiiieeeeeiiieeees i el 3,167 [ 3,167 3,103 ... 3,167 |.. . 07/30/2027 . |3.A PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln Redempt ion 100.0000
L93711%-AB-1 [Nt 1 11.338% 07/30/27 eevvvivviiiiiiiiiiiiies | s L 04/01/2024 . | eevennieiiiiiieeeeeiiiineees i e 1,162 [ooeiiiiinnnns 1,152 | 1,152 | 1,128 | P U R R, P T FOR FR L1775 ) ) R F N 33 |[. 07/30/2027 . [3.A PL ....
Wildcat Buyer Co Inc Term Ln Nt 1 11.085% Redenption 100.0000
L96811%-AA-5 [02/27/26 .ovvveiiiiiiiiiiiiciiieeeeceiieeeeen | s L 06/28/2024 . | .eeeniiiiiiiieeeeiiiineees i e 1,089 |eeeeinnns 1,089 |oveeeennns 1,067 [ooeiveinnnnns L 74 I PO AN [ Y R LU O N LI O R R 61 |. 02/27/2026 . |3.A PL ....
Wildcat Buyer Co Inc Delayed Draw Term Ln Nt
..96811*-AB-3 1 11.085% 02/27/26 ... P ISR . 06/28/2024 . | .. 1 . 02/27/2026 . |3.A PL ....
Wildcat Buyer Co Inc Incremental Term Ln Nt 1
..96811%-AD-9 [ 11.085% 02/27/26 .....evvvvvvvniiiiiiiiiiieieeinn | s L 06/28/2024 . | .eenniiiiiiieieeeeiiieeeees i e 987 98T [ 987 0BT [ [ e e e [ O ) A 55 . 02/27/2026 . [3.A PL ....
Wildcat Buyer Co Inc 1st Amend Incre DD TL Nt
.96811%-AF-4 [1 11.085% 02/27/26 .....ceevvvvvnneiiiiinnninnnns | nnns . 06/28/2024 . | .eenniiiiiiieieeeieiieeeees i e 348 388 [ B8 38 [ [ e e e [ FCL 0 R R R R, 20 |. 02/27/2026 . |3.A PL ....
Wildcat Buyer Co Inc 2nd Incremental DD Term
..96811%-AG-2 [Ln Nt1 11.084% 02/27/26 ......ccevvvvnnvevrinnnn | unnnns L 06/28/2024 . | .eenniiiiiiiieeeiinieeeees e e 425 425 [ 2D 82D [ [ e e e [ L R R R R, 24 [.02/27/2026 . [3.A PL ....
Wildcat Buyer Co Inc 3rd Amendment Incre TL
..96811%-AH-0 [Nt 1 11.085% 11/07/30 ....cevvvvnviiiinniinnnns | nennns L 06/28/2024 . | .eenniiiiiiieeeeeeiniieeeees v feeeeeeenn 5000 5000 [ 800 [ 500 [ [ e e e [ L O R A 36 |. 11/07/2030 . |4.A Z .....
Wildcat Buyer Co Inc 3rd Amendment Inc DD TL
..96811%-AJ-6 [Nt 1 11.006% 11/07/30 ...ccevvvvniiviininiinnns | nnnnns L 06/28/2024 . | .eeeniiiiiiieeieeeiiieeeees i [ 75 T8 el TE i TD [ e e e e e AT [ R R RN 6 | 11/07/2030 . |4.A Z .....
Winebow Holdings Inc Term Ln Nt 1 11.694%
L.97383*%-AA-1 [07/01/25 ovveeiiiiiiiiiiiiiiiiecceieeenn | s . 06/28/2024 . | .eeeieiiiiiiieeeeeeiiiieeeees i feeeeeen 45000 [ 4,500 [ 4433 | 4365 [ 107 [ 2. O FR LIS R A L O O R 266 |. 07/01/2025 . |4.APL ....
Wor Idwide Produce Acquisition Term Ln Nt 1
..98160*-AA-8 [ 11.567% 01/18/29 ....viiviiiiiiiiiiiiiieiieiiiinn | s . 06/28/2024 . | .eeenieiiiiiieeeeeeiiiieeeees i [ 2,381 [ 2,381 2,381 | 2,381 [ [ [ e e e P I U R R R 139 |. 01/18/2029 . |3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln A Nt
..98160*-AC-4 [1 11.585% 01/18/29 ....ovvviiiiniiiiiiiiiiiieens | s L 06/28/2024 . | .eenniiiiiiiieeeeiiieeeees v e 67 [ BT [ BT | BBT [ [ e e e [ L O ) A 29 [.01/18/2029 . [3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln B-1
..98160*-AD-2 [Nt 2 11.567% 01/18/29 ....vivvivinniiiiiiiinns | ennnns L 06/28/2024 . | .eenneiiiiiiieeieinieeeees i [ 827 e 827 [ 827 i [ [ e e e [ F 7/ R R R R, 17 |. 01/18/2029 . |3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln B-1 Redenption 100.0000
..98160*-AD-2 [Nt 1 11.585% 01/18/29 ....covvvvvvnniiiiiiiinns | eennns . 06/28/2024 . | .. . 01/18/2029 . |3.B PL ....
..98415D-B#-0 [Xifin Term Ln Nt 1 12.235% 02/06/26 . 04/01/2024 | .eeneiiiiiiiiiiieeeiiiiieeees | o (3,562) [l (3,562) [ (3,662) |aiiiennn (3,420) | (48) v s o (143) | oveeinnnnnns (8,562) |.eevvvenninenine ovvevnniiniiiins Jovveviiiiniiins fovveneniniiniinnnnns . 02/06/2026 . |3.B PL ....
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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
Youth Enrichment Brands LLC Incremental Term Redemption 100.0000
..98538#-AA-9 [Ln Nt 1 11.185% 10/18/27 ....ccevvvnvvvviiinnns | unnnns L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiieeees i [ 3,684 |............ 3,684 |..ooeeinnn 3,684 |.oeuennnnnns B O O R AN FCN LT U R R R 214 |. 10/18/2027 . |3.A PL ....
Youth Enrichment Brands LLC 2023 Incremental Redemption 100.0000
..98538#-AB-7 [Term Ln Nt 1 11.148% 10/18/27 .....covvvvvvvees | uunnnns . 06/28/2024 . | .eeeiiiiiiiiiieeeeiiiieeeees e [eeeeei 72 I O o724 I R o724 B R, 7 O O R N 728 I R Y R R, 52 . 10/18/2027 . [3.A PL ....
Youth Enrichment Brands LLC Amendment #3 DD Redemption 100.0000
..98538#-AC-5 [Term Ln Nt 1 11.173% 10/18/27 ....ccovvvvvvees | nnnnns . 06/28/2024 . | .. U Y AN 499 i 499 [oiiiiiiiiiinns L N R R L O O, L1 R E 499 [ oo [ [ 36 |. 10/18/2027 . |4.A Z .....
7B Holdings LLC Term Ln 2023-1 Nt 1 10.994% Redemption 100.0000
..98876%-AD-7 [02/09/28 ....vvvriiiiiiiiiiiiiiieeeceiieeeeen | s L 06/28/2024 . | .eeeniiiiiiiiieeeeeeiineees i e 1,753 [ooeiiiinnnnns 1,753 | 1,753 | B 0455 T O O N S AR (RN LA T PP FPUUPPI R N 99 . 02/09/2028 . [3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 1 Redemption 100.0000
..98876%-AE-5 [ 10.947% 02/09/28 .....evvviviiiinniiiiiiniiiineees | s L 06/28/2024 . | .eeuniiiiiiiiieeeeiiiineees i [ 1,622 [ooiiiinnnnns 1,622 |oeeeens 0 O Y RN JE: I O R L1 J5 R N L7772 O O O RN 125 |. 02/09/2028 . |3.B PL ....
Braya Renewable Fuels 2nd Amendment Term Ln Redemption 100.0000
..02001*-AA-0 [Nt 1 12.416% 02/20/30 ....evvvvvvvvnnniniiriinnnn | nnnnns L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 2,161 [ooooeiinnnens 2,161 | % I T R AR RN X T O O, X T R F 21 O N A 44 . 02/20/2030 . [4.A Z .....
Cority Software Inc Term Ln 2022-1 Nt 1 Redenption 100.0000
..03000#-AA-5 [10.798% 07/02/26 .......ccvvvvnnvieiiinnnnnniniinnnn | vnns L 06/28/2024 . | .eeeniiiiiiiiieeeeieiineees i e 3,832 [ieiiiinnn 3,832 [oiiiiinnnns 3,832 [ooiiinnnnnn TR/ U R R R R R R U R R R 210 |. 07/02/2026 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 2 Redempt ion 100.0000
..03000#-AB-3 [ 11.325% 07/02/25 ..cevvvveniiiiiiniiiieiiiininnees | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 1,301 [oeens 1,301 | 1,301 | R O O N N AR (RN LRI R FOR R RN 80 |. 07/02/2025 . |4.BPL ....
Cority Software Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..03000#-AB-3 [ 11.302% 07/02/26 .....evvvvvvvrnniieiiiiniieneeins | s L 06/28/2024 . | .eeeniiiiiiieieeeiieiineees i e 1,403 [oooooiiennnns 1,403 |oeeeens 1,403 |oeeiiinnns B R0 O O N U AR (NN L[0T ) A R E N 81 |. 07/02/2026 . |4.BPL ....
JHICRN Holdings Inc Term Ln Nt 1 11.989% Redenption 100.0000
..048688-AA-6 | 11/25/25 ... N IR . 04/01/2024 . | .eveniiiiiiie e 01,029 .. . 11/25/2025 . |3.B PL ....
Opta Inc 1st Lien Term Ln Nt 1 12.338% Redenption 100.0000
..06983#-AA-9 [ 11/08/29 .....viiviiiiiiiiiiiiiiiinieiiiiieeiien | s . 06/28/2024 . | .eeeniiiiiiiieeeeeiiiieeees i e 5,625 [ 5,625 [.....coevnnns 5,414 [.....ooeneens LT O E (V7 PO R (V7 PR F LS < R O O R 447 1. 11/08/2029 . |4.CPL ....
Trimaster Manufacturing Inc Term Ln Nt 1
..09196*-AA-0 [ 11.444% 08/31/27 ..ovvveniiiiiiiiiiiiiiiniiineees | s . 06/28/2024 . | .eeeniiiiiiiieeeeeiieeeees i e 584 584 | 568 |.....cevnninns 572 |oviiiiis T Mo [ /250 PO F N L1 R R R R, 34 |. 08/31/2027 . [4.CPL ....
UCIT Online Security Inc CAD Term Ln Nt 1
..09300#-AA-9 [ 12.233% 03/02/26 ........cevvvviriinnnniniiiiiinnns | nns . 04/01/2024 . | .. . 2,679 .n 2,625 |............. 2,651 2,679 |.. . 03/02/2026 . |4.A PL ....
Auxey Bidco Ltd Term Ln B Nt 1 .
..G06748-AA-4 [ 06/29/27 ..evvvriiiiiiiiiiiiiiiiieeeeeiieeen | s L 06/28/2024 . | .eeeniiiiiiieieeeeiiiineees i [ 3,000 fooiiiiiinnnns 3,000 |ieeeunnnnns 2,850 |iieiinnnnns 2,861 |ooviiiiiiiiiins s JECIC I R AR IS R A, B[00 O O N AR 182 |. 06/29/2027 . |4.A FE ....
Datix Bidco Limited 1st Lien Term Ln Nt 1 Redenption 100.0000
..G2757#-AA-8 [9.616% 04/28/25 ....ovvvviiiiiiiiiiiiiiiiiineeeeen | s L 04/19/2024 . | .evenneeiiiiiieeeeeiiieeees i e 3,000,000 |........ 3,000,000 |........ 2,910,000 |........ 2,949,107 |.oovvvvniiininn foeeennnnd 50,893 |..ccvvviiiiiinn Joeeeennnd 50,893 |..eevviiiiiiiinn oeeennnn 3,000,000 fovevveiennnns fooeriiiiiiiins o e 150,766 |. 04/28/2025 . (3.B PL ....
Convera International Fin Incremental Term Ln Redemption 100.0000
..L20124-AA-3 [Nt 1 11.485% 03/01/28 ....covvvvvrnniiiiiininns | anennns L 06/28/2024 . | .eeeniiiiiiiiieeeeieiineees i [ 5,380 [oeiiiinnne 5,380 |iiiiiinninns 5,380 |eeevunnnnnns L O O R AN 5,380 |oooiiiiniiiinnn oo s e 312 |. 03/01/2028 . |2.A PL ....
Surgical Specialists LLC Delayed Draw Term Ln Redenption 100.0000
L.L7574*-AA-6 [Nt 1 10.730% 01/31/28 ....covvvvnniiiiiiiiinees | s . 06/28/2024 . | .eenniiiiiiiieieiiiieeeeees e e (1,097) [oeuvnnnnnne (1,097) |.ooeeeenns (1,089) |............ (1,068) [....vvnneee (10) |veenns ([ 1) FR AR (72D P AR [ 270 1 R AP AR R 33 [. 01/31/2028 . [4.C ........
Surgical Specialists LLC Term Ln Nt 1 Redenption 100.0000
L.L7574%-AB-4 [10.730% 01/31/28 ...evviviiiiniiiiiiiiiiieiiiininn | s L 06/28/2024 . | .eeenniiiiiiiiiieeeeeiiieeees i e (262) |ovvveniinnnnne (262) |oeevvennnnnns [(255) 1 (557 1 R () A (5 PO AN [0 PO RN (2573 T R R R RN 24 [.01/31/2028 . [4.C ........
Seal for Life Industries LLC Term Ln Nt 1 Redenption 100.0000
L N7844#-AA-4 [ 11.944% 07/23/25 ...oovvvvvneiiiiiiiiiinieiciiiies | s . 04/02/2024 . | .evenneeeiiiiiiieeeeeiiieeees i e 1,950,000 |........ 1,950,000 |........ 1,911,000 |........ 1,930,985 |ovvvvveiiiiiiinn ovvennnn 19,015 [ooeiiiiiiiiiens oo 19,015 [ooeviiiiiiiiinns s 1,950,000 |oveenvvvrivnnnns fovveeniiiiiinins foeeneeiieiiiinns foeeeniiinnns 61,435 |. 07/23/2025 . |4.A Z .....
Open Text Corp Term Ln Nt 1 7.194% 05/30/25
LB83TIV-AJ-2 | e A.... . 05/06/2024 . |Various ........cceeeeerrnns foovvnnnnnnnniiinnns Jovnens 2,890,846 |........ 2,890,846 |........ 2,900,360 |........ 2,893,474 |oovivviiiiinns [ (25771 PR N (235771 PO N 2,890,846 |...ovuiiiiiiin Joernnniiiiiiiinn e o 78,001 |. 05/30/2025 . |2.C FE ....
Open Text Corp Term Ln Nt 1 8.194% 01/31/30 Redemption 100.0000
LBB3TIY=AP-8 | e A.... . 06/28/2024 . | .eeenneiiiiiiiiieeeeeiiieeees | e 2,981,764 |........ 2,981,764 |........ 2,906,350 |........ 2,908,189 |....cvvvnviiiinn foerennnnn FRTTC T R RN 73,575 |evviiiiiiiiinn oveennnn 2,981,764 |oovveiiiiiiins i e o 87,737 |. 01/31/2030 . |2.C FE ....
Gateway Casinos 1st Lien Term Ln B Nt 1 Redempt ion 100.0000
..C3604M-AR-3 [ 13.476% 10/22/27 ....evvvniiiiiiniiiiiiiiiis A.... L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i e 7,294 |oeeiinin. 7,204 |oooooiennnns 745 | % (C1° I P E LT P R ;T R A, T294 | v s i 502 |. 10/22/2027 .|4.C Z .....
MISYS (Finastra) Term Ln Nt 1 12.409% Redenption 100.0000
..317728-AA-7 109/13/29 ... C..... . 05/31/2024 .| .. e feenenen... 16,034 ... ...16,034 |... ...15,965 |............15,897 |.... AN .66 |. v |- L 187 . I ..16,034 |.. P ...954 . 09/13/2029 . |4.APL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 99,146,673 99,253,507 98,383,087 85,799,852 913,998 383,203 122 1,297,079 99,231,936 (85,263) (85,263) 4,494,037 XXX XXX
2509999997. Total - Bonds - Part 4 490,454,270 504,875,955 498,225,587 472,595,710 1,521,026 661,232 313,530 1,868,728 28,480 491,015,843 (52,880) (616,700) (669,580) 12,925,428 XXX XXX

2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
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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
2509999999. Total - Bonds 490,454,270 504,875,955 498,225,587 472,595,710 1,521,026 661,232 313,530 1,868,728 28,480 491,015,843 (52,880) (616,700) (669,580) 12,925,428 XXX XXX
..232818-12-4 |Cyprium Parallel Invs V LP Pfrd Units ........ | ....... | 04/29/2024 . |Various .................... | ........ 2,736.000 |......... 273,624 |...oooeen.... 0.00 Jeeeeeeens 273,624 |........... 425,270 |...... (151,646) |.oovveeeeeenenes lovevveveiiiiinns founns (151,646) |.oooeeeeeeeeeees oveeeeeens 273,624 |..vvvvvvevninnnn foveiiiiiiiiiiins o e e e 1.GPL ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 273,624 XXX 273,624 425,270 (151,646) (151,646) 273,624 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 273,624 XXX 273,624 425,270 (151,646) (151,646) 273,624 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 273,624 XXX 273,624 425,270 (151,646) (151,646) 273,624 XXX XXX
.. 148170-11-5 | Cassava Sciences 106 WS .....vveoverrsceesneans [....... [ 0571072024 . [pirect .vovvvrennnn | 283000 [orvoieieiiesiesne ooresresiesiesesies |eoveesosononones Jooeessenssoenonoee Joemsonosnssnes |oososeessoneonee |ooseesosonsone |oresosonsonees |ooseseeromsoncs |ooseessomsessensores |oesossesosonss |ossersensonsone |ooseeersesonres |oosessosseseonsonses |ooseene sonsenea] soreseseees
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded XXX XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX 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 XXX XXX XXX
5999999999. Total - Preferred and Common Stocks 273,624 XXX 273,624 425,270 (151,646) (151,646) 273,624 XXX XXX
6009999999 - Totals 490,727,894 XXX 498,499,211 473,020,980 1,369, 380 661,232 313,530 1,717,082 28,480 491,289,467 (52,880) (616,700) (669,580) 12,925,428 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)

of Item(s) Strike Initial Cost Credit Hedge

Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional 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 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 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed USD Receive
Floating USD Interest Interest ... TSFR3M (4.57
Rate Swap .............. Surplus Note Hedge ... |N/A ........... Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |.07/18/2012 |. 12/15/2024 |.........cceeenn |ennnn 400,000,000 USD)  feeeeiiiiiiiieeees e feeeeas 6,322,923 |.eevvneeeeeeenns s [ 5,654,177 |.uueeeeeeeninnes foeeernnnnnneernen fonnneeeeeeninnees foeerninanneeenenn foaeeas 1,356,870 ...onnees 100 / 100 .....
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rai 6,322,923 XXX 5,654,177 1,356,870 | XXX XXX
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.26 USD (1.17
Currency Swap ......... BONd v 1S I Currency .... |Barclays Bank PLC  GBGSEF7VJPSIZOUKSS73 . 06/29/2017 |.07/19/2024 |....vevvveveere [onnee. 9,140,800 [ER)  feeeeeereeeees e oo 99,137 |......... 570,400 | .ovevvevens v 564,139 |..veeereeeee 260,800 |-..vveveerereean forereeeieeeienes e 10,428 | woeeee 100 / QL ...
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.36 USD (2.77
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Scotland ............ RR3QIN 1 CIW 1PCSBA4S074 | 08/07/2018 . 04/16/2028 |.....eeeeeeeeenn feunnnnes 4,142,080 [BBP) e foeeeeeeeeees [ 38,034 |.......... 95,680 [...ovvvees foeeeennnn 202,629 |- feeeeeeene 19,000 [+eevveeeeeeeeenen feeeeeeeeeeeeeee s 40,357 | ..ooeeeen 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .. 4.3 USD (2.69
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Scotland ............ RR3QW1CIWIPCSBA4S074 | 08/07/2018 . 04/16/2028 |......evvvvvvvnn fennnnns 4,142,080 [BBP) e [ e 38,345 |.......... 95,680 [..ocoeeerns e 203,881 [..ooeveviiiieeens fernis 19,000 [oevvvveneieeeinnn oo s 40,357 | .oeeeenn 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.19 USD (0.86
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 09/02/2020 |. 09/25/2032 |...evvveueveenn feunnnn 28,237,952 |PY) e e e 229,887 |...... 9,590,513 | .cevvvnnnns fennnnn 5,133,325 |.eeeeeiieeeeeennn [ 2,623,326 |.eevveeeeeeennn oo s 405,385 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/01/2020 |. 10/29/2032 |.....evvvnvvvvnn feunnns 19,966,300 EUR) e fereeeienn e 144,146 |...... 1,744,200 [ .enneeenns | 1,435,331 |ovvveieeiiinn [ ST 20 [V ) R R R 288,108 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond .....ceeevrniiieeeenn |D-1 Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2021 |. 07/23/2031 |.... 13,668,480 EUR) [ e oo 123,925 | 1,562,790 [..veevennn foeenee 1,604,430 |.. ....368,380 [.... .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.37 USD (3.03
Currency Swap ......... Bond .....oooiiiiiiiinns D1 s Currency .... |Barclays Bank PLC  G5GSEF7VJP5I70UKS573 |. 02/24/2022 |. 06/15/2029 |........ccevees |oveeee 6,659,000 GBP) i Lo e 16,262 |......... 336,500 |..eeeeeenn s 359,004 |...oenniiiiiiinns o 43,000 |..eeniiiiiiinnns forveiniiniiinn o 74,164 | .......... 100 /7 QL ......




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1’903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.85 USD (3.16
Currency Swap ......... Bond ....oceeeiiiiiieees D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 03/30/2022 |. 06/30/2030 |.....ccvvveuuaes oeeen 26,338,000 GBP)  |eeeeeiieeeeeeeen feeeeeeeeneees Jeeeeens 106,850 |...... 1,048,000 |...covvnnns fennnnn 1,627,525 [.oeeeeeeeeeees | 172,000 [-eeeeeeeeeeeeenn feemeeeeeeeeeees foeeeenenn 322,647 | ..o 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .4.03 USD (2.29
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |COrP wevvunrrvvinnnnns 1VUV7VQFKUOQSJ21A208 | 04/12/2022 |. 07/12/2032 |.eevvenvvvvnnnn foerne 19,584,000 EUR) e foereeieens [ 174,736 |........ 300,600 [.neeeeeennn fovrnnnnns 445,491 | [ 586,800 [....eevvveniiiins Jerneniiiiinins foeeeiinn 217,628 [ wevvennnns 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Bank of America NA ..4.21 USD (2.6
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s [T 11T N BATYDEBBGKMZO031MB27  |. 04/13/2022 |. 05/18/2082 |...eevvvunevaeen feunnns 19,476,000 EUR) oo e [ 158,101 |......... 192,600 [.eevnveeeen foreeennee 320,902 |-eveeeeeeeie [eeeeees 586,800 [...eeeevneeeeees Joreeeeeeeeeeiees foeeeennns 213,492 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.69 USD (4.61
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 06/15/2022 |. 04/11/2039 |.....ovvvvvvvvnn feunnns 10,854,900 [BP) e [ e 49,040 |....... (525,600)( .evnnnenns o 449,906 |...oennieirininns e LR[00 R IR R 208,721 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.22 USD (5.78
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |COP weveueveeennnnns 1VUV7VQFKUOQSJ21A208  |. 04/23/2024 |. 05/23/2034 |.....evveeennnn foeeeee 18,663,000 [GBP)  feeeeeeeeeeiieeees Jeeene e e 6,810 |....... (304,500 .evvnneeeee foreaannne (78,745)|. e e (304,500)[- e eevveeeeeenn fermmeeeeemnniaes foeeeennnn 293,629 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .7.09 USD (5.09
Currency Swap ......... Bond ....oooeiiiiiinnns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 . 06/05/2031 |....cevvvnnvvnnn feunnns 16,060,500 EUR) [ e o 24,885 |.......... [(CHV[0[0)) PR P 285,335 |..ceevviieiennn [ [ESINVLV[0) R FOPRRPRR R 211,460 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole ..6.9 USD (5.03
Currency Swap ......... Bond . D1 Currency .... |COIP weveuveeernnnnns 1VUV7VQFKUOQSJ21A208  |. 05/09/2024 |. 06/05/2031 |.. P R 3,228,300 |EUR) erererenieens [ e 4,762 | 14,400 | .... 53,558 42,505 .......... 100 / QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign Wells Fargo .5.38 USD (4.67
Currency Swap . .. |Bond .... R 12 R Currency .... |Securities LLC .... KB1H1DSPRFMYMCUFXTO9 [. 06/04/2024 |.06/30/2027 |.. PR 7,306,203 [CAD) (21,274)| 63,274

1019999999. Subtotal - 1,215,062 14,707,990 | XXX 12,585,436 5,007,130 2,733,814 XXX XXX

Swaps - Hedging Effectivi
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 7,537,985 14,707,990 [ XXX 18,239,614 5,007,130 4,090,684 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 6,322,923 XXX 5,654,177 1,356,870 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 1,215,062 14,707,990 | XXX 12,585,436 5,007,130 2,733,814 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 7,537,985 14,707,990 | XXX 18,239,614 5,007,130 4,090,684 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 7,537,985 14,707,990 [ XXX 18,239,614 5,007,130 4,090,684 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX

1759999999 - Totals 7,537,985 14,707,990 | XXX 18,239,614 5,007,130 4,090,684 [ XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

Description of Hedged Risk(s)

... | REBALANCES PORTFOLI0 DURATION
. | MANAGES CASH FLOW RISK ..............

. | HEDGES THE EQUITY RISK OF A LIABILITY .

. |HEDGES THE INTEREST RATE RISK OF AN ASSET ..

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .

. [REPLICATION OF AN INDEX ................

R E L

. |HEDGES THE CURRENCY RISK OF A LIABILITY ..

. [HEDGES THE CREDIT RISK OF AN ASSET ........

. [HEDGES THE CURRENCY RISK OF AN ASSET ...

LU N TRt T e TN T o ot e o eToR T TeT PPN
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
Australian Dol lar
(AUD) Future Sep 2024 private Equity FX Foreign
ADU4 .o s [ 532,860 | ..uvvvrririiiiiiniiiiinans EXpoSUre .........eeee. BA-1 ... Currency .... |.09/16/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.06/13/2024 .|........ 0.6661 |........ 0.6683
Bristish Pound (GBP) |Private Equity FX Foreign
BPU4 ... [ 55 [oeeeinnns 4,378,427 |Future Sep 2024 ...... EXpoSUre .........eeeee. BA-1 ... Currency .... |.09/16/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/13/2024 .|........ 1.2797 |........ 1.2649
Euro Currency (EUR) |Private Equity FX Foreign
....... 112,367,820 |Future Sep 2024 ...... |Exposure .. . |Currency .... |.09/16/2024 . SNZ20JLFKBMNNCLQOF39 . |.06/13/2024 .|........1.0818 |........1.0752 |....
......................... .. coieeeveeeseeeeeecessesseeeees Jeeseees eeeee el 0.0000 ........0.0000 ...
1609999999. Subtotal - Short Futures - Hedging Other (68, 168) 709,974 709,974 9,076,561 XXX XXX
1649999999. Subtotal - Short Futures (68, 168) 709,974 709,974 9,076,561 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (68, 168) 709,974 709,974 9,076,561 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (68, 168) 709,974 709,974 9,076,561 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

L] TSV N

Total Net Cash Deposits

(a) Code

....|HEDGES THE EQUITY RISK OF A LIABILITY

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
. | REBALANCES PORTFOLI0 CURRENCY EXPOSURE ...
. | REBALANCES PORTFOLIO DURATION ..
. | HEDGES THE EQUITY RISK OF AN ASSE

oA w N —
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

BNP Paribas ....
Citibank NA ....
Deutsche Bank AG ....

Royal Bank of Scotland
Bank of America NA .....
CrAedit Agricole SA ...

VWells Fargo Securities LLC

Morgan Stanley Capital Service

... ROMUWSFPUBMPROBKSP83 .

. ESTODZNZTFF32TIEFATE .
.. TLTUFZYICNSX8D621K86 .
... RR3QWICHNIPCSBA4S074 .
... BATYDEB6GKMZOO31MB27 .
... 1VUV7VQFKUOQSJ21A208 .
. |7331LVCZKOKXST7XV54 .

KB1H1DSPRFMYMCUFXTO9 . |...

. 6,086,000
. 460,000
. 295,540
. 540,000

3,306,990
590,513
191,360
192,600
315,000

194,752

......... 2,550,668

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 1,081 (69,199) 1,081 9,076,561 9,076,561
Barclays Bank PLC [eSTeN VAN S WJVVIGTY/< SR RO PR AP DU RO~ - 111 F RN R 1,954,900 |... ..

614,106 .
' 356,870 |,

0299999999. Total NAIC 1 Designation

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

19,758,701

15,561,363

(843,373)

3,194,752

18,340,663

(169,218)

13,167,245

10,263,699

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

15,561,363

(843,373)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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

Goldman Sachs Group - CME ... . SNZ20JLFK8MNNCLQOF39 .. | Security .. . |912828-H4-5 ... U S Treasury 01/15/2025 TIPS ... 7,000,000 |... ...01/15/2025 ...|.

Bank of America Corp - 0TC ... B4TYDEB6GKMZ0031MB27 . Cash

Barclays Bank PLC - OTC ... ... G5GSEF7VJP5170UK5573 .. Cash ..

BNP Paribas - 0TC ... ROMUWSFPUSMPROSK5P83 .. Cash ..

Citibank NA - OTC . E570DZWZ7FF32TWEFAT6 . Cash ..

Deutsche Bank AG - OTC .. ... TLTWFZYICNSX8D621K86 . Cash ..

Royal Bank of Scotland - OTC ... . RR3QIICIWIPCSBA4S074 .. Cash ..

0199999999 - Total

9,076,561 7,000,000 9,273,205 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 (1, V or IV)
Bank of America Corp - 0TC BATYDEBBGKMZOO31MB27 . [ Security .......eevveveveeevvviniiniiiiiiiiiiiiiiiiieiiiines | eeeeeneeieneiiieeeen Bank of America Corp — CME/NYF/CBT .....coovviiiiiiiiiiiiiiiiiiiiiiiiiccccccccccccccccciees [, 205,540 [...eveneiiiiiiiiiiiiiiiiiiiien e D,0, % SRR ... 05/15/2031 ...,
Barclays Bank PLC - OTC ... .... GBGSEF7VJPSI70UKS573 .. | Cash... Cash ..
BNP Paribas - 0TC ... ROMUWSFPUBMPROBKSP83 .. | Cash... Cash ..
Citibank NA - QTC . ES70DZWZ7FF32TWEFA76 . | Cash... Cash ..
Credit Agricole - OTC ... . 1VUV7VQFKUOQSJ21A208 .. Cash ..
Deutsche Bank AG - 0TC ... TLTWFZYICNSX8D621K86 . Cash ..
Royal Bank of Scotland - OTC . RR3QWICHWIPCSBA4S074 .. Cash
Merrill Lynch Capital Services - 0TC . GDWTXX03601TB7DW3UBY .. Cash
Morgan Stanley & Co Intl Ltd - OTC . 4PQUHN3JPFGFNF3BB653 .. Cash
Societe Generale - 0TC 02RNES |BXP4ROTD8PU41 .. Cash ..

UBS AG - 0TC
Wells Fargo - OTC ..
Morgan Stanley Capital Service - 0TC .

BFMBT61CT2L 1QCEMIKS0 .

. KB1H1DSPRFMYMCUFXTO9 ..
17331LVCZKQKX5T7XV54 ..

Cash ..
Cash ..
Cash

0299999999 - Total

19,758,701
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
040120-AP-4 ......... Argent Securities Inc RMBS Ser 2006-M1 C .......coovvvivvnnniiiiinninninciiiineeeeennneeeens [, 241,133 |... 07/25/2036
362351-AA-6 . .| GSAA Home Equity Tr RMBS Ser 2006-20 Cl ... .696,896 |... . 12/25/2046 ..
590212-AB-2 . .| Merrill Lynch Mortgage Tr RMBS Ser 2006- .. 38,410 |... .. 06/25/2037 ..
617487-AB-9 . .| Morgan Stanley Mtg Tr RMBS Ser 2006-16AX .. . 258,939 |... . 11/25/2036 ..
81376G-AC-4 . .| Securitized AB Receivables LLC RVBS Ser ... .269,744 |... .. 09/25/2036 ..
81378E-AA-1 Securitized AB Receivables LLC RVBS Ser .......c..eeeeeeemmmeineeeemmneieeeemnnieeeeeennnnnes [ oooniiiiin feeeeemen LA e L 1,335,952 |... 05/25/2037 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 2,841,074 3,019,428 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,841,074 3,019,428 XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities 2,841,074 3,019,428 XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds 2,841,074 3,019,428 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-00-0 ........ [ overnight Repos SEC LENDING ONLY ..voveoveveericrcsicsecseesemsensessensensense e [ | . [ 67,758,606 ... 67,758,606 |....... 07/01/202 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 67,758,606 67,758,606 XXX
9999999999 - Totals 70,599,680 70,778,034 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - - 1,043,124 Book/Adjusted Carrying Value $ -
2. Average balance for the year ~ Fair Value $ - ...72,536,337  Book/Adjusted Carrying Value $ -
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC de3|gnat|on
NAIC1 $ .......... 70,778,034 NAIC2 $ ..o NAIC3 $ .o NAIC4 $ oo NAIC5 $ .o NAICE $ oo
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S

E12




STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Axos Bank .........ccccceeiieieinn
Bank of America
Bank of New York Mellon

San Diego, CA
Concord, CA
New York, NY

Chase Bank Columbus, OH ....

Citibank .....ocoooovevieieieiece

Federal Home Loan Bank of

Cincinnati ....cccovveeieeee Cincinnati, OH ...................

Fifth Third Bank
Huntington National Bank
National Bank of Detroit
PNC Bank
Toronto Dominio Bank
Univest Bank and Trust

Cincinnati, OH
Columbus, OH ....
Detroit, Ml
Columbus, OH ....
Toronto, CN

Souderton, PA
San Francisco, CA

(659,323)
........... 1,298,605
(12,427,508)
(490,874,128)
32,347,310

292,831
........... 9,924,292

148,843

.2,010,409 |.

651,380 |..
(29,234,109)|..

(497,565)
........... 1,602,461
.......... 33,968,531
(530,369,543)
.......... 34,100,768

149,864

. 1,648,046 |.

..... 654,160 |..
(3,726,035)]..

(461,756)|..
............ 1,293,918 |..
13,129,066 |..
(563,665, 183)|..
.......... 36,629,532 |..

663,420 |..
..6,715,687 |.
(14,015,399)|..
... (461,157)|..
. 1,468,085 |.
149,118 |.

..657,046 |.
.9,610,206 |.

0199998. Deposits in ... 5 depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX (18,030) 9,409 9,410
0199999. Totals - Open Depositories XXX | XXX (525,599,919) (479,596,664) (508,278,009)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX (525,599,919) (479,596,664) (508,278,009)
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX [ XXX (525,599,919) (479,596,664) (508,278,009)

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Rate of Interest

Date Acquired Maturity Date

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

...................... [BNY Mel 101 CaSh RESEIVE .....oveveuiresseseesmeissesnssssesmsssmssnssssssnssnessnssesssnssesssnsssessnsssessnsssnssnsssssenssnsssnsessssnsessssnssessanssssssnssssssnesssssnsssssnse | esoessarses Jorsseesnses 08/28/2028 wvorviree |oveeseesnresnssnesnnssnsene 0000 [oovrsvesne O7/01/2028 wvvoive fooseeesressresneseennenneennd9,487,515

.................................. 244,464

8109999999. Subtotal - Sweep Accounts

49,487,515

244,464

3814101-32-3 ....... Goldman Sachs Fin Sq Treas Oblig Fd
825252-40-6 ........ S/T Investment Co Treasury Trust (AIM) ....

B 06/28/2024
oo 06/07/2024

...... 1,341,036 |..
........... 1,623 ..

1,342,659

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

826252-69-5 ........ S/T Investment Co Liquid Asset Private (AIM)
262006-82-8 . Dreyfus Cash Mgnt GOVT CM BOLD #6356

10/04/2016 ..........
06/28/2024 .

825252-88-5 ........ S/T Investment Co Govt and Agency AIM [ PP 06/24/2024 .......... ,
8309999999. Subtotal - All Other Money Market Mutual Funds 4,129,134 28,647 28,792
|Nationwide Cash M LS PP PPPPTRTTUPPPRRPTIN FFPTTTTTTTTE INPPPPTTRTN 06/28/2024 ....ccovvn |oernnnaaeieiiia s 4.957 |oiiiiiiiiiiiiiiins ceeriiiiiiienees feereene e eeenes 561,457,851 [ iieiieieii i reernen e eeernnn e e rnenaees 1,054,971
Subtotal - Qualified Cash Pools Under SSAP No. 2R 561,457,851 1,054,971

8609999999 - Total Cash Equivalents

616,417, 159

1,342,505
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SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 2024

NAIC Group Code 0140 NAIC Company Code 23787

Company Name NATIONWIDE MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
B o 2,632 [$ oo 4512 (9 o 149,000

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POICY? .........cceiriririririereieiiriineseesieie e sesesiesesenas Yes [ X] No [ ]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes [ X] No [ ]
2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies
2.31 AMOUNt QUANTIIEM:........eeececeereiee ettt ee et ee et en et esensseeeeeas $ s 24,598
2.32 Amount estimated using reasonable assumptions:............ccceceeeereenennens $
2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEM PONGIES. .....c.cviveveececeeeeieeeeeeeceeteteeeeeecaeteteseesssaetesesesssssaesesesssssesstesesessssesetesesessssssesasasesensssesesasssssssnsnsasssnsnsesasesannseen $ 382,500

505
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