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STATEMENT AS OF SEPTEMBER 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 o [eree s 17,314,593,023 |....ocviviiviiricrcnienes [ 17,314,593,023 |.......... 16,988, 157,584
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 27,513,261 oo [ 27,513,261 |ooveenee 30,408,436
2.2 COMMON SEOCKS ...ttt [eenienenes 13,193,613,890 |.....cccvnvvee. 52,657,410 |......... 13, 140,956,480 |.......... 12,051,442,533
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,818,249,808 |.........coovvvvieieiinies oo 1,818,249,808 |........... 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) ...vevveriieeeeieie ettt snanaes [eereeesceerenns 257,286,920 ..o [ 257,286,920 |............... 281,526,926
4.2 Properties held for the production of income (less
e 0 encumbrances) .........cccoenieneenienns |oevvicnicnnees 44,332,681 ..o o 44,332,681 |.....ccceeeee. 31,012,790
4.3 Properties held for sale (less $ oo 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 ($ ....(495,270,178) ), cash equivalents
[T 553,281,344 ) and short-term
investments ($  .coovrieeen 338,025,312 ) oo [ 396,036,478 | e 396,036,478
6. Contractloans (including $  ..oooovoviiiiiiicccee 0 Premium NOtES) ...... |eceieirieirieinieinies [ neeneieeies [oeeeereeesneie e
7. Derivatives .............. ..9,463,680 |.. ..9,463,680 |..
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 6,693,181,814 |.......c..o.c.... 76,718,803 |............ 6,616,463,011
9. Receivables fOr SECUMLIES ..........ccvuiiiiieieiririiceiee e eeees [ 221,654 .o e 221,654 oo
10. Securities lending reinvested collateral assets . ... 93,325,723 |.. ...93,325,723 |.. ...69,478,339
11.  Aggregate write-ins for iNVested aSSEtS ............coveereiiririririeeieeeeneseseseies [rereeieieieneens 7,170,510 [ oo 7,170,510 180,321,072
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 39,867,201,686 |................ 129,376,213 |........... 39,737,825,473 |.......... 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 153,686,720 |......ccccovenenee 2,456,615 |..cccvvvennee 151,230,105 |.....cccvevnvne 148,300,270
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 2,864,902,367 |...cccoccunnee 68,929,897 |............ 2,795,972,470 |........... 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 3,141,420,570 |...oocvrirenee 5,157,084 |............ 3,136,263,486 |............ 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 408,381,876 |.....cveveeeeeeeeeeeeeeeees oo 408,381,876 |................ 298,098,762
16.2 Funds held by or deposited with reinsured COMPANIES ............ccccevevrvees [rreririnenenne 54,225,981 |..oooveieereiieieiieieeeens [ 54,225,981 |.....cccoe.... 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 ... |......c.cc..... 242 523,184 | ..o e 242,523,184 ... 401,009,617
18.2 Net deferred tax asset ........ccccceccenne ..1,771,038,101 |.. 77,864,327 |.. ..1,693,173,774 |. ..1,927,132,949
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 13,663,195 |oveeeeeeeeeeeeeeeeees e 13,663,195 | 4,203,852
20. Electronic data processing equipment and SOftWArE .............cccoeueuevevrirreeenens freeeeeerienenes 426,723,798 |............... 290,706,895 |............... 136,016,903 |................ 160,113,118
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 38,713,692 |.....ccconvve. 38,713,692 [....oieiieciccrenieris o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeocovoerrinennes 40,707 |eeeeeeeerreeeeieierneeeeeee freeerirereeeeirnes 40,707 |
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 423,771,562 ..o [ 423,771,562 |................ 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 ............ccoooeeveveieivececeenenns v 2,175,614,737 |.ccovrernene 97,896,807 |........... 2,077,717,930 |........... 2,004,126, 151
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 51,581,908,176 |......c......... 711,101,530 |.......... 50,870,806,646 |.......... 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) 51,581,908,176 711,101,530 50,870,806,646 50,182,727,614
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... e 4,649,405 |......ooieiiircs o 4,649,405 |.....coovevine. 666,663
1102. Other investment receivables ............ ..2,521,105 |.. ..2,521,105 |.. ..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) 7,170,510 7,170,510 180,321,072
2501. Agent benefit investment value of life insurance and annuity contracts|............... 156,601,661 |....coooveeeeeeeeeeeeeeceeeceees o 156,601,661 |............... 161,023,453
2502. Corporate owned investment value of life insurance ..........ccocooovvoviis forveinnnse 1,661,741,683 |...cooeveeeeeeeeeeeeeeeees e, 1,661,741,683 |.......... 1,598,676,075
2503. Deductible receivables ... e 2,625,282 |...coviriiiieins 476,265 |....ooocvecnnne 2,149,017 | 2,844,301
2598. Summary of remaining write-ins for Line 25 from overflow page 354,646,111 [ 97,420,542 |............... 257,225,569 |.......coc..... 241,582,322
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,175,614,737 97,896,807 2,077,717,930 2,004,126, 151




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $ ... 3,069,782,239 ) ..o o 13,262,490,352 |.......... 13,659,880,228
2. Reinsurance payable on paid losses and 10Ss adjuStMENt EXPENSES ..........c.c.cueururiiiiierereeeieceeeeeieseseseese s seses s s |erereeeneene 825,612,184 |................ 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 2,963,522,000 |............ 3,091,749,042
4. Commissions payable, contingent commissions and other similar charges . 248,381,282 |....coceeeee. 334,319,386
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 201,764,977 ..o 254,549,969
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 19,510,084 |...coovviinnne. 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 §  ............ 2,268,229,910 and
including warranty reserves of $ ................. 10,136,691 and accrued accident and health experience rating refunds
iNCluding $ v for medical loss ratio rebate per the Public Health Service Act) .........ccccocovueuevevececnes forcevennnne 7,711,607,539 |............ 7,979,155,236
10, AQVANCE PIEMIUM ....oeeeveeeeeeeeeeeeeee et ee et ees st seseeee e e e s st eteseseeeseseasessesesesessesesasssesesessesaesese s asasesessansssssssssesesnananasasnsassseses [resereseneeneas 126,551,757 |...cocveve. 137,243,306
11. Dividends declared and unpaid:
S (e el g T [o T ST O RO UES NSO RO
11,2 POICYNOIAETS ...ttt ettt ettt et ettt e s s e s e s e s et et e b et e s e as s e s es et et e s et essae s et ssasesesesesesnssesssasesesesesesssnssssss|eessenereneinanaeas 3,785,468 |...........c....... 3,777,269
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.oviviuiveiiiiiieeieteiiesieeeie bbb oo 1,469,290,113 |............ 1,240,341,919
13.  Funds held by company UnNder reiNSUFANCE trEALES ..............ccoeueveveereruerereseeesceesesesesesssaesesesesessssssesesssessesssesessssnsssssesessssssssssesersenescsseenenns 29,966,415 |.........c...... 33,865,992
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............ccueuiiiiiiieiietieiieecte et 1,759,361,989 |............ 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 rates ..o [ 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 271,341,546 |................ 257,390,924
20, DEIVALVES ....ouceeeiieeveeeecece ettt ettt ettt e et e s et et et et s e se e et e s e s et et e s e s e st s s e s et e b s e A e e s s et e s et et et eae st et esesetesesesnas s esasaseseseseseee st 7,047,059 |..coviernne. 1,283,400
21. Payable for securities .. 23,120,058 |................. 18,122,842
22, Payable for SECUMtES IBNGING .......c.cueviveiiecececeeiee ettt ee e ettt eeeesse et tesesenssaeaetesesensesstesesesenssseaesesssensnsssesesesansssssesesesensnsnessesdeteteeneninees 96,871,655 |.......cconvee. 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 HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 1,136,007,484 1,194,659,772
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 30, 198,002,971 31,216,484,318
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 @NGA 27) .....cvovvuieiieriiieieeereteteiseseseseae et ssssssse et st sssssese s st ssesese s s sssss et e se st sssesesese b st snsesesesesassnsnsesesasassnaa]ocsessece 30,198,002,971 |.......... 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 3,542,760,704 |............ 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 17,130,042,971 |.......... 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 20,672,803,675 18,966,243,296
38. Totals (Page 2, Line 28, Col. 3) 50,870,806,646 50,182,727,614
DETAILS OF WRITE-INS
2501.  AQENt'S SECUITTY FUNA TESEIVES ....oiivieiiceieceeceee ettt ettt ettt sttt ettt s st ns st essstesessesessesessere s e oeseeserenesend 668,355,191 |................ 722,666,586
2502.  Contingent SUTT THaDTTITIES .oooiiiieeeececcce ettt ettt et s e s s e e s s s sttt esenn s 4,884,870 |.coooveeie 5,490,447
2503, ESCIOW 11ADTTTTIES ottt ettt bbb e s e e sttt enns oo bbbt 7,726 ..o 380,903
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGJE ..........cceveueiieieeieeeieiieeieieieie ettt e 462,049,697 |............... 466,121,836
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,136,007,484 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 SEPTEMBER 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..... 2,645,608,217 ) ..o 2,721,294,076 |............ 2,964,883,333 |............ 3,922,416,774
1.2 Assumed (written $  ......... 13,420,906,793 ) oo s 13,373,735,672 |.......... 14,356,617,823 |.......... 18,995, 147,403
1.3 Ceded (written §  ............ 3,564,871,735 ) oo e 3,325,799,609 |........... 3,483,029,933 |............ 4,594 ,105,295
1.4 Net (written $§ ... 12,501,783,275 ) oo s 12,769,230,139 |.......... 13,838,471,223 18,323,458,882
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 7,815,513,742 ):
2.1 DHTECE ..ttt e 1,835,007,608 |............ 2,070,132,531 |....c..... 2,648,959,999
2.2 Assumed ... 10,255,752,231 |...........13,139, 179,457
2.3 CUBA ...ttt nennenennsenenennenenneene e 1,894, 736,241 L 2,035,917,892 |............ 2,675,143,302
24 Net ..o . 417, .eeeeee. 10,289,966, 870 |.......... 13,112,996, 154
3. Loss adjustment @XPENSES INCUITEA ...........ceueurueuiieeicieieiieeeesesessassese e sss st s s s st sssssssesens [oceesseseaes 1,077,935,843 |............ 1,382,613,331 |............ 1,823,204,709
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 4,149,021,647 |............ 4,321,536,880 |............ 5,700,761,665
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccuiiiiiiiiiiiicceece | e ————-
6. Total underwriting deductions (LiNes 2 throUGh 5) ..........cccccviueueuiiiiiiicieeesieeeeie e e 13,014,375,223 |.......... 15,994,117,081
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MiNUS LiN€ 6 + LiNE 7) ....c.ceeuiuiiiiieieieieeeeeieieeeieeeeee e o (245,145,084)|.......... (2,155,645,858)|........... (2,313,503,647)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiuriiiuiiiiurieeiriei ettt e 451,810,277 |.ccoveenee. 482,174,628 |................ 696,821,187
10. Net realized capital gains (losses) less capital gains tax of $ ................. 35,312,725 ... (41,114,944) 12,885,720 (32,598,770)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviriririiieiereieriinesisisieieteiereee s tesesee s seseses s |oeseseseenenens 410,695,333 |....cccoenvee. 495,060,348 |................ 664,222,417
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ (111,081) amount charged off $  ....ccccceeec. 42,009,645 ) ..o e (42,120,726)|....ccccnnee. (38,028,380)|.......ccnn... (50,869,468)
13.  Finance and service charges not included in PremMIUMS ...........cccceueviviiiiieeiereieiieeee e 71,735,916 |ocveeinee 80,189,759 |................ 110,780,902
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 145,149,790 95,486,511 174,567,210
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 174,764,980 137,647,890 234,478,644
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 340,315,229 |.......... (1,522,937,620)|.......... (1,414,802,586)
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 3,121,160 3,990,395 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 337,194,069 |.......... (1,526,928,015)|.......... (1,419,414, 448)
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (216,487,454) (301,114,568) (376,628,192)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 553,681,523 (1,225,813,447) (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.cviieeieuiiriiieietiinencseeeiesssseses et ee bbb tsseese s sssssesenes [oreseesececnenns 553,681,523 |.......... (1,225,813,447)(.......... (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 $ ................. 20,534,702 ..1,145,952 531 |.. ..741,788,598 ..1,182,406,984
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoueveurveriiriiiieeieieiseeeese e e (17,229)|.. ... (1,060,264)|........cccunnne 4,701,269
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (248,600,255)|.. ... 716,996,775 |... ..(44,863,432)
27.  Change in NONAAMItEEA @SSELS ..........ccceviiieiiieereieiiiieectete ittt eae bt sss bbb sn et be b ss st s s [eeeeeenececnenns 188,870,018 |....cccvnvee 55,210,146 |................ 167,078,391
28.  Change in provision fOr FEINSUMANCE ...........cceuiiruiueueuereriitsesisieietetesesesestsesse et sesesessssssssesesesesesensssssssena oeosreressinonss s seesinne fenesesesesesnenenas (714,107)|.....coone... (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 . 436,581 |.. .435,350 |... .... 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 66,237,210 38,785,357 (204,065, 197)
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 1,706,560, 379 (314,371,592) 56,871,872
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 20,672,803,675 18,594,999,832 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. Change in cash surrender value of corporate owned life insUrance ..........cccocoovieecceceeeeececs e 63,065,608 |................. 25,245,174 | 76,621,775
1402. Change in contingent suit liability 605,577 |.ooveveverrne 2,519,954 |.....ocooves 2,532,933
1403.  Other misSCellan@oUS INCOME ..........couiviiiiiiicieietct ettt ettt et en e tena e 81,478,605 |.....c.co....... 67,721,383 |................. 95,412,502
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) 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 net of tax (206,343,953)
3703. Change in surplus pooled nonadmitted premiums in the course of collection offset ........cccooofoiiieiinnin. 2,793,066 |...ccovveenne 3,670,994 |......co....... 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) 66,237,210 38,785,357 (204,065, 197)




STATEMENT AS OF SEPTEMBER 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 ..........ccuriiiririiricirieieeieic et [resesneas 12,846,490,314 |........... 13,936,077,983 |.......... 18,232,515, 181
2. NetiNVESIMENTINCOME ...ttt e 485,526,612 |................ 532,682,693 |........o...... 755,367,163
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 103,384,975 129,140,836 182,016,023
4. TOtal (LINES 110 B) ..ottt 13,435,401,901 14,597,901,512 19, 169,898,367
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 8,335,472,375 |............ 9,485,735,180 |........... 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 5,619,755,602 |............ 5,803,658,519 |............ 7,482,545 ,375
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 3,112,961 | 5,350,169 |.ccoirinee 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) (160,015,000) (180,001, 132)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 13,618,679,776 15,134,728,868 19,767,852, 775
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (183,277,875) (536,827,356) (597,954 ,408)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 1,633,841,893 3,139,270,355
12.2 Stocks .............. 2,906,712 137,695,631
12.3 Mortgage loans ... ...85,098,994 |.. 194,608,411
12.4 REAI ESEALE ...t [oreenen et (725,514) ..o o 29,526,527
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciicirei ettt [eressinessnees 481,279,312 | 278,576,083 |............... 656,692,666
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceees |oeveeeininnencns 4,757,403 |.......ccevnnee 3,244,361 | 4,443,701
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 177,508,030 71,616,840 27,465,966
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,384,666,830 |............ 2,492,011,650 |............ 4,189,703,257
13. Cost of investments acquired (long-term only):
131 BONGS .ttt [oeaeaeeenns 1,919,425,853 |............ 1,224,161,900 |............ 1,781,383,008
13.2 SEOCKS ...ttt ennas [enennanaeaenenes 3,208,061 [.coovevennne 46,164,958 |.....cccenvee. 191,788,700
13.3 MOMGAGE IONS ...t [oeseennennnaeaeaas 77,788,375 |.ocvenne. 139,055,965 |................ 205,089,635
13.4 REAI ESHALE ...t [onaeaeeen s 28,240,284 |........ooc..... 27,017,652 |........coecee. 32,471,479
13.5 Other iNVESIEA @SSELS ......uvuiuieiiieiiicirei ettt [eeessinessnaas 366,929,242 |................ 630,895,408 |................ 717,883,185
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 29,636,737 27,017,637 199,896,332
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 2,425,223 ,552 2,094 313,520 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 (40,556,722) 397,698,130 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) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 114,672,637 98,279,263 65,256,997
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 114,672,637 98,279,263 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) . |.....cccc..... (109,161,960)|.....cocvnenve (40,849,963)................ 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 36,704,930 |..covrennee 36,704,931
19.2 End of period (Line 18 plus Line 19.1) 396,036,478 (4,145,033) 505,198,438
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... o 139,273,065 |............... 177,755,359 |................ 221,963,879
20.0002. Capitalized interest on invested aSSEtS ... s [ 2,051,990 |..eoevveeeeeeceeeeeeees e 2,486,090
20.0003. Capitalized interest on bonds ..................
20.0004. Capitalized interest on mortgage loans
20.0005. Tax credit commitment [iabilities ...
20.0006. Movement of assets from bonds to alts
20.0007. Exchange of equity investment to bond investment .
20.0008. Exchange of bond investment to equity investment ........
20.0009. Investment in affiliate through transfer of real estate ....
20.0010. Bonds received to settle receivable from affiliate ...




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

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying statutory financial statements of Nationwide 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 $524.7 million and $228.4 million as of September 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
$860.5 million and $852.9 million as of September 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 $(398.7) million and $(90.9) million as of September 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/IS 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 $ 553,681,522 $ (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 $ 553,681,522 $§  (1,042,786,256)
Surplus
(5) Nationwide Mutual Insurance Company state basis
(Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 20,672,803,674 $ 18,966,243,296
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 2 2.2 524,702,391 228,427,396
Subsidiary valuation -- NLIC and NLAIC 51,86,101 2 2.2 (398,744,777) (90,883,037)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 61R 2 2.2 860,546,211 852,929,663
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 19,686,299,849 $§ 17,975,769,274

B. Use of Estimates in the Preparation of the Financial Statements
There were no changes that were considered significant to the Company from prior year end.
C. Accounting Policies

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 a 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.

D. Going Concern

Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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



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

NOTES TO THE FINANCIAL STATEMENTS

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.

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 $ 54,873 $ 434,759 $ 390,871 Q224
362351AA6 $ 1,142,229 $ 949,461 $ 192,767 $ 949,461 $ 696,896 Q224
456652AA4 $ 1,303,926 $ 1,047,831 $ 256,095 $ 1,047,831 $ 709,594 Q224
761143AD8  $ 1,372,559 $ 1,296,501 $ 76,057 $ 1,296,501 $ 1,188,397 Q3 '24
Total $ 579,793

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

$ (2,743,574)
$ (163,084,201)

$ 146,899,724
$  2,159,721,248

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 SEPTEMBER 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 United States (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 NO -
b. Tri-Party (YES/NO) YES YES YES -

3. Original (Flow) & Residual Maturity

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

a. Maximum Amount

1. Open - No Maturity - - - -
2. Overnight $ 111,568,867 $ 85,471,658 $ 90,293,612 $ -
3. 2 Days to 1 Week - . - -
4. > 1 Week to 1 Month - - - -
5. > 1 Month to 3 Months - - - -
6. >3 Months to 1 Year - - - -
7. >1Year - - - -
b. Ending Balance
1. Open - No Maturity - - - -
2. Overnight $ 77,744,924 $ 67,758,606 $ 90,293,612 $ -
3. 2 Days to 1 Week - . - -
4. >1 Week to 1 Month - - - -
5. > 1 Month to 3 Months - - - -
6. >3 Months to 1 Year - - - -
7. >1Year - - - -
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 $92,099,484 $-
b. Ending Balance $79,299,822 $69,113,778 $92,099,484 $-
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 $- $92,099,484 $- $- $- $- $- $92,099,484
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 $- $92,099,484 $- $- $- $- $- $92,099,484

6.2



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

NOTES TO THE FINANCIAL STATEMENTS

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 $90,293,612 $-

2. Securities (FV) - - - -

3. Securities (BACV) - - - -

4. Nonadmitted Subset (BACV) - - - -
b. Ending Balance

1. Cash $77,744,924 $67,758,606 $90,293,612 $-

2. Securities (FV) - - - -
3. Securities (BACV) - - - -

4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual

| Amortized Cost | Fair Value
Overnight and Continuous $90,293,612 $90,293,612
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

ao0ooco

9-10. Not applicable.

I

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

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 0%
(2) Cash equivalents 85%
(3) Short-term investments 15%
(4) Total (Must equal 100%) 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.
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Note 8 — Derivative Instruments

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

Note 9 — Income Taxes

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

In August 2022, the Inflation Reduction Act of 2022 (Act) was passed by the U.S. Congress and signed into law. The Act includes a new Federal
corporate alternative minimum tax (CAMT), effective in 2023, that is based on the adjusted financial statement income (AFSI) set forth on the applicable
financial statement (AFS) of an Applicable Corporation. A corporation is an Applicable Corporation if its rolling average pre-tax AFSI over three prior
years (starting with 2020-2022) is greater than $1 billion. The $1 billion threshold is determined on a controlled-group basis by aggregating the AFSI
of all entities treated as a single employer under tax law. The group’s AFS is generally treated as the AFS for all separate entities in the group. Except
under limited circumstances, once a corporation is an Applicable Corporation, it is an Applicable Corporation in all future years.

An Applicable Corporation is not automatically subject to a CAMT liability. An Applicable Corporation’s tentative CAMT liability is equal to 15% of its
adjusted AFSI, and CAMT is payable to the extent the tentative CAMT liability exceeds its regular corporate income tax. However, any CAMT paid
would be indefinitely available as a credit carryover that could reduce future regular tax in excess of CAMT. For financial statement reporting, in the
event a corporation is subject to CAMT there will be no impact to total tax as any CAMT paid will be offset by the establishment of a deferred asset for
the credit carryover.

The Company comprises a controlled-group of corporations and has determined that it will be an Applicable Corporation in 2024. In making such
determination, the Company has made certain interpretations of, and assumptions regarding, the CAMT provisions of the Act. While the U.S. Treasury
Department issued proposed regulations on September 12, 2024, there remain many open questions and significant portions of the guidance will not
be effective until the regulations are issued in final form. However, the proposed regulations, including the portions not effective until finalized, will not
materially impact the group’s financial statements.

As of September 30, 2024 and December 31, 2023, the Act did not impact the Company's total tax.

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

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

As of September 30, 2024, the Company made contributions of $318,000,000 to the Nationwide Retirement Plans.
Note 11 — Debt
A. All Other Debt
There were no changes that were considered significant to the Company from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)
1. The Company is a member of the 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 September 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

2+3 Account Protected Cell 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 $ -
() Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX

2. Prior Year-end 1 2 3

Total General

2+3 Account Protected Cell 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 $ -
() Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX
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b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption

1 2 3 4 5 6
Membership | Current Year 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 - $ - $ - $ -
Class B $ 20,000,000 $ 20,000,000 $ -8 - $ -3 -
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 778,464,962 861,891,019 -
2. Current Year General Account Total
Collateral Pledged $ 778,464,962 861,891,019 -
3. Current Year Separate Accounts Total
Collateral Pledged $ - - -
4. Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 825,953,492 946,497,723 -
b. Maximum Amount Pledged During Reporting Period
1 2 3
Aggregate Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3) $ 825,953,492 946,497,723 -
2. Current Year General Account Maximum
Collateral Pledged $ 825,953,492 946,497,723 -
3. Current Year Separate Accounts Maximum
Collateral Pledged $ - - -
4. Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 825,953,492 946,497,723 -

4. Borrowing from FHLB

The Company had no outstanding borrowings with the FHLB as of September 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
Pension Benefits Postretirement Benefits

September 30, 2024  December 31, 2023  September 30, 2024  December 31, 2023
a. Service cost $ 84,499,659 $ 108,773,081 $ 1,054,706 $ 1,347,045
b. Interest cost 210,761,127 274,948,951 3,759,912 4,796,628
c. Expected return on plan assets (230,328,736) (298,831,588) (4,885,799) (6,423,509)
d. Transition asset or obligation - - - -
e. Gains and losses 104,384,467 92,256,835 (3,931,766) (6,178,454)
f. Prior service cost or credit (25,390,149) (33,853,532) 5,246,483 7,039,907

g. Gain or loss recognized due to a
settlement or curtailment - - -
h. Total net periodic benefit cost $ 143,926,368 $ 143,293,747 $ 1,243,536 $ 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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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 September 30, 2024:

Net Asset
Level 1 Level 2 Level 3 Value (NAV) Total
Assets at Fair Value
Bonds $ - $ 153,595,901 $ 164,469,105 $ - 3 318,065,006
Securities lending collateral assets - 1,893,759 - - 1,893,759
Preferred stocks unaffiliated - 451,500 27,061,761 - 27,513,261
Common stocks unaffiliated 2,771,987 20,164,563 105,610 - 23,042,160
Total Assets at Fair Value/(NAV) $ 2,771,987 $ 176,105,723 $ 191,636,476 $ -3 370,514,186

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

Total gains Total gains
Beginning and (losses) and (losses)
Balance at Transfers into | Transfers out |included in Net| included in Ending Balance
6/30/2024 Level 3 of Level 3 Income Surplus Purchases | Issuances Sales Settlements at 9/30/2024
Assets at Fair Value
Bonds $166,408,336  $30,783,463  $(46,514,222) $(418,100) $(728,076) $22,043,089 $ $(7,232,823) $127,438 $164,469,105
Preferred stocks unaffiliated $28,730,931 $- $- $- $(1,791,097) $528,260 $- $(406,333) $- $27,061,761
Common stocks unaffiliated $682,174 $- $- $- $(576,564) $- $ $- $- $105,610
Total Assets at Fair Value $195,821,441 $30,783,463  $(46,514,222) $(418,100)  $(3,095,737) $22,571,349 $ $(7,639,156) $127,438 $191,636,476

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

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

Aggregate Fair Net Asset Value Not Practicable
Value Admitted Assets Level 1 Level 2 Level 3 (NAV) (Carrying Value)
Assets
Bonds $16,444,010,538 $16,996,528,017  $2,313,804,595 $12,107,444,211  $2,022,761,732 $- $-
Mortgage loans, net of allowance 1,724,162,330 1,818,249,808 - - 1,724,162,330 - -
Cash, cash equivalents and short-
term investments 396,036,478 396,036,478 (138,050,621) 524,235,673 9,851,426 - -
Derivative assets 9,966,682 9,463,680 - 9,966,682 - - -
Securities lending collateral assets 91,284,742 91,431,964 90,293,612 991,130 - - -
Total Assets $18,665,460,770 $19,311,709,947  $2,266,047,586 $12,642,637,696  $3,756,775,488 $- $-
Liabilities
Derivative liabilities $3,428,512 $7,047,059 $- $3,428,512 $- $- $-
Total Liabilities $3,428,512 $7,047,059 $- $3,428,512 $- $- 3-

D. Not Practicable to Estimate Fair Value
Not applicable.

E. Measured Using Net Asset Value
Not applicable.

Note 21 — Other Items

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 $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. For the 2023 risk period, the Aquila Re 2023-1 catastrophe bonds
provide national coverage at 31.25% of $400 million excess of $1.55 billion, 31.25% of $400 million excess of $1.95 billion, and 20.00% of $250
million 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 $350 million excess of $1.20 billion, and 31.25% of $400 million 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 November 1, 2024, for the statutory statement available to be issued on November 12, 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 November 1, 2024, for the statutory statement available to be issued on November 12, 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 Lc¢ 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 $5.1 billion for the nine months ended September 30,
2024. As of September 30, 2024, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $11.7
billion. For the nine months ended September 30, 2024, favorable prior-year development of $8.3 million in incurred losses was primarily driven
by lower than expected non-weather frequency in Personal Lines and E&S/Specialty offset by higher than expected activity in runoff exposures in
older accident years.

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.
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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 the Company for statutory accounting purposes.

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 Losses 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 SEPTEMBER 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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF SEPTEMBER 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

35,589,677

LOLHLe e

All Other 1,784,728,172 1,814,494 454
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 13,906,546 ,596 ....15,020,655,862
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

... 93,178,500
... 93,325,722
................. 96,871,655



17.3
17.4

STATEMENT AS OF SEPTEMBER 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 ..o 1 Wall Street, New York, NY 10286 ........ccooioeioieeeeeeeeeeeeeeeeeeee
Royal Bank of Canada Trust .........ccccooviiiiiuiieiiieecececeece e 77 King St., York, ON MON L4 ..o
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, |
Ares Capital Management LLC ......cccocoviivirerininenee
HPS INVESTMENT PARTNERS, LLC
T. Rowe Price ...cccocoveenneee.
20 GATES MANAGEMENT LLC .
Guggenheim Securities, LLC .........
BlackRock Financial Management Inc. . .
PIMCO LLC ettt U

cCccccec

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?..........c.ovveereceieneninnseceene 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
SEC Registered Investment

131619 e Ares Capital Management LLC ......cocoooiiiernininccne e 3MO96ESSOPEUTBOI8LSS ........ AQVISEr oo NO..ooe
The U.S. Securities and

282125 .o HPS INVESTMENT PARTNERS, LLC ...oovvviecececeeeeeeeeececee e 549300 W7540H8HM8F38 ........ Exchange Commission ............. NO...voree
The U.S. Securities and

126032 ..o T. ROWE PriCe .o FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..ooe
The U.S. Securities and

155480 ..o 20 GATES MANAGEMENT LLC ..ovvieeeeeeeeeeeeceeeee e 549300P9T431XY751068 ........ Exchange Commission ............. NO...voree
The U.S. Securities and

40638 ........ccoevenee 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 .o BlackRock Financial Management InC. ......cccccoooeeviviicvcveinnnen. 549300LVXYIVJKE13M84 ........ Operator (CPO) ..ccevevennee NO...oovre
The U.S. Securities and

104559 ... PIMCO LLC oo 549300KGPYQZXGMYYN3S ........ Exchange Commission .............

7.2



18.1
18.2

20.

21.

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

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ... oottt et e e et e st e st e b e et e e s e e e e eneeeneeeneesneenaeenen

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 SECUNLIES? .........ooiuiiiiiiiiiiiiie ettt ettt e he e bt e sb e e abe e beeabeeabesaeeeneesaeesaeesbeenbeenbeens

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.

7.21

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No [ ]

No [ ]

No [ X ]

No [ X ]



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

GENERAL INTERROGATORIES

1. If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ...............

If yes, attach an explanation.

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

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? ..................

If yes, attach an explanation.

3.1 Have any of the reporting entity’s primary reinsurance contracts been Canceled? ...

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
1) e Ao (=T | (oY (g g =Y (o X OSSPSR

4.2  If yes, complete the following schedule:

Yes [ ] No[X] NAT[ ]

Yes [ ]
Yes [ ]
Yes [ X ]

No [ X]

No [ X]

No[ ]

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 [ 0.047 |........... 14,248 |........c...... (S O R 14,874 |.............. (1)) T ()] S N (1,018)
TOTAL 14,248 627 14,874 (975) (43) (1,018)
5.  Operating Percentages:
5.1 A&H loss percent 73.000 %
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 CONAINMENT EXPENSES ...........c.cueuruiiiiereteeeteeeaesee e tesesesesese s s tesesesesessasssesasesesesesesessasssesesesess Shebebestetat et nene et bebebeeeet et e nene 29.000 %
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[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueueieeeeececeeteeeeeeecte e teeeeeseae s e s esesssaesesesesenssaesesesesenssaesesesssensnensesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiieiinei e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevueeee... Yes [ X] No[ ]
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[ ] No[ ]




STATEMENT AS OF SEPTEMBER 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

22-2429452 MS Transverse Specialty Insurance Co Unauthorized....
16871 . .85-1663261 ... ...|Obsidian Specialty Insurance Company . ..DE. |Unauthorized
20338 . 95-2379438 ... ...|Palomar Specialty Insurance Company .. ..0R. .|Unauthor ized
AA-3191437 ... ...|Group Ark Insurance Limited . BWU. .| Unauthorized
AA-1120090 ... ...|Lloyd's Syndicate #4711 Aspen . . GBR. .|Unauthorized
AA-1121276 ... ...|Marine Insurance Company Limited . GBR. .| Unauthorized
AA-1780072 XL RE Europe SE . IRL. .|Unauthorized




STATEMENT AS OF SEPTEMBER 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 20,984,373 |.............. 26,453,870 |.......c...... 10,779,202 |............. 40,793,039 |.............. 16,018,344 |............. 20,839,692
2. Alaska ......cccocoeeeeee . AK | [ ISR 546,343 |.cooie 407,513 |coiiie 217,075 | (106,471)|...cocveeneee 186,576 |....ccvevveee 244,718
3. Arizona .....ccoeeeecii. AZ | [ IS 25,301,707 |.............. 24,684,979 |............ 15,512,286 |.............. 13,424,068 |............ 20,919,429 |............. 23,766,032
4. Arkansas ... . AR s Lo forrees 20,243,507 |.ccunnene 22,860,061 |.............. 17,467,450 |.............. 19,857,334 |............. 16,004,748 |.............. 15,078,183
5. California .......cccceceeece.. CA | [ T 388,892,254 |........... 501,338,680 |............ 267,899,442 |........... 304,708,110 |............ 379,293,538 |........... 411,684,700
6. Colorado ....... L. ....37,647,196 |.. ....52,236,993 |.. ....35,758,061 |.. ....37,117,888 |. ....44 404,067 |.. ... 48,995,006
7. Connecticut ........ccc..... CT e Lo forriis 30,535,205 |.............. 33,815,133 |..c.co..... 15,671,724 |............. 21,582,855 |............. 29,820,763 |............. 33,802,324
8. Delaware ............cc.ec.... DE |eeeiis Lo forriis 31,989,470 |.............. 33,185,109 |....ooc.ce.. 17,240,013 |........... 21,447 111 ... 22,609,540 |............. 23,161,337
9. District of Columbia .....DC |-......... [ I 10,144,829 |.............. 10,953,290 |...cccooeneee. 5,556,181 |.............. 7,921,703 |............... 5,287,059 |....coco.... 5,402,900
10.  Florida .....ccocovevviiens FL [ Lo forred 89,027,621 |............ 115,153,040 |.............. 52,575,819 |.cooneeee 48,108,853 |............. 62,976,653 |............. 60,279,835
11.  Georgia . .. GA L. .36,722,667 |.. ....40,113,175 |.. 56,969,863 |.. .34,871,550 |.. 62,485,525 |.. .33,728,364
12.  Hawaii ... LLHE Lo e 3,349,106 |............... 1,245,157 oo 531,076 |ooveeeeiie 48 | 432,714 | 535,830
13. Idaho..... LD [ Lo e 2,839,573 | 4,500,351 |...coonvee. 2,099,689 |.............. 4,578,575 |.cocvee 2,594,090 |.............. 6,342,187
14, lNOIS ..o | I RO [ I 18,192,424 |............ 20,677,164 |.............. 12,113,412 |............ 15,402,919 |............ 25,888,851 |............. 26,004,317
15. Indiana ......cccccoeeenne IN e Lo forriis 23,437,596 |............. 26,394,069 |.............. 9,805,731 |..ccinee 13,084,897 |............. 13,729,758 |............ 15,522,992
16. lowa ...... A L. 7,217,199 |. 12,931,854 |.. .10,636,39% |.. .11,083,423 |.. 24,359,791 |.. ....33,531,690
17. Kansas .. L KS Lo forrnis 53,830,559 |.............. 70,517,894 |.............. 43,071,789 |.............. 50,083,773 |..coucee... 33,182,047 |.............. 42,506,788
18. Kentucky ... CKY e Lo forrin 25,218,234 |.............. 28,047,225 |.............. 15,576,605 |............ 24,590,504 |.............. 17,742,009 |............. 23,082,504
19.  Louisiana ........c.ccoceeene LA [ Lo forriis 23,766,609 |.............. 11,083,258 |....ccconc. 6,403,657 |.............. 6,427,387 |............... 7,508,013 |.cocveeee 5,644,461
20. Maine ....ccooeveeiies ME [ooenee. Lo e 4,529,096 |...cccvenvne 4,744,258 |............... 2,668,618 |.............. 3,081,624 |............... 2,439,011 | 2,694,077
21. Maryland ....... ... MD L. .86,243,301 |.. ..102,443,061 |.. 43,977,365 |.. 58,694,260 |.. .88,433,059 |.. ..102,224,145
22. Massachusetts . L MA | Lo e 6,912,178 |............... 9,102,498 |.............. 12,306,921 |............... 3,772,543 |.............. 21,884,704 |............. 6,583,933
23. Michigan ....... ML e Lo e 8,246,865 |.....ccocenv 9,604,808 |.............. 11,467,631 |............ 9,210,488 |........... 260,565,433 |............ 258,729,058
24. Minnesota .........cccccune MN [ Lo frorred 92,417,398 |.............. 99,922,043 |....coc. 80,052,898 |............ 102,211,410 |.............. 62,719,712 |............ 55,866,058
25.  MissisSippi ....ccccceeriene MS | [ I 16,086,281 |............. 22,018,809 |....ccconee 9,103,773 |..ocoevee. 16,019,670 |.............. 13,216,088 |............ 16,159,259
26. Missouri .... ..MO |.. L. ...69,550,926 |.. ....56,160,794 |.. 53,111,054 |.. 58,205,153 |.. .43,836,287 |.. .40,657,032
27. Montana .... W MT e [ I 15,162,848 |.............. 17,055,155 |..ccooenee 7,574,968 |.............. 10,348,692 |.............. 8,507,949 |............... 8,414,734
28. Nebraska .. .NE | Lo forriis 77,222,325 |.............. 96,307,649 |.............. 97,127,758 |.............. 73,082,943 |.............. 63,369,106 |............. 48,822,591
29. Nevada ... NV o [ I 14,258,964 |............ 19,061,028 |............ 16,515,428 |.............. 17,322,167 |.............. 15,522,603 |.............. 19,983,250
30. New Hampshire .......... NH [ Lo e 8,176,764 |............... 8,517,011 | 4,039,446 |............... 3,941,047 | 6,079,883 |............... 5,454,409
31. New Jersey ...... L. 11,767,446 |.. 11,994,652 |.. 5,121,213 |.. .. 4,604,657 |.. 47,747,064 |.. 49,476,318
32. New Mexico ................NM [.......... Lo e 5,542,685 |....ccceeee 4,753,251 | 1,763,408 |............... 2,008,659 |.............. 2,826,442 |............. 3,279,019
33. New YorK ....cccoeeveeee. NY [ [ T 107,401,231 |.occceee 97,894,103 |............ 62,080,642 |............ 158,026,532 |............ 119,333,841 |............ 132,737,162
34. North Carolina ............NC [.......... [ T 195,403,590 |............ 212,720,878 |............ 107,174,649 |............ 130,414,132 |............ 169,334,031 |............ 119,014,325
35. North Dakota ..............ND  [.......... Lo e 6,428,190 |.cooceeenene 8,165,204 |.............. 3,282,550 |..cocveveenn 5,819,449 |.......... 4,822,554 |............ 5,099,926
36. Ohio ...ccceenee L. ..160,004,522 |.. ..172,980,728 |. .81,273,605 |.. 111,418,647 |. .. 106,632,333 |.. .. 114,035,379
37. Oklahoma.................... OK [.......... Lo oo 1,764,755 |............... 4,465,307 | 774,309 | 2,148,759 |.ocveee 1,152,106 |.............. 1,710,673
38. Oregon ........ccceceeeeeeen. OR [ Lo e 5,650,764 |.............. 18,561,348 |............... 8,844,289 ... 10,598,559 |............ 12,669,826 |............. 16,063,820
39. Pennsylvania ............PA |[........ [ T 195,942,040 |........... 200,834,314 |............ 108,938,068 |............ 121,989,067 |............ 346,427,523 |............ 366,424,110
40. Rhode lsland ............ Rl |oecene Lo forrin 23,208,291 |.............. 25,324,602 |............. 13,984,953 |........... 19,260,797 |.............. 17,815,356 |............. 20,014,884
41. South Carolina . ...SC L. ....54,894,333 |.. .63,872,836 |.. ....36,583,792 |.. 43,448,506 |.. .84,377,289 |.. ....35,919,562
42. South Dakota ... .SD | [ I 26,800,848 |.............. 30,742,559 |............. 18,412,441 |............ 20,378,968 |............. 13,618,694 |.............. 14,490,839
43. Tennessee ... TN e Lo forriis 35,479,256 |.............. 41,839,554 |.............. 20,526,368 |............. 31,569,263 |............. 25,223,147 |.............. 30,387,899
44, TeXaSs ..occoveeeerereearnns TX s [ IR 308,081,826 |........... 304,508,321 |............ 220,919,654 |............ 187,508,870 |........... 165,232,646 |............ 137,952,665
45, Utah ..ccoooevveeeeeeee. UT s [ IS 10,733,767 |.............. 14,226,039 |.............. 9,300,960 |............... 6,645,324 |............... 8,441,364 |.............. 13,509,649
46. Lo e 9,195,873 |.. ....10,021,833 |.. ..5,443,932 |.. ..5,701,813 |.. ..5,308,291 |.. ..6,281,764
47. Virginia ......ccoeveceeveeee . VA s [ IR 134,396,943 |............ 146,726,381 |............. 54,111,821 |............. 80,940,122 |.............. 95,093,102 |............. 95,043,437
48. Washington ............... WA |..c..... [ IS 43,344,293 |.............. 51,367,122 |............. 35,607,429 |............. 35,194,926 |............. 39,263,987 |.............. 42,416,547
49. West Virginia ............. WV |occceeee [ I 47,011,600 |............. 54,184,610 |.............. 24,198,741 |............ 25,663,338 |............... 8,017,118 |............... 4,940,598
50. Wisconsin ........ccccceceee. Wl [ Lo oo 9,180,547 |..ooe.. 11,036,673 |.............. 6,642,361 |............... 5,680,387 |.............. 17,569,675 |............. 21,638,405
51. Wyoming L. 4,681,999 |.. ..5,918,523 |.. ..1,899,189 |.. ..2,661,950 |..
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

10
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STATEMENT AS OF SEPTEMBER 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

|Common Stack: 21,000 Shares

Casualty-100%

VICTORIA FIRE &
CASUALTY COMPANY

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

‘ommon Stock; 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

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

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

NATIONWIDE INSURANCE
'COMPANY OF FLORIDA

|Common Stack:30,000 Shares

PURCHASING GROUP, INC.

| Common Stock: 100 Shares.

Single Member Limited
Liability Company

'WORCESTER
INSURANCE COMPANY

Common Stock: 20,000 Shares

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

Common Stock:300,000 Shares|

Common Stock:84,000 Shares

Common Stock: 1,000 Shares.

Casualty-97.121%
NW indemnity-2.879%

Common Stock: 15,000 Shares

Casualty-100%

NC-100% GB Casualty-100% OH Casualty-100% ™ on OH
I
N sy woskNTY ConpaNe oo cou ot s oA
OF AMERICA < 58,334 Shares COMPANY Single Member Lirmited

Common Stock: 500,000 Shares

Casualty-100%
OH

Casualty-100%
OH

Surplus Debentures:

NATIONWIDE
AGRIBUSINESS
INSURANCE COMPANY
|Comman Stock: 5,690 Shares

Casualty-100%
1A

COMPANY
|Common Stock: 1,750 Shares

Casualty-100%

OH

Liability Company

Common Stock: 2,375,000 Shares

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

Single Member Limited
Liability Company

1 Common Stock: 100 Shares

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

Liability Company

Casualty-100%
4 OH

Liability Company

Casualty-100% DE

DANFORTH, LLC
..... Single Member Limited

Liability Company

Casualty-100% OH

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

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

AMCO
INSURANCE COMPANY
(AMCO)

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

—

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

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

Common Stock:12,963 Shares|

|Common Stock: 10,000 Shares

Common Stock: 1 Share

Casualty-100%

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

ICommon Stock: 20,000 Shares|

[Casualty-100%

1A

RETENTION
ALT

Common Stock: 120,000 Shares

Casualty-100% BER

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

KCommon Stock: 333,837 Shares|

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

Depositors - 4.23%

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VPI)

Common Stock: 6935,387
Shares

SIC-100% OH

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

VPI-
100% cA

Common Stock: 1,000 Shares

V.P.I SERVICES INC.

VPI-100%
CA

Subsidiary Companies
Contractual Association

(VICTORIA FIRE)
Common Stock: 2,525 Shares

Casualty-100%

OH

VICTORIA SELECT
INSURANCE COMPANY

Common Stock: 1,000 Shares

Victoria Fire-100%

OH

— Solid Line
= DoubleLine

Limited Liability Company - - Dotted Line

September 30, 2024

Page 1
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JEFFERSON NATIONAL
LIFE INSURANCE

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY

(CASUALTY)

(See Page 1)

OH

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

T
NATIONWIDE CORPORATION
(NW CORP)

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

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

COMPANY
(INLIC)

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

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

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

Commonstock: 3,814,779 Shares

Liability Company

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

REINSURANCE, LLC

Single Member Limited
Liability Company

NLAIC - 100% VT

NATIONWIDE INVESTMENT

SERVICES CORPORATION

Common Stock: 5,000 Shares
1009

NW Life-100% oK

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

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

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

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

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: - 2,800,000 Shares

NFS-100% occ

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

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100% PA

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

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

September 30,2024 Page 2
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STATEMENT AS OF SEPTEMBER 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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STATEMENT AS OF SEPTEMBER 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 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 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 ...eeeeeeiiiiiiiiiiiiiiieee 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 . Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 860 Third Avenue, LLC .... 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..
0140 ...|Nationwide .. ..| 20-4939866 .. 880 Yard Street, LLC .. . |GVY Residential, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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STATEMENT AS OF SEPTEMBER 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 ... ...| 20-4939866 .. 895 W. Third Avenue, LLC ......ovvvvveveriiniinnnns LOH ] NIA....... NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
0140 ...|Nationwide ... ...| 20-4939866 .. 950 Dorchester Way, LLC ....ccoevereeiieenennnnens L OH] s NIA....... GVY Residential, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 20-4939866 .. 950 Goodale Boulevard, LLC .......cceeeeeeeeennnn LOH ] NIA....... NRI Equity Land Investments, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 960 Bobcat Avenue, LLC .....coovverriiiiiiiiinnnnns L OH] s NIA....... Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. 975 Rail Street, LLC Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. 995 Yard Street, LLC . . .. [Nationwide Realty Investors, Ltd . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 12062 Sycamore Trace, LLC ..occoveveeeeeeeeeeenns . OH..... Jerome Village Company, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18615 Claret Drive, LLC .... L OH] s NIA....... NRI Cavasson, LLC .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. 18655 Claret Drive, LLC .... LOH ] NIA....... NRI Cavasson, LLC ........eevvveveruenennnnnnnnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. 18700 Hayden Road, LLC NRI Cavasson, LLC ..........eeeemmmmmmemenninnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. 18750 Hayden Road, LLC . .. |NRI Cavasson, LLC .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1580283 .. AD DORA, LLC oo . NWD Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1580283 .. ADTV, LLC oo . e NWD Investments, LLC ........evvvvvvrvennnnnnnnns Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .|27-0114983 .. ALLIED Insurance Company of America ........... . OH..... . Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
ALLIED Property and Casualty Insurance
0140 ...|Nationwide ... . [42-1201931 .. Company .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 42-1527863 .. ALLIED Texas Agency, Inc. AMCO Insurance Company ............... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . | 42-6054959 .. AMCO Insurance Company ........... ] TAL Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 59-1031596 .. American Marine Underwriters, Inc. . . . .. [Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 81-4532504 .. American Tax Credit Fund 2017-A, LLC ......... . Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..|82-2001573 .. American Tax Credit Fund 2017-B, LLC ......... . Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 82-4591498 .. American Tax Credit Fund 2018-A, LLC . . [Nationwide Life Insurance Company . . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, LLC . . [Nationwide Life Insurance Company . . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 83-0620232 .. American Tax Credit Fund 2018-C, LLC . . . .. [Nationwide Life Insurance Company . . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 83-3900932 .. American Tax Credit Fund 2019-A, LLC ......... . Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 83-3953721 .. American Tax Credit Fund 2019-B, LLC ......... . Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 84-3443067 .. American Tax Credit Fund 2020-A, LLC . . [Nationwide Life Insurance Company . . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 85-2359702 .. American Tax Credit Fund 2020-B, LLC . . . [Nationwide Life Insurance Company . . [Nationwide Mutual Insurance Company ...
American Tax Credit Fund 2021-A, LLC (fka
0140 ...|Nationwide ... ...| 85-2649655 .. American Tax Credit Fund 2020-C, LLC) ........ L OH] s OTH....... Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 86-2502912 .. American Tax Credit Fund 2021-B, LLC ......... LOH ] OTH....... Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 87-1349942 .. American Tax Credit Fund 2021-C, LLC ......... L OH] s OTH....... Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ...
American Tax Credit Fund 2023-B, LLC (fka
0140 ...|Nationwide 87-4753681 .. American Tax Credit Fund 2022-A, LLC) ........ L OH] s OTH....... Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ...
American Tax Credit Fund 2023-C, LLC (fka
0140 ...|Nationwide ... ...| 87-4771309 .. American Tax Credit Fund 2022-B, LLC) ........ Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... 92-1389304 .. American Tax Credit Fund 2023-A, LLC ......... Nationwide Life Insurance Company .... . [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..|99-0672884 .. American Tax Credit Fund 2024-A, LLC ......... Nationwide Life Insurance Company .... . ... [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 99-0698188 .. American Tax Credit Fund 2024-B, LLC . .. [Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1580283 .. Arena District CA I, LLC .. .|NWD Investments, LLC ............ .. | Ownership.. .|Nationwide Mutual Insurance Company ...
....................... 90-0280710 .. Arena District Owners Association .| Other non-Nationwide ... . | Other.... Other non-Nationwide .........ccccecueennn
0140 ...|Nationwide ... ...| 31-1486309 .. Cavasson Hotel, LLC .......oommmmmiiiiiiinnnee Cavasson Hotel Holdings, LLC . Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. Cavasson Hotel Holdings, LLC ..................... . NRI Cavasson, LLC Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-1618232 .. CNRI-Cannonsport Condominium, LLC . | CNRI-Cannonsport, LLC .. . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-1618232 .. CNRI-Cannonsport, LLC ... . [Nationwide Realty Investors, Ltd . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .| 74-1061659 .. Colonial County Mutual Insurance Company . Other non-Nationwide ..........cccceeet .. | Other.... Other non-Nationwide ........ccceevveeeenes
0140 ...|Nationwide ... . | 68-0066866 .. Crestbrook Insurance Company .................... .|Nationwide Mutual Insurance Company ........ Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. Crewville, Ltd. Nationwide Realty Investors, Ltd. .... . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 84-5052608 .. Danforth, LLC .. Nationwide Mutual Insurance Company . Ownership.. .|Nationwide Mutual Insurance Company ...
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0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeees | 42587 ... | 42-1207150 .. | teeeiiiiiiiiis | i | Depositors Insurance Company .................... LA, IA........ Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
Discover Affordable Housing Investment Fund |
.......... ..|46-4104813 .. LLC o | Other non-Nationwide Other non-Nationwide ...........ccueenne
0140 ...|Nationwide 33-0096671 .. DVM Insurance Agency .| Veterinary Pet Insurance Company . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . |47-4523959 .. Eagle Captive Reinsurance, LLC .................. . Nationwide Life Insurance Company . . [Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 26-3260559 .. E-Risk Services, L.L.C. ..ccccuuuunnnnnnnne Nationwide Mutual Insurance Company ........ Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-6013587 .. Freedom Specialty Insurance Company ..|Scottsdale Insurance Company ....... . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Grandview Yard Hotel Holdings, LLC . .. |NRI Equity Land Investments, LLC .. . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Grandview Yard Hotel, LLC .... . |Grandview Yard Hotel Holdings, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 20-4939866 .. GVY Residential, LLC ..ccoeeeeeeeeeeiiiieeeeeeens NRI Equity Land Investments, LLC Ownership.. . ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . [41-0417250 .. Harleysville Insurance Company .................. Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .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 2003-A,
L0140 ...|Nationwide ..ooooeeeieeeeeeiieeeeeeeeeeeeeeeees | eeeeiiees e BA-2113175 .| e | eeeeeeiiieinieen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2003-B
L0140 ...|Nationwide ...ocoeeeieeeeeeieeeeeeeeeeeeeeeeees | e e BB-2672725 .. | eveiieieiiinn | eeeeeeeennnninen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUI I
Nationwide Life Tax Credit Partners 2004-A
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e 20-0382144 .. | eeiiiiiiiiiin | eeeeeeeiieieieen | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2004-F
L0140 ...|Nationwide ...oooeeeieeeeeeieieeeeeeeeeeeeeeees | eeeeeieee e 20-1918935 .. | iiiiiiiiiiien | ereeeeeeeinnieee | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2005-A
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e 20-2303694 .. | eeeiiiiiiiinn | eeeeeeeeneenieee | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUI I
Nationwide Life Tax Credit Partners 2005-B
0140 ... Nationwide ...oooeeeeeeeeeeieiiieeeeeeeeeeeeees | e e 20-2303602 .. | .eeeeeeeereenn | eeeeeeeeeenneeen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Life Tax Credit Partners 2009-1,
0140 ... Nationwide ...oooeeeeeeeeeeeeiiieeeeeeeeeeeeees | e e 271362364 .. | eeeeeiiiiiinn | eeeeeeeeeinnieen | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
Nationwide Sales Solutions, Inc. (fka
0140 ...|Nationwide 42-1373380 .. | eeeeeeeiieiinn | e Nationwide Member Solutions Agency Inc.) .... |.. 1A.....]...... NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee oeen
0140 ...|Nationwide ... 75-3191025 .. | wevvvvrvriinnn | s Nationwide Mutual Capital, LLC ........cceeeenns . OH..... . Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cecee nns
0140 ...|Nationwide ... . [31-4177100 .. | .. UV I Nationwide Mutual Insurance Company ........... . OH..... . Other non-Nationwide .......cccevveeieriiiinnnnnns Ownership.. Other non-Nationwide ........ccceevveeeenes N0 e
0140 ...|Nationwide 34-2012765 .. | .eeevrrrriiinn | s Nationwide Private Equity Fund, LLC ........... . OH..... Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ceee nnn
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 ....... .. | Ounership.. .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 ... v Nationwide Realty Services, Ltd. ....... LOH ] NIA....... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 73-0948330 .. Nationwide Retirement Solutions, Inc. LDE] e NIA....... NFS Distributors, Inc. .......ccceeeets . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ..| 83-2250056 .. Nationwide SBL, LLC .....eeueummmniiiiiiiiiinee Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee oeen
0140 ...|Nationwide 36-2434406 .. Nationwide Securities, LLC . [NFS Distributors, Inc. .. | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ... |[....NO...
0140 ...|Nationwide 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . . [Nationwide Life Insurance Company . . |Other.... .0.010 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 46-1971926 .. | .. Nationwide Tax Credit Partners 2013-B, LLC . . [Nationwide Life Insurance Company . . |Other.... .0.010 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 31-1592130 .. | 2729677 Nationwide Trust Company, FSB ................... Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 20-5976272 .. Nationwide Ventures, LLC ... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-0871532 .. NBS Insurance Agency, Inc. ..|Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 85-4193218 .. NCS Arizona, LLC .... . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 11-3651828 .. ND La Quinta Partners, LLC . |Nationwide Realty Investors, Ltd. . . | Ownership.. .95.000 ....[Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ..| 31-1630871 .. NFS Distributors, Inc. ........ Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ...|93-4557312 .. NLAIC REO Holdings, LLC ..oeeeveeeeeeieeieeeeeenns LOH ] NIA....... Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 82-5195340 .. NLIC REO Holdings, LLC ooeeeeeeeeeieeeeeeeeeeens L OH] s NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 82-5194959 .. NMIC REO Holdings, LLC .. LOH ] NIA....... 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 Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. NRI Brooksedge, LLC . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. NRI Builders, LLC ... - . veeeee. [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. NRI Cavasson, LLC ....cccevvnnnniiiiinnn, .. Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
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0140 ...|Nationwide 31-1486309 .. NRI' Corporate Housing, LLC . Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 NRI' Cramer Creek, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 NRI Equity Land Investments, LLC .. . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}..80.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-0212217 NRI' Equity Tampa, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Office Ventures, Ltd .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NRI' Telecom, LLC ..... .|NWD Investments, LLC ................. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI-Rivulon, LLC .. . [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 90-0729552 NTCIF-2011, LLC ... . [Nationwide Mutual Insurance Company .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 27-4700627 NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company ... .. |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-0741029 NTCP 2012-A, LLC .. . [Nationwide Life Insurance Company .. [Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-3309896 NTCP 2013-C, LLC .. . [Nationwide Life Insurance Company .. [Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-4111078 NTCP 2014-A, LLC .. . [Nationwide Life Insurance Company .. [Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 47-1404116 NTCP 2014-B, LLC .. . [Nationwide Life Insurance Company . |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 47-1413242 NTCP 2014-C, LLC .. . [Nationwide Life Insurance Company .. [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 47-3909345 .. NTCP 2015-A, LLC .. . [Nationwide Life Insurance Company . |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 47-4148470 .. NTCP 2015-B, LLC .. Nationwide Life Insurance Company ... Other-.... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 81-3836925 .. NTCP 2016-A, LLC .. Nationwide Life Insurance Company ... Other.... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 822015065 .. NTCP 2017-A, LLC .. . [Nationwide Life Insurance Company .. |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-1969518 .. NW Fyrebyrd, NNOV8B, LLC e Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 85-3363961 .. NW Next, LLC NNOVB, LLC e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..|81-0936428 .. NW Private Debt, LLC . [Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 26-1903919 .. NW REI, LLC Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 92-1294202 .. NW-Adams, LLC NW REI, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..|92-1294202 .. NW-Aureum, LLC . . |NW REI (NLIC), LLC . Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-2674633 .. NW-Brandon LLC .... NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-0847675 .. NW-Broadway at Surf, LLC ... NMIC REO Holdings, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 88-2152576 .. NW-Col fax, LLC . . |NW REI (NLAIC), LLC . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-0292630 .. NW-Conroe, LLC Nationwide Life Insurance Company ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-3648595 .. NW-Corazon, LLC ... Nationwide Life Insurance Company ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 99-3065627 .. NW-Denton, LLC . . |NW REI, LLC . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-3529884 .. NW-Englewood, LLC . NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 84-4388876 .. NW-Escalante, LLC NW REI, LLC .... . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 86-1538532 .. NW-Escalante |1, LLC . |NW REI, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-3310596 .. NW-FSU, LLC NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 205 Vine, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 225 Nationwide, LLC .. . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 230 West, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 240 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 250 Brodbelt, LLC . . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 250 West, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 265 Neil, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 275 Marconi, LLC .|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 300 Neil, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 300 Spring, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 355 McConnel |, LLC . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 425 Nationwide, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 500 Nationwide, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....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 |, LLC . |NWD Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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STATEMENT AS OF SEPTEMBER 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 ... ...| 31-1580283 .. NWD Arena District I, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Arena District MM, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Arena District PW, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Arena District V, LLC .... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|.ccee oen
0140 ...|Nationwide ... ..| 31-1580283 .. NWD Athletic Club, LLC .. NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 88-2975730 .. NW-Boise, LLC . [Nationwide Life . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Brodbelt, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cecee nns
0140 ...|Nationwide ... ...| 30-0876022 .. NWD Franklinton, LLC ...ccoeeeeeeeieiiieiieieees Nationwide Realty Investors, Ltd. . . [Ownership.. ..80.000 ....[Nationwide Mutual Insurance Company ... |....NO.....|eccee oen
0140 ...|Nationwide ... ...| 31-4118665 .. NID HP, LLC oo . NWD Investments, LLC Ownership.. ..75.000 ....|Nationwide Mutual Insurance Company ... |....NO......|.cee nnn
0140 ...|Nationwide ... ..| 31-1580283 .. NID Investments, LLC ....ccooeiiimmiiiaee Nationwide Realty Investors, Ltd. . . [Ownership.. ..80.000 ....|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. NWGH, LLC . [Nationwide Realty Investors, Ltd. . . [ Ownership.. .75.000 ....|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...|87-3124154 .. Ni=Gallatin, LLC .oooeeeeeeeeeeeee e . Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ...|92-2943602 .. NW-Holly Springs, LLC Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ...| 86-2431839 .. NW-Hub13, LLC NW REI, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 92-3558072 .. NW-Huntersville, LLC .. NW REI, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 47-2482818 .. NW-Jasper WAG, LLC . . |NW REI, LLC .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 87-3767006 .. NW-Kingsbury, LLC ... Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 81-514659% .. NW-Logan, LLC NW REI, LLC ... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1565013 .. NW-Midtown, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 88-2595124 .. NW-0G, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 83-2260477 .. NW-ORBPD, LLC . |NW REI' (NVFIC), LLC . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 93-1728625 .. NW-Pleasant Prairie, LLC .. NW REI (NLIC), LLC ... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... .| 47-2449044 .. NW-Promenade at Madison, LLC NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1367836 .. NW-Rancho, LLC ....... . |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 88-1405151 .. NW-Riverchase, LLC .. .. [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 86-3702669 .. NW-RPG Cranberry, LLC NWREL, LLC woveeeeieeieeeeees .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 87-3273918 .. NW-San Marco, LLC Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 87-3289289 .. NW-San Pablo, LLC NW REI, LLC ... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 81-3212025 .. NW-Springfield, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 93-2022585 .. NW-Spring Hill, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 92-2878794 .. NW-SR-16, LLC ..... . weeee.. [NWREI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ..|92-0677233 .. L O A . 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 ... L OH] s NIA....... Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...|81-1619428 .. NW REI (NLIC), LLC LOH ] NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..|81-1861190 .. NW REI (NMIC), LLC .. L OH] s NIA....... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0947092 .. OCH Company, LLC .... . OH.... .. [Nationwide Realty Investors, Ltd. . . [ Ownership.. .|Nationwide Mutual Insurance Company ...
.......... ..| 26-0263012 .. 0ld Track Street Owners Association, Inc. ... |..0H.....]......OTH....... [Other non-Nationwide Other non-Nationwide ........cccevvvennnns.
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... . |27-1712056 .. Olentangy Reinsurance, LLC ... LT Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1486309 .. Perimeter A, Ltd. ....covvveeens | OHL . Nationwide Realty Investors, Ltd. . .... |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Rail Street Parking, LLC .........eevvvevennnnnnnee . OH..... NRI Equity Land Investments, LLC ............ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Registered Investment Advisors Services, Inc.
0140 ...|Nationwide 752938844 .. | oiiiiiiiiiiin | ereeereiniiiinnn | e | s 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 ...
0140 ...|Nationwide .| 86-0835870 .. Scottsdale Surplus Lines Insurance Company . Scottsdale Insurance Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1610040 .. The Waterfront Partners, LLC .................... Nationwide Realty Investors, Ltd. . . [Ownership.. ..50.000 ....[Nationwide Mutual Insurance Company ...
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STATEMENT AS OF SEPTEMBER 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

(Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
.|Nationwide Mutual Insurance Company ........ Ownership .

Nationwide Mutual Insurance Company ...
Veterinary Pet Insurance Company . . | Ownership..
Scottsdale Insurance Company ...... .. | Ownership..
.|Nationwide Mutual Insurance Company ........ Ownership.....
Victoria Fire & Casualty Insurance Company
......................................................... Ownership.......ccceeeeeeeeeeeeeeeeeee... ). 100,000 ... |Nationwide Mutual Insurance Company ... |....NO......|..... ...

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

.| 86-0619597 ..
.| 75-1284530 ..
..[33-0160222 ..
... | 95-3750113 ..

.| 34-1394913 ..

Titan Insurance Company
Titan Insurance Services, Inc.
V.P.I. Services, Inc. ..........
Veterinary Pet Insurance Company
Victoria Fire & Casualty Company ..

.100.000 ...|Nationwide Mutual Insurance Company ... |....
.100.000 ...|Nationwide Mutual Insurance Company ... |....
.100.000 ...|Nationwide Mutual Insurance Company ... |....
.}.100.000 ...|Nationwide Mutual Insurance Company ... |....

.100.000 ...|Nationwide Mutual Insurance Company ... |....

. | Ownership..

. 0140 ...[Nationwide .....ccooevvvvviiiiiiin | e 10105 ... [ 341777972 .| evveevveveene | evvvnrreeiieinnn | v Victoria Select Insurance Company .............. LOH ] IA........

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. ......cccoiiniiniinenicn,




STATEMENT AS OF SEPTEMBER 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 vttt s 66,456,403 |........ccveneeee 3,603,177 [ 5.4 | 65.3

2.1 AIEA LINES .ottt s s e 106,032,750 |......ccoenve 103,974,062 |.....oovoeereeenee 98.1 [ 92.5

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

2.3  Federal flood

2.4 Private crop ..

T 1V (=3 o ST 308,116 [ (4,286) ... [ | 31.3

3. Farmowners MUItPIE PEFil .........cc.cvevviveeeierieietieeeeeeee et e 2,686,380 |.cooeeiiiiaan 346,273

4. Homeowners multiple peril ........................... ..1,025,087,273 |.. . 866,691,540 |..

5.1  Commercial multiple peril (non-liability portion) .............cceeveveeeeerenereree e 45,312,584 |.........c..... 33,162,057

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 34,192,815 | 33,622,337

6. MOrtgage QUAraNLY .........cc.ociiiiiiiiiiceceeee e [

8. OCEAN MAMNE ...oooiviieieeieeee ettt neen 1,000,000

9.1 INIANA MAMINE ..voeiiicecice ettt e 185,859,492 |................ 109, 143,443

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 36 [ e
11.2  Medical professional liability - claims-made ...........cc.ccoeririinninnnn e e e
12. EAMNQUAKE ..ottt | 4,595,722 | 25,319 | 0.6 |ooeeeeeeeeeeeeenne 10.6
131 Comprehensive (hospital and medical) individual ............c.ccoovinininnin o e e
13.2  Comprehensive (hospital and medical) Group ............c.cceveveveveeeeeeeeeverereen|oeseeeeeeeens 19,132,499 |...occooeenee. 17,799,142 | 93.0 |oeeeeeeeeee 109.9
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 ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccocooiiiiiinii i [
15.9  Other health s
16. WOrKErs' COMPENSALION .......c.ccveviveeireeiieieeeteeeeeeeeteeeteeesese et ese s eeesedfer e 22,222,817 |ooveeeee 5,100,739
17.1  Other liability - OCCUITENCE .......cueueueeiieeeceeeeeceeee e 122,640,478 |................. 69,887,365
17.2  Other liability - ClaiMS-MAAE .......ccoviiieieieeeieeeeeeeee e | 4,388,078 |.....cocovneee. 3,323,263
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 1,711,370 oo 12,365,537 | T22.6 oo 76.7
18.2  Products liability - ClaimS-mMade ..........cccoiiiiiiiiiiieeeeee e e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ...........c.ccceevee.fervrnriieneens 23,251,747 | 38,308,275 |...coovveeieiiine 164.8 | 52.0
19.2  Other private passenger auto liability ...............cccceoevevevereececeeeieieeeeeeeee e 444,986,132 |......cocene 246,753,028 |...ooeeiecceenee 55.5 | 56.4
19.3  Commercial auto no-fault (personal injury protection) .............ccceeeeeveveeeeeferrnncccnnnne 126,328 | (194,481)].cecove, (153.9) v (262.8)
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 45,926,593 |....ccccoeenee 18,663,229 |...oooiiiecen 40.6 | 50.6
21.1  Private passenger auto physical damage ............cccovrirereereeninerersseee s 424,004,052 |........co... 206,756,423 |....coovoviiine 48.8 | 63.0
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 9,677,397 | 5,058,189 | 52.3 | 73.4
22. AIFCTaft (Al PEIIIS) ..o e [eeee e [eree e
23. 10 1= 1TSSV NOUPUPOTTTTT 1,390,132 | 8,760 | 0.6 [oeeeeeeeeeeeeeeae (2.5)
24, SUIBLY woeiiiiicietetee ettt ettt n e et 125,923,587 |.covceinnee 58,101,152 oo 461 [ 17.8
26. 483,364 |...ocoiiiee [T/ | () ] 20.8
27.  Boiler and MaChiNErY ..........ccoiueurieuiirinirisieie et 4,870,157 |...oooveinene 1,563,226 |.....coeveeiiciciciine 321 [ (12.0)
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 2,721,294,076 1,835,007,603 67.4 69.8

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)

13



STATEMENT AS OF SEPTEMBER 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 ....... ...21,189,902 |..
ATEA LINES ..ottt e 30,041,153
[ LBk o) (SN o 1= 1 o7 o o OSSOt RPN
Federal flOod ............ocuiiiiiii e e
[ EAY= L S o (o] TSR RPN
PrIVALE flOOT ......vviieieiis ettt | 30,646
Farmowners MUIPIE PEFl ..........ccoovoviiiucucieeieiiee ettt eses s s sese s s st neen 32,47
HOMEOWNEIS MUILIPIE PEIl .......ovivieiiviiitieictce ettt ettt sttt es b esebe s saensssens s fee e eneennens 349,884,156
Commercial multiple peril (non-liability POrtIoN) ............ccocvoveieuereecccieeee e e 8,821,539
Commercial multiple peril (liability POFHON) .........oviveveuiiiiiieecieieieiseeseee e snssseses [ere s ceeeenenns 6,959,270
[ 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 57,791,706
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 1,483,894
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 .

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

Commercial auto no-fault (personal injury protection) .
Other commercial auto liability

Private passenger auto physical damage

Commercial auto physical damage

P Lot =i =1L o 1= ) PRSP RI

Warranty

Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability
Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

................... 6,120,263
39,464,637
484,045

..6,468,124 |..

................. 94,848,466

....................... 133,214
....................... 587,712
............ 1,002,762, 152
................. 25,312,557
................. 26,224,799

19,064,513
126,896,859
................... 2,421,140

....63,576,271 |..

... 18,841,215 |.

... 12,402,802
................ 120,643,808

....................... 385,355
................... 5,340,066
............ 1,063,119,280
................. 73,660,882
................. 51,632,612

................. 32,690,714
................ 136,691,975
................... 5,536,624

................... 6,789,634 |..............21,604,254 |............... 27,329,343
................ 146,116,355 |................441,531,194 |............480,138,688
..... 144,500 |. ... 178,490

21,314,734 79,197,817

................ 142,359,626 |................428,152,774 |................440 464,817
1,102,135 |.. ..3,359,756 |.. ... 18,933,651
...................... 427,490 |.................. 1,430,140 [................. 1,489,604
................. 53,626,548 |................155,358,914 |............... 115,258,549
...................... 109,160 |...................... 328,016 |......................696,277
................... 1,315,488 |.................. 3,763,456 |...................6,356,419
............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX
887,809,322 2,645,608,217 2,973,795,043

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

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

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 | 1,750,303 |..ooien 76,092 oo 1,826,395 |............ 2,755,130 [oooeine 125,100 |oceeeeenene 2,541,243 |............ 5,421,473 | 828,508 |...cccovnvne (672,659)|....cccvcvenee 155,849
2. 2022 ..o 1,531,695 |.... .. 1,947,601 |.. ... 3,479,296 |.... . 948,641 |.. ... 1,030,526 |.... 127,295 |.. .... 1,300,900 |.... .. 2,458,721 |. ....382,516 |.... .... (454,450)/.. ....(71,934)
3. Subtotals 2022 + Prior ..........c....foeerecne 5,208,620 |............ 5,362,695 |............ 10,571,315 |............ 2,633,988 |................ 141,048 |.............. 2,775,036 |............. 3,785,656 252,395 | 3,842,143 |............ 7,880,194 1,211,024 (1,127,109)
4. 2023 s 2,178,826 |............. 4,001,488 |............. 6,180,314 |....ccoco.c 1,888,365 |..ccocvevnnne 394,016 |............ 2,282,381 | 1,281,636 290,575 |.cooceeeneee 2,233,475 |............. 3,805,686 |................ 991,175 (1,083,422)
5. . ....535,064 |.... .. 5,057,417 |.. ....5,067,292 |.... 542,970 |.. ....6,075,618 11,685,880 |.. ... 2,202,199 (2,210,531)]..
6. 2024 ..ol X i [ b XK i el XK [ XK [ 4,333,554 |......c...... 4,333,554 |............ XXX o 1,362,342 |.cocvvinene 3,177,790 |............. 4,540,132 |............ D,9.0 NI RUN XXX
7. 7,387,446 9,364,183 16,751,629 4,522,353 4,868,618 9,390,971 5,067,292 1,905,312 9,253,408 16,226,012 2,202,199 (2,210,531) (8,332)
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. 29.8 2. (23.6) 3. 0.0
Col. 13, Line 7
As a % of Col. 1
Line 8

4. 0.0




STATEMENT AS OF SEPTEMBER 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 N/A

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|
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|
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|
2 3 7 8 717 2 0 2 4 3 6 5 0

0 3
0 0 3§
o 0 3

o
— T —
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Deposits and prepaid assets .......ococoooiiiiiiiieieeececeeeeees [ 61,958,940 |....ccoe...... 61,958,940 ..o e
2505. Funds held equity pools & associations . ..173,557,482 |... ..173,557,482 |... ..129,622,380
2506.  Miscellaneous aSSEES .......coccoiiiieieieieicececccee e o 41,124,645 |................... 1,556,566 |................. 39,568,079 |..ceveennne 46,617,149
2507.  QOther assets nonadmitted ..o [ 21,713,454 |................. 21,713,854 | e
2508.  Recoupment reCeivable .........cocoooioieieieieeeeeececeee e |oreieieieeeean 1,331,466 ..o . 17,777,564
2509. Third party administrator receivable .........cccooeoioveiivieceicceceeeceeeees [ 54,960, 124 12,191,582 ,768, 47,565,229
2597. Summary of remaining write-ins for Line 25 from overflow page 354,646,111 97,420,542 257,225,569 241,582,322
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504, MisCellaneouUs THaDiliTies ..oooiieiiiiieeee ettt s et se e e s s s s enenens [erenennsnnenenas 27,691,680 |................ 41,856,589
2505, P00l iNG EXPENSE PAYADIE ...oveeeieieieiieece ettt n et n s s e e nns [eeteseseseaeaenn 208,092,722 |................ 236,635,886
2506. Reserve for state escheat payments ..143,677,720 |... ..150,943,250
2507. State surcharge/recoupment payable .... ... 13,323,929 |... ...21,090,914
2508.  Third party adminiStrator PAYADIe ..ottt nenen [eeeeeeaenenas 14,118,486 |................. 15,595,197
2509.  Accrued interest payable On SUFPIUS NOTES ....c.oiiiiiiieccce ettt [eaeneesenenenas 51,075,000 [.o.oooveeiieiieieeeee
2510, Accrued derivative THaDiliTy .ottt ettt s e e nenenes [ereneeenenenenas 4,070,160 [...coovoveeieiieeeeee
2597.  Summary of remaining write-ins for Line 25 from overflow page 462,049,697 466,121,836

17




STATEMENT AS OF SEPTEMBER 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 ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized .. ... 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 22,505,112 .o 31,535,466
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocvovvrvereueeeeeeeeieeeieseseseseeseeesenenes oeseeeneneeenns 313,831,848 |.....occouee. 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) 313,831,848 324,751,963
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 45,740,000 |................ 135,080,210
2.2 Additional investment made after acquisition . e 32,048,375 |.cocverere 70,009,425
3. Capitalized deferred INtErest NG OtNET ............cccvcviviiieeeeececeeee e ettt s et et ettt ees s es e s s ettt esean s et ssssesesesesnsnsssssssnsnsesesnanas |oeseesesennnenens 13,632,921 |....cooeeee 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 85,098,994
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) ... ..1,818,249,802 |...
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) 1,818,249,802 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 42,323,161 | 112,174,700
2.2 Additional investment made after acquisition . U 341,622,084 |................ 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 41,242,590 |.ooiine 55,505,821
6. Total gain (loss) on disposals .................... ... 31,594,870 |... ...59,188,018
7. Deduct amounts received on disposals . o [ 481,279,312 | 657,167,106
8. Deduct amortization of premium and dEPreCIAtION .............c.c.cviviviueueuieiiieieietetetet ettt es e esessss s s s s sesesesnanns |eeeeeseeeeeaenene 17,664,011 [ 27,763,048
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeeiiiiieieteeceeeee ettt sesessnes s s [eeeeeseseneeeeeaene 2,543,268 |......coccnenee. 4,458,454
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 22,048,779 |.oooovvne. 23,863,268
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,693,181,806 |... ..6,754,847,935
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e S TR 76,718,804 |................ 84,960,659
13.  Statement value at end of current period (Line 11 minus Line 12) 6,616,463,002 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 2,099,164,979 |............ 2,209,545,542
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 25,193,676 |.coovceeeenne 35,362,288
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceviviieeirereriiieiesisetesee sttt ses st essssese st ssssse s s st sssssesese st ssnsssesesesssnsssesesssnnns |eescececees 1,122,774,557 |............ 1,167,657,446
5. Total gain (I0SS) ON QISPOSAIS ........c.euiiriiieieieteieieiiie ettt ettt ettt sese e e e s st eseseseseses e s sesesesesesensessesesesnnnnens |oeeeeseasaeneneas (5,098,187)|... (60,768,858)
6. Deduct consideration for bonds and stocks disposed of . I 1,796,531,384 |............ 3,518,140,938
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 35,933,325 | 53,586,084
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............ceueueuruiiiniiirisieieieteseie sttt sesesesens e [oeeeeeneaseenenens 4,694,469 |.....ococene 7,243,378
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 8,130,840 |..cocvcvees 5,094,343
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 1,190,192 |... (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 30,535,720,222 |.......... 29,128,396,085
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 52,657,410 |.ooorreenne 58,387,482
13. Statement value at end of current period (Line 11 minus Line 12) 30,483,062,812 29,070,008,603
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STATEMENT AS OF SEPTEMBER 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 [ 11,901,186,274 |................ 352,810,162 |....oceueneene. 578,419,234 |....ccooevneeee 7,287,177 |......... 11,718,218,721 |......... 11,901,186,274 |......... 11,682,864,379 |......... 11,779,243, 164
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 4,914,418,975 |............... 455,232,184 |..........c.... 165,078,327 |.cvevveiiecinns 6,884,771 |........... 4,959,646,514 |............ 4,914,418,975 |........... 5,221,457,603 |............ 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 408,170,116 |.....coeveennee 9,371,952 |...ocoevnne 17,447,437 | (6,753,133)[.cvcvence 397,096,316 |...ccvevnnenn 408,170,116 |................ 393,341,498 |.....coce. 410,780,646
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 241,775,944 | 39,582,721 |..coovee 12,393,816 |..coocvenene. 11,456,385 |............... 252,292,350 |.ooverinnne. 241,775,944 | 280,421,234 |...cooveeeee. 288,089,557
5. NAIC B () ittt b ettt ne s [re e 68,248,559 |.....ooccvviennn. 1,162,686 |......ccvveene. 1,284,240 |........c....... (8,305,924)].....cocvenve 71,932,459 | 68,248,559 |.........c..... 59,821,081 |......coceev 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 12,666,842 89,131 51,919 2,008,494 8,311,042 12,666,842 14,712,548 9,054,360
7. Total Bonds 17,546,466,710 858,248,836 764,674,973 12,577,770 17,407,497,402 17,546,466,710 17,652,618,343 17,388,496,567
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 28,479,906 |.......cocorvereieriiiriiriris e 406,333 | (1,685,366)|...ccvvenvnee 27,159,781 |.oee 28,479,906 |.......c.coec... 26,388,207 |oeveeeereececieierieeiniene
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 |....ooevvrrirennne 451,500 |...cccvvnnenee 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
R 72 (2 OSSP STST R EPEPRRRSTSRST SRR 251,025 .o o [ (105, 730) [-..vvececeeieirriicciines o 251,025 .o 145,295 |
T2, INAIC B bbbt b bbbttt e bbbt n e ans [sere e e e [oreeer e 528,260 ... [oreeeeeinirnneeesssnnnns o enninies [reeeee e et ee [reeeneeeaee s 528,260 ..o
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 29,182,431 528,260 406,333 (1,791,096) 27,611,281 29,182,431 27,513,262 30,408,436
15. Total Bonds and Preferred Stock 17,575,649, 141 858,777,096 765,081,306 10,786,674 17,435,108,683 17,575,649, 141 17,680, 131,605 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 328,173,886 ; NAIC2 $ oo i NAIC3 $ s 9,851,426 NAIC4 $ oo, i NAICS5 $ i NAICE $oii




STATEMENT AS OF SEPTEMBER 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 338,025,312 XXX 331,652,370 2,478,117 602,161
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.ccuruiieiieieieeeeeeceeee ettt ettt eae e s st sesesessssasnsssesesens |eeesesenesannes 279,451,519 | 545,185,468
3. ACCTUAN OF GISCOUNL ...eveeieiecteeeeeeei ettt esee e eee e e eseseeee e eseseeesee 2 eseseeeeee e e seseseees e e sesesee e s e e aeaeseeee e s sesesesesssnaesesesesnsnnsnsens [orsrnnacacecenen 10,101,606 |.....cccceveencee 4,328,151
4. Unrealized valuation iNCrEASE/(ECIEASE) .........ccecvcvviviveuereeieiieeeteteteteseseseeesesssesesesesessss et ssssesesesessssssasssssesesesessssasasssasssesesessanas [ereneneasasananas (1,088,664).......cocvevrennnes 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...cviveueuiueriiiieeieeieieteseeeseseeesese ettt eses st et esesesesesssessesesssasesesesesssssssssesesesess [reneeanansnnnas 315,877,371 | 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 4,827 |
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 338,025,312 | 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) 338,025,312 365,427,326
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4.2

STATEMENT AS OF SEPTEMBER 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

LN L4 (7= (1o ] o E TSSOSO

................. (7,284,239)
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 2,416,622

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viuiuiuiiiiiiiereieiiieseiete ettt sses et st s b ss st b s ss s et bbbt snsesebesessssnans ebebessstssiesana 2,416,622

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 ............ccccceveveieeeies covrererereseeeeeeens (176,555)
2,880,098

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 ............cccccoveveieieees covrerereresieneeenns (176,555)
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 2,880,098 ... 2,880,098
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 SEPTEMBER 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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15.
16.

STATEMENT AS OF SEPTEMBER 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 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 2,416,622

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 es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 2,416,622
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 9,463,680

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (7,047,059)

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

Fair Value Check

Part A, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et e e et et et et et et et et et et et e e e e e e e e e e s e eeeneeseen eanereereeseeaeanes 6,538,170

Part B, SECHON 1, COIUMN T3 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et e e et et e e e e e e e e e e e e seee e e eeeeen eaeetesseeseereaseans 356,089

TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 6,894,259
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 10,323,551

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (3,429,292)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 4,212,864

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 9,179,368

Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 13,392,232

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF SEPTEMBER 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 20,212,556,036 |.......... 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) ..........ecveviveviveuererieeeeeetesetetetesesee et st ssesesesessss s et st esesesesessssssesasesesesesesessasssssasasesesesnans [eresessnsessseseaenenesnaes (2272 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 20,301,530,199 |........... 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) ..........cccceiiiiirrerereeeeeeeeeieieeseeeeeesenens [ereeeeeeeeeens 553,281,344 |............... 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) 563,281,344 642,167,187
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STATEMENT AS OF SEPTEMBER 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 .......... A TRATET o 4,074,651
Plaza 2, 280 N. High St, Office . .| Columbus .. ...01/01/19% .. . . ... 28,819 |.. .. 25,734
Plaza 3, 245 N. High St, Office ..| Columbus 01/01/1989 .......... ... 1,228,523 7,112,613
3945 Bridgeway Ave, Airport Hangar Columbus 01/01/2002 .......... 1595) |evee e 6,975
1100 Locust St, Office ......... ....|Des Moines .. 1,473,100
215 N. Front St, Office .. .| Columbus .. .. 26,33
285 N. Front St, Garage ..... .| Columbus .. . 267,374
202 N. Marconi, Hickory Garage Columbus 166,601
0199999. Acquired by Purchase 13,837,139 13,153,384

0399999 Totals

13,837,139 13,153,384

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's i Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses

Disposal Disposal Disposal Disposal brances Incurred

Description of Property i Name of Purchaser iati Recgan (11-9- 10)

0399999 Totals




STATEMENT AS OF SEPTEMBER 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
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
00-1103656 ... PEACHTREE CITY . .07/01/2024 .. 6.110 |.. .. 19,627,000
00-1103670 ... FULLERTON .08/01/2024 ..
00-1103696 ... HOUSTON ... . 09/24/2024 ..
99-0000097 ... .. | ANN ARBOR .. . . 02/11/2022 .. .. .
99-0000106 ...evniviiirrnnniiiiiiiiiiieiiennns COLLEGE STATION .. iiiuuuuniiiiinnnniiiiiass s s seiassissssseasissesessnnnssssrsnnnssssarnnanasnes 12/16/2022 oevvvnes e 8.250 uuuuiniiiiiiii e o e 3,135,045 [..oiiviniiiiiiii i 25,600,000
0599999. Mortgages in good standing - Commercial mortgages-all other 30,700,000 11,035,725 158,482,818
99-0000120 ..evvvnniiiiiiiiiiiiiiiiiieeees | L TP PPPPTN L0 Uy UURTUTUU REPPTTTTTI 1171072023 ooveiiis | 12000 [ oiiiiiiiiiiiiiii s | 3,653,703 [...ccvvuniiiiiiiiiiiiiis 59,200,000
0699999. Mortgages in good standing - Mezzanine Loans 3,653,703 59,200,000
0899999. Total Mortgages in good standing 30,700,000 14,689,428 217,682,818

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 30,700,000 14,689,428 217,682,818

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
00-1102131 ... HOUSTON ... 10/12/2018 ....08/27/2024 ...5,982,145 |. .5,082,145 |...
00-1102791 ... DALLAS .... 08/24/2017 ....08/30/2024 I o e ......... 8,600,000 |. 8,600,000 |... e .
00-1103030 .ooveeeiiiiiiiiiiiin MORRIS PLAINS ...vvvvvvuvvninnnnninnnnnnnns 11/15/2023 .....|...... 08/01/2024 .....|........ 25,000,000 |......cceeeeeeiiiiaes Jovvreeiiiiiiiiiiiiins fovvveviiiiiiiiiinens fovviiiiiiiiiiiiiiiins o feveviiiiiiiiiiiiieies o, 25,000,000 |........ 25,000,000 f...oeeeeiiiiiiiiiies Joveeieiieiiieieieeees Jeveviiiiiiiiiiieeees
0199999. Mortgages closed by repayment 39,904, 168 39,582, 145 39,582,145
00-1001038 ... ITHACA 11/14/2023 ...8,492,157 |.... 158,592 |. ... 158,592 |...
00-1101969 ... JACKSONVILLE .. 09/12/2013 ...1,350,493 |.... 182,013 |. .. 182,013 |...
00-1102024 ... LAS VEGAS ... 10/11/2013
00-1102034 .. | SAUK RAPIDS . ... 10/12/2018 ..
00-1102058 .. | MANCHESTER ... 10/12/2018 ..
00-1102131 . | HOUSTON ... .. 10/12/2018 .. . 81,481
00-1102163 ... STERLING . 06/04/2014 . ... 124,505 |...
00-1102262 ... DALLAS .... 06/30/2021 ...6,023,648 |.... ... 258,116 |...
00-1102398 ... RENTON ... PR FOR R RN 08/06/2015 901,338 |.... 127,659 K .. 127,659 |...
00-1102417 ... U IO RN 09/30/2015 ...2,383,615 |.... ....77,420 |.
00-1102466 ... WILMINGTON .. PN FOU R RN 10/12/2018 ...6,564,606 |.... ...45,745 .
00-1102550 ... FAIRBORN ... R OO R 10/12/2018 ...7,476,887 |.... . .
00-1102588 ... CARLE PLACE e s 10/12/2018 ...1,705,731 |.... .. 137,764 |...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

00-1102633 ... 11/15/2023 ....62,276 |.

00-1102752 ... 06/30/2021 .. 331,551 |.

00-1102757 ... BALT IMORE 08/08/2017 ...61,519 [

00-1102779 . |FAIRFAX ... ....08/25/2017 ..

00-1102788 . | STANTON ... 1071172017 ..

00-1102798 . | WALTHAM .. 1173072017 .. . 14,118,129 |.

00-1102809 ... CHICAGO ... 11/14/2023 . 27,031,083 |....

00-1102816 ... WALNUT ... 10/12/2018 R IO 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 ... CLAYTON 11/14/2023 [ IO 10,759,054 |....

00-1102884 ... FARMERS BRANCH 07/31/2018 JUR 3,660,276 |....

00-11028% ... 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 ..

00-1102910 ... ALBUQUERQLE ... 09/28/2018

00-1102035 ... NEW YORK . 02/28/2019

00-1102939 ... 11/14/2023

00-1102059 ... 03/28/2019

00-1102978 ... 11/14/2023

00-1103009 ... 06/26/2019

00-1103018 ... TORRANCE .. 11/15/2023

00-1103032 ... CARLE PLACE ... 12/05/2019

00-1103037 .. | GARDEN GROVE 11/15/2023 ..

00-1103051 .. | WARRENVILLE 1171572023 ..

00-1103057 . | SCOTTSDALE .. 11/15/2023 ..

00-1103066 CHATTANOOGA . 1171572023 ..

00-1103078 PHILADELPHIA 11/15/2023 ..

00-1103140 ... 11/15/2023

00-1103160 ... WEST SACRAMENTO .... 05/27/2020

00-1103164 ... MENOMONEE FALLS ... 11/15/2023

00-1103166 ... PHOENIX ... 11/15/2023

00-1103186 ... ST LOUIS .. 09/02/2020

00-1103256 ... EMERYVILLE .. 06/21/2021

00-1103259 .. | SAUK RAPIDS . .06/03/2021 ..

00-1103261 .. | HUNTINGTON BEACH .05/18/2021 ..

00-1103264 .. |FAYETTVILLE ... .06/20/2021 .. . 16,947,439 |.

00-1103281 .. | LAKE OSIEGO .06/30/2021 .. 6,740,863 |.

00-1103295 . | MILWAUKEE .07/27/2021 .. . . 12,646,391 |.

00-1103323 ... ONTARIO 09/15/2021 R IO 7,369,098 |....

00-1103361 ... MEMPHIS ... 11/04/2021 JUR R 5,867,697 |....

00-1103385 ... 12/15/2021 [ IO 20,000,000 |....

00-1103466 ... GRAND RAPIDS 08/01/2022 JUR N 9,415,429 |....

00-1103485 ... FORT LAUDERDALE .... 08/18/2022 N 32,000,000 |....

00-1103636 ... LOS ANGELES ... 04/29/2024

99-0000086 ... PHILADELPHIA .. 08/12/2021 .

99-0000097 ... ANN ARBOR 02/11/2022 (2,727 (2,727))...

99-0000106 ... COLLEGE STATION .... 12/16/2022 .. (6,000)f. .. (6,000)]...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
99-0000115 ..uvvvvveniniinininnnnnns CHANDLER .....evvvveveiiiiiiieiiiiiieeieeeeees fovviiiinnnnnnnnns AZooiiiiiiiiiiies v e o, 06/29/2023 ..o fovveeniiiine i | 48,954,184 |..ovvvveveeiiiiiinens foveiiiiiiiiiiiiiiiins e e i e e 18,852 |..vvvvvnnnenes 18,852 |..vvvvveviiiiiiiiiins foviiiiiiiiiiiiiiiiins e
0299999. Mortgages with partial repayments 600, 142,862 3,933,540 (3,933,540) 9,739,959 9,739,959
0599999 - Totals 640,047,030 3,933,540 (3,933,540) 49,322,104 49,322,104
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STATEMENT AS OF SEPTEMBER 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 ....(10,530) .. 11,926,245 |...
Cyprium Investors IV LP ... Cleveland .. Cyprium Investment Partners 07/18/2012 .2 . 334,892 |.. 2,658,935
GSO Capital Opportunities Fund 111 LP Wilmington . Blackstone .........cceeeennns ..06/03/2016 .2 .100,856 |.. .. 10,601,962
.. |HPS Specialty Loan Fund V, L.P. .......... New York ... .[HPS Investment Partners .. . )....01/25/2021 ... |...... 2 .. 119,153 ..10,331,618 |...
..|HPS Specialty Loan Fund VI Feeder, L.P. New York ... .|HPS Investment Partners .. o|-...07/15/2024 ... |...... 2 .. 1,200,000 |... ..10,800,000 |...
.. |HPS Specialty Loan Fund V-L, L.P. ....... New York ... .[HPS Investment Partners .. . )....01/25/2021 ... |...... 2 ... 136,212 ... 7,989,662 ...
..| ICG Senior Debt Partners Fund 5 .... Grand Duchy .| Intermediate Capital .|-...06/08/2023 ...|...... 2 ...546,191 ..16,093,122 |...
.|MCP Private Capital Fund Il, L.P. .. Luxembourg City ... .|Metric Capital Partners .. .|....05/07/2014 ...|...... 2 ... 2,868,300 |...
.. |Newstone Capital Partners IV, L.P. ... Dallas .|Newstone Capital Partners ... .|....06/02/2019 ...|...... 2 ... 7,880,953 |...
..|NW Private Debt, LLC Los Angeles .. .|Kayne Anderson .|....01/01/2016 ...|...... 2 ... 5,002,947 |...
.| Oaktree Opportunities Fund XI1, L.P. . Los Angeles .. .|Oaktree Capital Management .. ...08/12/2024 ...|...... 3 ..38,000,000 |...
Prudential Capital Partners I11 .... Chicago ..... Prudential Private Capital .2 1,356,255
Sound Point Strategic Capital Fund I1, LP ... Hackensack . Sound Point Capital .. .2 6,591,471
Sound Point U.S. Direct Lending Fund 111 (RN Feeder) LP .. |Hackensack . Sound Point Capital .. . .2 1,287,3%
..|Vista Credit Opportunities Fund Il, L.P. ..c.cceuuvvvnnnannnns .. |Wilmington . . .|Vista Equity Partners .. ...05/10/2017 ...|...... 2 2,051,349 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 4,305,042 135,440,213
24PT Co-Investment LP Cayman Islands . Advent International . ..08/19/2024 . 900,000 ...100,000
Actis Global 4, L.P. .... London ......... Actis .ooviieeiiins ..12/15/2011 . .. 33,604 |. 1,296,894

.. | Advent Global Technology Il, L.P. ..
. [Advent International GPE X, L.P. ...........
.. | Ares Corporate Opportunities Fund V, L.P.
.. [BIF 1V Renewable Sidecar-B, LP
. |Blackstone Capital Partners Asia Il L.P. .
..|Blackstone Infrastructure Partners (Supplemental Account II) L.P.
..|Blue Oul GP Stakes Ill US Investors LP
.[Blue Owl GP Stakes IV US Investors LP ..

. [Brookfield Infrastructure Fund V
.|Carlyle Asia Partners V
. | 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. ..

.. [EQT Infrastructure V
. [EQT Infrastructure VI
.. |Falcon Co-Investment Partners, L.P. ..
..|Fidelity Evergreen Private Credit Rated Fund LP .
PPV Fund |, LLPe e

BOND 111, LP
BPEA Private Equity Fund VIII, L.P.
Brookfield Infrastructure Fund IV .

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. .
Energy Spectrum Partners VII LP .
Energy Spectrum Partners VIII LP

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

. [Grand Cayman ....

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

. | Stockholm ..
. | Dover

Grand Cayman ....

Los Angeles
Toronto
Cayman Islands .
New York ...
New York ...
New York ...
Wilmington .
Hong Kong
Toronto ..
Toronto ..
Washington .
Toronto

New York ...
Wilmington .
Houston ..
New York
Houston ..
Dal las
Dallas ...
Stockholm ..

Boston ...
Jackson ..

.|Advent International .
.| Advent International .
.|Ares Management
..|Brookfield Asset Management ...
..|Blackstone
..|Blackstone ..
..|Blue Oul ...
.|Blue Oul

..| Dawson Partners
.| Dawson Partners ...
.| Dawson Partners ...
.| Dawson Partners ...
.|EnCap Investments .
.|EnCap Investments ....

...|EQT Group
...|EQT Group
..|Clearlake Capital ..
..|Fidelity Evergreen ...
.|FPV Ventures

New York

Bond Capital
EQT Group ...
Brookfield Asset Management
Brookfield Asset Management
Carlyle Group, The ...

EnCap Investments .
EnCap Investments .
EnCap Investments .
Energy Spectrum Capital
Energy Spectrum Capital

Global Infrastructure Partners

o |----02/22/2022 ...
o |----09/26/2022 ...
o |---.08/22/2017 ...
.+ [+---03/20/2020 ...
o|e-e 1172172022 ..
«[----04/13/2020 ...
. |---.09/30/2016 ...

...06/11/2018 ...

..12/26/2018 .
. |----05/28/2024 ...
. |---- 1073072019 ...
o |fee-- 1172572020 ...
o |----02/25/2022 ...
< |----0472172021 ...
...03/31/2015 ...

. |--..08/13/2021 ...
o |----04/11/72024 ...
o |----02/15/2022 ...
o |----07/19/2024 ...
....06/21/2022 ...
.10/23/2019 ...

W R WL WM LWL LWL WL WL WWLWWWWW W

. 1,176,215
. 1,312,311

. 1,360,635
.... 926,590

.... 158,514
.. (38,906)

.600,000 |..
. 4,867,582 |..
.539,946 |..
. 158,479 |..
. 267,945 |..

....325,000
..................... 200,800

..10,635,000
.. 13,466,306
3,470,876
.. 12,952,130

2,562,446
6,824,145
1,146,861
4,054,694

.................. 4,656,216

4,099,250 |...
8,070,086 |...
... 1,539,782 |...
... 4,205,676 |...
...2,500,000 |...
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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
.|GTCR Fund XII, L.P. .. New York ... .|GTCR ... ...05/04/2018 ... 3 ....585,200 .4,243,035 |...

..09/07/2021 .
..09/29/2022 .

New York
Chicago ..

GTCR .
GTCR ...

. 2,324,000 |..
..51,000 [..

7,440,859
6,016,000

GTCR Fund XII1 ...
GTCR Strategic Growth Fund I, LP ...

.|H.1.G. Europe Middle Market LBO Fund, L.P. ... |Grand Cayman . .|HIG Capital . .|....06/18/2021 ... |...... .... 147,858 8,296,683 |...
.. |Harlem Capital Partners Venture Fund II, LP . |New York ... .|Harlem Capital Partners .. .|....07/01/2021 ...|...... .... 375,000 .. 1,875,000 |...
.. |HPS Strategic Investment Partners V, L.P. ... .. |New York ... .[HPS Investment Partners .. .|....08/04/2022 ... |...... .. 1,442,293
..| 1CG Europe Fund VIT1 SCSp ... ... | St Helier .| Intermediate Capital . o |-...00724/72021 ... |...... ....855,813
..| ICG Europe Mid-Market Fund .. Grand Duchy .. .| Intermediate Capital . .|....04/09/2020 ... [...... ... 175,841
..| 1CG Europe Mid-Market Fund 11 SCSp Grand Duchy .. ..| Intermediate Capital . o|-.-.07/23/2024 ... |...... ... 1,018,145 |... . .
.. [L Catterton IX Offshore, L.P. ....... Greenwich ..|L Catterton o |[--..06/22/2020 ... |...... .... 108,937 ....5,599,950 |...
.|MBK Partners Fund IV .... Grand Cayman .... .{MBK Partners ...03/09/2017 ... {...... ...(127,774) ...361,517 |...
MBK Partners Fund V ..... Grand Cayman . MBK Partners .. .669,976 |.. 7,172,208

Toronto 7,655,451 .. 12,800,000

Dover ....

Northleaf Infrastructure Capital Partners (US) IV, LP
Palms Co-Investment Partners, L.P.

Northleaf Capital Partners

Clearlake Capital ............. 1,121 |..

...03/24/2022 ... {......

.. |Peppertree Capital Fund IX, LP . |Chagrin Falls ... .|Peppertree Capital Management . . ....400,000

.. | Peppertree Capital Fund X, LP . . |Chagrin Falls ... ..|Peppertree Capital Management . .|....01/29/2024 ... [...... .... 150,000

.|PPC Il LP Dover ..|Pritzker Private Capital o|-...0072172021 ... ...

. Chicago .. ..|Pritzker Private Capital . .|....05/28/2024 ...|......

..|Public Pension Capital, LLC . New York ..|PPC Enterprises .|....05/10/2022 ...|......

.. |RiverGlade Capital II, L.P Chicago .. .|RiverGlade Capital ... .|....09/27/2023 ... [...... - - .
..|RiverGlade Capital, L.P. .. Chicago .. .|RiverGlade Capital ... o|-...07/31/2019 ... |...... ....521,617 ... 1,513,578 |...
.[Silver Lake Partners III, L.P. .. Menlo Park .... .|Silver Lake ... B 8 1 O Rt 6,429 .. 3,811,383 |...

..06/12/2018 . 107,652 |..

.957,259 |..

Silver Lake .
Silver Lake .
Siris Capital .

Silver Lake Partners V, L.P. ..
Silver Lake Partners VI, L.P
Siris Partners IV, L.P.

Wilmington .
Wilmington .
New York

..|SL SPV-2, LP ... New York Silver Lake . ..09/14/2023

.|SL SPV-3, L.P. New York Silver Lake . ..12/17/2020 .

..|Sorenson Capital Partners |11, L.P. .. . | Wilmington . .|Sorenson Capital ... .|....05/31/2014 ... |...... 1,622,014 |...
..|Stewart Holdings | LP ... Wilmington . . [Dawson Partners . |....09/11/2024 ...|......

..| Thanos Sidecar LP Toronto ...|Brookfield Asset Management .|....11/09/2023 ... |......
..| TPG Asia VII Fort Worth . ..|TPG Capital ... .|-...07/26/2018 ...|...... ... 5,562,073 |...
.. | TPG Heal thcare Partners |1, L.P. Fort Worth . ..| TPG Capital ... .|....08/17/2023 ...|...... ... 2,762,939 |...
.| TPG Heal thcare Partners, L.P. & Affiliated Partnerships .. Fort Worth . .| TPG Capital ... ...10/01/2019 ...|...... .. 3,140,650 |...

Fort Worth . ..09/27/2023 .
Fort Worth .
Fort Worth .
New York
Wilmington .
Wilmington ....
Wilmington ....
Wilmington ....
New York ...
. | Wilmington .

. 1,589,226 |..
170,767 |..
. 154,635 |..
. 180,823 |..
6,915 |..
.. 982

9,246,791
4,063,266
2,712,513
2,732,252

TPG Partners IX, L.P. ..
TPG Partners VII, L.P. ....
TPG Partners VIII, L.P. & Affiliated Partnerships .
Upfront VII ....
VEEF |1 Co-Invest 4-A, L.P.
..|VEPF VII1 Co-Invest 1-A, L.P. .
..|VEPF VIII Co-Invest 3-A, L.P. .
..|Veritas Capital Fund VI, L.P. .
..|Veritas Capital Fund VII
..|Veritas Capital Fund VIII, L.P. .
.|Veritas Capital Vantage Fund, L.P. ...

TPG Capital .
TPG Capital .
TPG Capital ...
Upfront Ventures
Vista Equity Partners
.|Vista Equity Partners ..
..|Vista Equity Partners ..
..|Veritas Capital
.|Veritas Capital ....
.|Veritas Capital ....

o|een12/28/2022 ...
o |----04/25/2023 ... |......
. |-...06/15/2017 ...|......
. |----04/15/2020 ...|......
o |-...07/01/2022 ... |......

...07/01/2021 ... |......

.... 377,465
.... 109,960
.... 107,811

W W LWL WL LWL DWW DWW LWL WL WML WWLWWWWWNNRNN W W W

Wilmington . .|Veritas Capital .
VFF IV Co-Invest 7-A, L.P. .eoceueennns Dover .|Vista Equity Partners .. ... 12/12/2023 ... |......
Vista Equity Endeavor Fund I, L.P. ... Grand Cayman .... .|Vista Equity Partners .. ....06/01/2017 ... ...... ... 119,425 .. 2,257,248 |...
Vista Equity Endeavor Fund |1, L.P. Grand Cayman . Vista Equity Partners .. ..09/19/2019 . . 1,093,760 |.. 1,804,616
Vista Equity Partners Fund V, L.P. ... . |Dover .... .|Vista Equity Partners .. ...07/11/2014 ... .... 102,014 .. 4,986,398 |...
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.|Vista Equity Partners Fund VI, L.P. .... Dover .... .|Vista Equity Partners .. ....02/29/2016 ... 3 ....110,350 ... 2,317,013 |...
Vista Equity Partners Fund VII, L.P. Austin Vista Equity Partners .. ..01/24/2019 . .3 496,326 |.. 3,817,570
Vista Equity Partners Fund VIII, L.P. Austin Vista Equity Partners .. ..08/28/2023 . .3 (127,883) .. .. 11,039,321
..|Vista Foundation Fund IV, L.P. ........... Dover ... .|Vista Equity Partners .. .|....07/24/2020 ... |...... 3 . 1,082,595 L. 2,773,744 |...
..|Warren Equity Partners ELIDO Fund II, LP .... Dover .[Warren Equity Partners . .|....07/09/2024 ...|...... 3 . 4,604,160 |...
..|WEP ELIDO | Pond Co-Investment LP Wilmington . .[Warren Equity Partners . .|....09/18/2024 ... |...... 3 ... 784,605 |...
..|Wimbledon Co-Invest SCSp Luxembourg ... .| Intermediate Capital . . |....07/12/2024 ...|...... 2 ... 1,287,370 |...
.. | Yukon Capital Partners (IC) Parallel IV, L.P. Minneapolis .. .| Yukon Partners ... 1273072021 ... |...... 2 .... 158,817 ... 153,124 |...
.. | Yukon Capital Partners (IC) Parallel V, L.P. .. Minneapol is .| Yukon Partners .. .|....06/13/2024 ...|...... 2 .... 340,622 ... 6,869,554 |...
..|Yukon Capital Partners 11, L.P. .ccovvvnnrinnnns Minneapol is .| Yukon Partners .. . |....07/18/2017 ...|...... 2 ... 5,370,178 |...
J|ZMC 1, LLP. New York ... ...01/08/2020 ...{...... 3 ...569,525 ...
N 1V, LP. ... New York 10/23/2023 .3 ..2,484,432 |.. .. 12,278,963
EnCap Energy Capital Fund IX, L.P. Dallas EnCap Investments .... ..12/07/2012 .3 ..90,608 |..
.. | Ampersand 2018 Limited Partnership ... Boston ... .| Ampersand Capital Partners . ...10/30/2018 ... 3 . 1,722,500
1999999. Joint Venture Interests - Common Stock - Unaffiliated 13,623,592 40,116,581 487,064,797 XXX
..|Nationwide Ventures, LLC .. Columbus ... .[Nationwide Mutual Insurance Company .. ..06/30/2007 ... [oeeees Teeeiie i [ 4,499,995 .. 100.000
. |NNOV8, LLC .. Columbus ... .[Nationwide Mutual Insurance Company . ..08/30/2013 ... ..15,000,000 .. 100.000
2099999. Joint Venture Interests - Common Stock - Affiliated 19,499,995 XXX
.| Almanac Realty Securities VIII, L.P . | Dover .|Almanac Realty Investors . ...12/21/2018 ... . 1,153,349 ..5,806,004 |...
Ares US Real Estate Opportunity Fund 111, L.P. Wilmington . Ares Management . 04/15/2021 .129,618 |..
Bell Institutional Fund VII, LLC Dover . Bell Partners . 10/30/2019 .. 84,210 |..
Bell Value-Add Fund VIII, L.P. Dover . Bell Partners . .. 11/28/2022 .530,425 |..
..|Blue Owl Real Estate Fund VI . | Dover ... .|Blue Oul o|e-e 1272172022 .. ,162,069
..|BroadvVail Fund Il Sidecar I, L.P. ...... Dover ... .|Broadvail Capital Partners .... .|....06/24/2022 ...
..|BroadVail Growth Equity Fund 111, L.P . | Dover .... .|Broadvail Capital Partners .... .|....05/23/2022 ... s
..|Crow Holdings Development Opportunities Fund I, L.P. ... Wilmington . .|Crow Holdings Capital Partners .|....11/09/2021 ... 1,648,491
..|Crow Holdings Realty Partners IX LP . | Dover .|Crow Holdings Capital Partners . |....10/14/2020 ... 1,461,942 .
.|Crow Holdings Realty Partners VII, L.P. .. Wilmington . .|Crow Holdings Capital Partners .|....05/01/2015 ... L 1,718,711 |
..|Crow Holdings Realty Partners X, L.P. ..... Dover .|Crow Holdings Capital Partners .|....06/28/2022 ... ....710,376 ... 7,139,613 |...
.|Crow Holdings Retail Fund, L.P. .... Dover ... .|Crow Holdings Capital Partners .. 0470172015 [ e e [ 4,027 .. 1,320,767 |...
CSF T, LP e Dover . CORE Spaces ............ 06/16/2022 .516,290 |.. 2,026,617
Dermody Properties Industrial Fund II1, LP . Dover . Dermody Properties 06/10/2021 . 563,342 |.. 3,157,453
Dermody Properties Industrial Fund IV, L.P. Dover . Dermody Properties ... 12/22/2022 .582,026 |.. .. 14,154 179
.. [Divcollest Fund VI-A, LP ... Dover . Divco West Real Estate . ..11/06/2020 ... .166,607 |.. 5,589,419
..|Embrey Build-to-Rent Fund I, LP . Dover . Embrey ....coeeeeiiinns ..02/18/2022 ... ,428,812 |.. 2,070,730
.. |FrontRange Co-GP Property Fund, LP . Dover ... ..|FrontRange Capital Advisors ... .|....04/30/2021 ... 5,348,841 |...
..|GCDC NW, LP . | Dover ..|Affinius Capital ... o |- 1272972028 ... ...6,860,623 |...
.| GEM Realty Fund VII, L.P. Wilmington . .| GEM Realty Capital o |--..10725/2021 ... ..10,626,200 |...
.|Harrison Street Real Estate Partners VI, L.P. ... . |Dover .... .|Harrison Street Real Estate Capital .... .|....08/09/2017 ... ... 907,445 |...
..|Harrison Street Real Estate Partners VII, L.P. .. Dover ... ..|Harrison Street Real Estate Capital .... .|....03/12/2019 ... ...855,395 |...
.|Helios Infraco LLC . [Washington . .[Sol Systems LLC ....12/22/2017 ... ... 866,529 .. 12,472,190 |...
Judson Investor Il LLC . Columbus . Judson Investor Il LLC . ..05/24/2024 . L. 7,184 .
Madison Realty Capital Debt Fund IV LP . Dover . Madison Realty Capital . 04/22/2019 440,141 |..
Madison Realty Capital Debt Fund VI LP . Dover . Madison Realty Capital .... 08/26/2022 .368,084 |..
NY BRTC 4th Ave LLC ..... Wahington Capital Tax Credit Partners LLC . 08/22/2024
PCCP Credit IX, LP . Dover . PCCP ... ..03/28/2017 . 7,675,737 |..
.|PCCP Credit X, LP .. | Dover ... .|PCCP ... ....08/17/2021 ... ..2,792,393 .. 11,062,938 |...
....................... PCCP Equity IX, LP ooviiiiiiiiiiiiiiiiiiiieiiiiiieeeeceiiiieeeesceieeeeeees [DOVET oo POCP iiiieiiiiiiiiiiiiii e eessiiees oenneeee s eeeeennnn |2 08/31/2017 o fo s o 1,050,000 [ ..., 5,284,270
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. |Related Real Estate Fund I11, LP . | Dover .|Related Companies .. ....08/27/2020 ... ....617,816 ... 2,796,028 |...
US Office Development Program, L.P. .. Wilmington . Affinius Capital ... ..12/02/2014 . .608,370 |.. 9,080,230
Walton Street Real Estate Fund VIII, L.P. Wilmington . Walton Street Capital ..04/15/2016 . ..63,579 |.. .. 11,783,444
.| Waterton Residential Property Venture XIII, L.P. .. Dover .[Waterton .|....06/02/2017 ... ... 150,451 |...
.| Waterton Residential Property Venture XIV, L.P . [Dover .... .[VWaterton .. . |....12/10/2020 ... ...684,298 |...
. | Waterton Residential Property Venture XV, L.P. ... |Dover .... ..|Waterton .. ceeeneenn [0 1272172022 .. 8,737,345 |...
2199999 Jomt Venture Interests - Real Estate - Unafflllated 5,561 27,625,818 197,430,293 XXX
....................... [N REL, LLC oot eeeesesesesesessnenenessesses | COIUMDUS svovvesvereesueseesereeseeneesssesses Jouenes OHvecvecree | NationWide Mutual INSUFANCe COMPANY w.ovevoeereeseserorees Jooneeneses vevvesnen |oees02/08/2008 voofoveomen vovesne foovesresmesnesnsresnennenene Joeeoreeneernones 12,956,808 |ovorrsroreeseeseoseesessones |oossessessessossossesseneeseas
2299999. Joint Venture Interests - Real Estate - Affiliated 12,956,868
..|V|sla Foundation Fund II1, L.P. .. |Dover ..|Visla Equity Partners .. ..05/12/2016 ... ... 587,422 3,087,134 |...
2599999 Joint Venture Interests - Other - Unaff liated 587,422 3,087,134
.| Sugar Creek Housing Tax Credit Fund LLC CA 2023 ...ooovevcvcienee, [ MO [ Sugar Creek Realty LLC wwoovovvoieiesieiisisiesiesiesesenenee | 12/15/2023 o I
4199999 Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 298,650
.|Blue Owl Diversified Lending Insurance Fund LP .. New York ...... .[Blue Owl ..12/20/2021 ... . 1,980,000 ... 2,310,000 |...
.. |Oaktree Lending Partners Feeder .. |Los Angeles .. . .|Oaktree Capital Management e | e ..02/26/2024 ... .... 450,000 ... 1,237,500 |...
4699999 Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments Unaffiliated 2,430,000 3,547,500
6099999. Total - Unaffiliated 17,934,195 80,398,112 826,569,937
6199999. Total - Affiliated 32,456,863
6299999 - Totals 17,934,195 112,854,975 826,569,937

SCHEDULE BA - PART 3

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

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Alcentra European Direct Lending Fund |1
................... (fka: Clareant) ........ccccoeevvvivnnnninnnnnnnn.. [Kirchberg Distribution ....09/17/2015 ...|....09/04/2024 ...).......683,643 [...ccoovriiiiirs Joonnininiiiinn foonni e [ e [ 683,643 L. 683,643 [ | [ [
Ares Private Credit Solutions, L.P. .......... Wilmington .... .|Distribution . ....06/23/2017 ...|....09/24/2024 ...|.... 3,620,550 |... . |-... 3,620,550 |.... 3,620,550 |...
GSO Capital Opportunities Fund Il LP .. Wilmington . .|Distribution . ..06/03/2016 . .09/27/2024 .. . 193,184 .. 193,184
Guggenheim Private Debt Fund 2.0-1, LLC Wilmington . .|Distribution . ..06/03/2016 . .07/12/2024 .. . 367,944
10G SDP Fund 3B .. Grand Duchy . |Distribution . ..03/22/2018 . .07/30/2024 .. . 275,387
1CG SDP Fund 4B .. ... | Grand Duchy ... . |Distribution . ....03/31/2020 ...|....07/31/2024 ...|....... 743,644 |...
ICG Senior Debt Partners Fund 5 .. |Grand Duchy ... . |Distribution . ....06/08/2023 ...|....09/13/2024 ...|. .546,190 |...
. |Newstone Capital Partners II1, ... |[Wilmington .... . .|Distribution . ....09/20/2016 ...|....07/08/2024 ...|. ....5,423 |... .. oo | . U .
................... Newstone Capital Partners IV, L.P. e [0a118S L Distribution ...06/02/2019 ...|....08/05/2024 ...].....2,649,399 [.......ccoooeers Jovvvnnnnnnninnn foovviiiiiiiin Joiiinnnniiins fooiiiin o [2..2,649,399 1.....2,649,399 [ e Lo e
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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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
NI Private Debt, LLC Los Angeles .. .|Distribution . ...01/01/2016 ...|....06/24/2024 ...|.
Oaktree Opportunities Fund X, L.P. Grand Cayman . . |Distribution . .09/10/2024 .. .
Oaktree Opportunities Fund Xb, L.P. Grand Cayman . . |Distribution . . .09/26/2024 .. . ....2 180,976 |. 2 180,976
Oaktree Opportunities Fund XI, L.P. .. . | Grand Cayman .... . |Distribution . ....01/15/2021 ...|....09/27/2024 ...|.... 4,137,690 |... . |... 4,137,690 |.... 4,137,690 |...
Prudential Capital Partners Il ............... Chicago .|Distribution . ....10/15/2008 ...|....08/07/2024 ...|.
Sound Point Strategic Capital Fund I1, LP .. [Hackensack .... .|Distribution . ...07/14/2023 ...|....09/12/2024 ...|.
Sound Point U.S. Direct Lending Fund 111 (RN
Feeder) LP Hackensack .... .|Distribution . ....07/17/2024 ...|....09/30/2024 ...|....... 205,885 |...
TCW Direct Lending VII LLC .. |Los Angeles .. .|Distribution . ....05/14/2018 ...|....08/22/2024 ...|....... 404,215 |...
TCW Direct Lending VIII LLC ....eovveeeennnnnes New York . .|Distribution . ....01/31/2022 ...|....08/12/2024 ...|.
Vista Credit Opportunities Fund |1, L.P. ... Wllmlngton . . ..|Distribution . ...05/10/2017 ...]....07/31/2024 ...|.
1799999 Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 21 411 47 21,411,447 | 21,411,447
................... Actis Global 4, L.P. ....ooocuvieieiiineneeeens | LoNdON e Distribution ... 12/15/2011 ...|....07/02/2024 ...|.... 2,193,384 |...eeveiiiiiiie Jooiiinieiiiis foeeiiieieeeins foeeeiiiieeeens [oeeeeiiieeeees feoeeeiiiieeens [0 2,193,384 [0 2,193,384 [ o o e
Advent International GPE IX, L.P. ............ Grand Cayman . . |Distribution . ....10/21/2019 ...|....09/27/2024 ...|.
Advent International GPE VIII-B, L.P. ....... .|Distribution . ....01/28/2016 ...|....09/30/2024 ...|.
AIF Capital Asia Ill, L.P. Port-Louis . . |Distribution . ....12/15/2006 ...|....07/15/2024 ...|.
Alphadyne International Partners LP .. New York ... .|Distribution . ..03/01/2020 . .07/30/2024 ..
Blackstone Capital Partners Asia Il L.P. ... [Cayman Islands .. . |Distribution . .. 1172172022 ...)....09/09/2024 ...|. .135,219 |...
Blackstone Infrastructure Partners
(Supplemental Account Il) L.P. ...cceeennnnn New York . .|Distribution . ....04/13/2020 ...|....09/30/2024 ... |....... 103,637 |oeveerureinnen foreenieiiiiiis Joereiiniiens oo feeis s [0 103,637 ...l 103,637 |...
Blue Oul GP Finance Investors (US) LP Dover .. .|Distribution . ..07/29/2022 . .09/30/2024 .. 5,583,030 5,583,030
Blue Owl GP Stakes 111 US Investors LP New York . .|Distribution . ..00/30/2016 . .08/28/2024 ..
Blue Oul GP Stakes IV US Investors LP ....... New York ... .|Distribution . ....06/11/2018 ...|....09/19/2024 ...|.
Capula Global Relative Value Fund LP . . |Grand Cayman . . |Distribution . ....12/01/2018 ...|....07/26/2024 ...|.
Carlyle Asia Partners V Washington .... .|Distribution . ....12/26/2018 ...|....09/26/2024 ...|. .
Centiva Onshore Fund, LP ... .. [Wilmington . .|Distribution . ....07/29/2019 ...|....07/23/2024 ... ...13 154,705 ceee |2 13,154,705 ... 13,154,705 [.oooooiiiiiinns fereeeeiiiiiens feieiis .
Davidson Kempner Partners ... . |New York ... .|Distribution . ....04/01/2019 ...|....09/30/2024 ...|... 14,558,649 |... .. (6,558,649))... . |--.. 8,000,000 [... 15,411,121 |... 74121 )
Dawson Portfolio Finance 3 LP .... . |Wilmington .... .|Distribution . ....10/30/2019 ...|....09/30/2024 ...|....... 161,769 |.ceevriiriiiii Jooviiiiiiiiiiis v e [ feeeiiiiiiens fos 161,769 |....... 161,769
Dawson Portfolio Finance 4 LP .... . |Wilmington .... .|Distribution . ....11/25/2020 ...|....09/26/2024 ...|....... 331,836 |... TR 331,836 |....... 331,836 |...
Dawson Portfolio Finance 5 LP .... . |Wilmington .... .|Distribution . ....02/25/2022 ...|....09/27/2024 ...|....... 215,534 |... R 215,534 |....... 215,534 |...
EJF Debt Opportunities Fund LP Arlington .|Distribution . ..03/01/2020 . .09/30/2024 .. 3,462,870 . |--.. 3,462,870 |.... 3,462,870
Elliott Associates, L.P. . | New York ... .|Distribution . ...04/01/2019 ...]....07/05/2024 ...|... 15,957,985 |.. .. 15,957,985 |... 15,957,985 |...
EnCap Energy Capital Fund VII
L.P. . [Houston Distribution . ....12/08/2011 ...|....08/21/2024 ...|....... 126,194 |...
EnCap Energy Capital Fund VIII, . |Houston Distribution . ....12/15/2010 ...|....08/20/2024 ...|. . 405,597 |...
EnCap Energy Capital Fund XI, L.P. ........... Hous ton Distribution . ....07/17/2017 ...|....09/13/2024 ...|. .. 28,184 |...
EnCap Flatrock Midstream Fund |11, L.P. ..... |Houston Distribution . ....04/30/2014 ...|....08/30/2024 ...|. .105,174 |...
Energy Spectrum Partners VI LP Dallas ... Distribution . ....02/28/2011 ...|....08/08/2024 ...|....... 120,652 |...
Energy Spectrum Partners VIII LP ... . |Dallas ... Distribution . ....04/08/2019 ...|....07/02/2024 ...|.... 2,436,770 |...
EQT Infrastructure V .... .. [Stockholm . |Distribution . ....08/13/2021 ...|....08/19/2024 ...|....... 408,911 |...
EQT Infrastructure VI .. ... | Stockholm . |Distribution . ....04/11/2024 ...|....08/14/2024 ...|..........4,247 |...
FP Solar Finance LP . | New York ... .|Distribution . ...07/30/2020 ...|....09/11/2024 ...|.......596,000 |...
Fundamental Partners |11, Wilmington . .|Distribution . .09/20/2024 .. . 566,465
Global Infrastructure Parlners IV, L.P. New York . .|Distribution . . .08/08/2024 .. .. 29,213
Green Mountain Partners 11, L.P. ............ Quechee .|Distribution . ...10/01/2002 ...|....07/18/2024 ...|....... 389,065 |...
HarbourVest Partners VI - Partnership Fund
L.P. ... . [New York ... .|Distribution . ....12/31/2000 ...|....09/30/2024 ...|. (7,087 )i e e s (7,067)|...
Hyland Holdings I, LP .. Wilmington . .|Distribution . .. 12/27/2023 . .09/26/2024 ..
1CG Europe Mid-Market Fund 11 SCSp ... Grand Duchy ... . |Distribution . ...07/23/2024 ...|....07/23/2024 ...|.
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Gg'eo3

KH Aggregator LP
L Catterton IX Offshore, L.P

... 11/25/2020 ...|....09/25/2024 ...|.
.08/06/2024 ..

.|Distribution .
.|Distribution .

Wilmington ....
Greenwich ..

L Catterton VIII ... Greenwich .. .|Distribution . . .08/05/2024 ..

LMR Fund Limited ... Grand Cayman . . |Distribution . ....02/01/2019 ...|....08/28/2024 ...|.

MBK Partners Fund IV .... Grand Cayman . . |Distribution . ....03/09/2017 ...|....09/26/2024 ...|.

Nirvana Holdings | LP .. ... | Dover .|Distribution . ....06/29/2021 ...|....09/25/2024 ...|.

Northleaf Thor Co Investment Il LP ........... Columbia .|Distribution . ....05/28/2024 ...|....07/26/2024 ...|.

Paine & Partners Capital Fund I11, L.P. ..... [Foster City .. .|Distribution . ....08/15/2006 ...|....08/12/2024 ...|.

Porcupine Holdings LP Dover .. .|Distribution . ....12/29/2021 ...|....09/30/2024 ...|.

PPC 111 LP Dover .. .|Distribution . ....09/21/2021 ...|....08/07/2024 ...|.

Silver Lake Partners 111, L.P. .. Menlo Park .... .|Distribution . ....12/19/2006 ...|....09/05/2024 ...|.

Silver Lake Partners IV, L.P Menlo Park . .|Distribution . ..04/02/2013 . .07/25/2024 ..

Silver Lake Partners V, L.P. Wilmington . .|Distribution . ..06/12/2018 . .08/27/2024 ..

Silver Lake Partners VI, L.P Wilmington . .|Distribution . ..01/06/2021 . .09/30/2024 .. .
Siris Partners 1V, L.P. ........ New York ... .|Distribution . ....03/15/2019 ...|....07/08/2024 ... |....... 795,895 |..eeeeiiiiiiii Jooviiiniiiiii Joeeiiieieeeins feeeiiiieeeees feeeeeiiieeeees [ feees
SL SPV-2, LP New York ... .|Distribution . ...02/14/2019 ...|....08/26/2024 ...|........ 39,080 |.cceuriiriiiiis fooviiriiininnns foeriiiiiinneens [ e e e

...05/31/2014 ...|....07/26/2024 ...|.

.|Distribution . K
...09/11/2024 ...|....09/26/2024 ...|.

Sorenson Capital Partners |11,

. [Wilmington .

Stewart Holdings | LP .. oo |Wilmington . .|Distribution . ....09/11/2024 ...|....09/26/2024 ...|........ 53,138 |oeeriiriiiininne foreenieiniiiins Joenineiiiieins Joereenineeiinees fe e e
Temple Holdings | LP .... .. | Dover .|Distribution . ...07/209/2022 ... |....08/30/2024 ... | .ccocci 35,364 |oeeeiiiiiiiiiis | [ [ e e e
TPG Healthcare Partners, L.P. & Affiliated
Partnerships Fort Worth .... Distribution . ....10/01/2019 ...|....09/26/2024 ...|........ 49,901 |.cooeiiiiiiiis Joriiiiiiiiis oo oo e e e
TPG Partners VII, L.P. Fort Worth .... Distribution . ...05/27/2015 ...|....09/27/2024 ...|.....2,275,253 |...
TPG Partners VII1, L.P. & Affiliated
Partnerships .. Fort Worth .... .|Distribution . ....10/01/2019 ...|....09/27/2024 ...|. 010,950 |oviiiiiiiiiiies [ fereeieens e fee e o
Trident V, L.P. . Greenwich .|Distribution . ....12/20/2010 ...|....08/28/2024 ...|.......869,749 |....ooeiiiiiiiis Joriiiiiiiiiis oo oo [eeeeeiiieeees [ [
Uptront VII . [New York . .|Distribution . ....12/31/2021 ... |....07/08/2024 ... |........ 19,358 [oeviiiiiiiiiiis Jonriiniiiiiis oo v v e foeee
Vista Equity Partners Fund V, L.P. Dover .. .|Distribution . ..07/11/2014 . .09/26/2024 .. . . R
. Ao N .. | New York . ....|Distribution . .. |....01/03/2020 ...}....07/05/2024 ...].......572,482 |.. e e e o, [T P 572,482 |....... 572,482 |... R R
1999999. Joint Venture Interests - Common Stock - Unaffiliated 83,530,866 | (6,565,716) (6,565,716) 76,974,150 | 84,385,869 741,719 [ 7,411,719
Nationwide Mutual Capital LLC ... | Columbus . .|Distribution . ....07/31/2002 ...‘....09/30/2024 e[ 109,580 [uveiiiiiiiis e o i [ e | 109,550 |....... 109,550
Nationwide Private Equity Fund, LLC ... | Columbus . .|Distribution . ...10/14/2004 ...|....09/30/2024 ...|........ 77,514 |... .. e | R PP 77,514 |........ 71,514
2099999. Joint Venture Interests - Common Stock - Affiliated 187,064 187,064 187,064
Bell Institutional Fund VII, LLC ............. DOVEr .eeeieieeeeiiieeee e e [oeeeiees DE......... Distribution ....10/30/2019 ...|....07/30/2024 ...|........ 62,143 | oo [ e e e s 62,143 |........ 62,143 |.oooiiiiees oo o e
Bell Value-Add Fund VIII, L.P. .....ccceeeies 0117 S RN DE......... Distribution ...11/28/2022 ...|....07/30/2024 ...|........ 12,482 [ o fo i i e o 12,442 |........ 12,482 [ooveees o o i
Blue Owl Real Estate Net Lease Property Fund
| Dover .|Distribution . ....04/06/2021 ...|....09/16/2024 ...|.
Center line High Yield CMBS Fund II, LLC Irving .|Distribution . ..06/28/2004 . .06/28/2024 ..
Crow Holdings Realty Partners IX LP .......... |Dover .. .|Distribution . ..10/14/2020 . .09/30/2024 ..
Crow Holdings Realty Partners VII, L.P. ..... [Wilmington . ....|Distribution . ....05/01/2015 ...|....09/26/2024 ...|.
Crow Holdings Retail Fund, L.P. ......ccuuneen DOVEr weveviiveiieeeie e Distribution ...04/01/2015 ...)....09/26/2024 ...
Dermody Properties Industrial Fund IV, L.P.
..... Dover .. .|Distribution . ....12/22/2022 ...|....08/15/2024 ...|.
FrontRange Co-GP Property Fund, LP Dover .. .|Distribution . ..04/30/2021 . .07/31/2024 ..

..04/15/2016 . .09/27/2024 ..
...05/02/2018 ...|....09/13/2024 ...|.

.|Distribution .
.|Distribution .

GEM Realty Fund VI, L.P. .
HSREP VI Co-Investment 3, L.P. ..
Impact Community Capital Mortgage
................... Opportunities Fund ........cceevueveeneennnennn.. [ San Francisco ....ooeeeeveeeeveenns feeeeeen.. CAue.ee... [ Distribution
Madison Realty Capital Debt Fund VI LP . Dover .. .|Distribution .
PCCP Credit IX, LP . [Dover .. .|Distribution .

Wilmington .
Dover

....09/01/2021 ...|....00/30/2024 ...|.... 3,010,004 |......oorirriiis Joriiiiiniiiiis |eeeiiiieeeees oo feeeeeeiiiieees [ o 3,010,004 |.... 3,010,004 |..eevviiiieeies | oo oo,
....08/26/2022 ...|....08/29/2024 ...|.......290,670 |... R 290,670 |....... 290,670 |...
...03/28/2017 ...|....09/24/2024 ...|.... 7,675,737 |... . |.... 7,675,737 |.... 7,675,737 |...
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................... PCCP Credit X, LP

Distribution ....08/17/2021 ...|....00/27/2024 ...|.... 3,982,106 |......covvereis Jeriiiiinnanins |eeeiiiieeeens Joeeeeiiiieeees oo e o 3,082,106 |.... 3,982,106 |-.ceevveereeeees |oeeeiiiiieeees oo oo,

PCCP Equity IX, LP .|Distribution ....03/31/2017 ...|....09/30/2024 ... .291,667
Related Real Estate Fund |11, LP .. . Distribution .. ....08/27/2020 . .09/25/2024 ... .. 75,260 |...
US Regional Logistics Program I, L.P. ...... [T T veee.. | Distribution ....01/12/2018 ...|....07/15/2024 ...|.... 4,598,160
................... US Regional Logistics Program |11, L.P. ..... [Dover ....cccccceeevevuvnieneeeennnns Jevennnnn. DEoceeeee.. | Distribution ...01/27/2021 ...|....09/27/2024 ...|.... 5,765,728
Waterton Residential Property Venture X111,
................... L P teiiiiieiieiiiiaeeeeeenenneeeeennnnnseeeeneenss [DOVEN tiiiiiiiiiiiiiiiinnaneeennnnns Joennees DEeeeennnnn | Distribution ...ooiiiinennnnns ....06/02/2017 ... [....07/31/2024 ...{........ 50,225
2199999. Joint Venture Interests - Real Estate - Unaffiliated 27,646,501 27,646,501 | 27,646,564 63 63
................... |Slotting RemainCO Limited Partnership ........ |Ontario tevernnneeeeeennnneeeeeenns Jeenneeees CANeeeneeo | Distribution .ooovoiiiiiiinnnnn. [....01/01/2023 ... [....09/27/2024 ...|......(556,185). . uiiiiiiiis oo Jeeneeeeiiis e e foeeeeiiiieeeees Jonnn.. (556, 185))....... 278,092 | [, 834,278 |....... 834,278 |
2599999. Joint Venture Interests - Other - Unaffiliated (556, 185) (556, 185) 278,092 834,278 834,278
Ares Private Credit Solutions Il (Sub Debt)
. .. [Wilmington ... R veeee. | Distribution een |-en 1171672021 .. )....08/20/2024 ... |....... 550,734 . .. T 550,734 |....... 550,734 |..oovviinns
.. |BlackRock DLF 1X 2020-1 CLO, LLC .. .. [New York ..... oo foeeeennn. CA .| Distribution ........... ceer 221273172020 ...)....07/17/2024 ...J....... 169,951 e | .. TP 169,951 |....... 169,951 [...ooovvnnnnnnns
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 720,685 720,685 720,685
6099999. Total - Unaffiliated 132,762,314 (6,565,716) (6,565,716) 126,196,598 | 134,442,657 8,246,060 8,246,060 6,261
6199999. Total - Affiliated 187,064 187,064 187,064
6299999 - Totals 132,949,378 (6,565,716) (6,565,716) 126,383,662 | 134,629,721 8,246,060 8,246,060 6,261
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CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
055930-AC-8 ......... BMO Mortgage Trust CMBS Ser 24-506 Cl A3 5.316% 09/15/57 ....cceeeeimemiiieeimiiiieeecnnniieeee | evvvviniiiennns feennd 09/10/2024 ..... BMO Capital Markets Corp .... 411,999 |. 400,000 |...
065923-AY-0 ......... Bank5 Ser 24-5YR8 CL A3 5.884% 08/15/57 ....vvviiviiiiiiiiiiiiiiiiciciiinccrviccccciiineeees | e ol 08/15/2024 ..... Wells Fargo Securities LLC . .... 10,433,984 |. ....10,000,000 ...
06644V-BG-4 ......... Bank5 ABS Ser 2024-5YR9 Cl A3 5.614% 08/15/57 ..eeeeeeeeieieieeeeeeeieeeeeeeneeeeeeeenneeeeeene | evevviniiinnnns Jeennid 08/19/2024 ..... JP Morgan Securities LLC .... ... 24,719,962 |. .... 24,000,000 ...
07336W-AX-7 ......... Barclays Com Mort Securities CMBS Ser 2024-C28 Cl A3  5.888% 09/15/57 .......cevvvvvvvvvnnnnnns | eovvvennneenns |l 08/08/2024 ..... Barclays Capital Inc .... 20,599,164 |. ....20,000,000 ...
07336W-BA-6 ......... Barclays Com Mort Securities CMBS Ser 2024-C28 Cl A5  5.403% 09/15/57 ....cceeeeemeeevreeennns | vevvvinnnnnnns foennd 08/08/2024 ..... Barclays Capital INC .oeeeruuuiiiiiiiiiie e e ciei e ce e e e e e e e e e e nn e e e eennne e e e eennnnaeeeeenne eeernnnnaaeeeennnaeeeennnnnaerees Joernna e 9,269,618 |.eevveeiieeiniiins 9,000,000 |...
91282C-LD-1 ......... US Treasury United States Treasury Note/Bo  4.125% 07/31/31 I TR PP 07/29/2024 ..... Citigroup P J 4,010,485 [...cevvvinniiiiiinnnns 4,000,000 |...
94990F-AE-1 ......... WFCM 2024-C63 A5 CMBS Ser 2024-C63 Cl A5 5.309% 08/15/57 ..eeevvuueiieernnnnnneeernnnnanraeenenns | cvvevennnnnnnes Joennndd 08/16/2024 ..... Wells Fargo SecUrities LLC ......iiiiiiruuuseeeiernuiaaesennnuuseerennnunaaeeennnnnssennnnnnnssannnnnnns [oeseennnnnssseennnnnnsssennnnnnnnes [reeernnnnnsseeennnnnns 12,359,508 |....ueiiiiiiiiiines 12,000,000
0109999999. Subtotal - Bonds - U.S. Governments 81,804,720 79,400,000
MO152V-AV-5 .........[ Abu Dhabi Natl Energy Sr Nt  4.696% 04/24/33 ... 08/07/2024 ..... [Direct .... I PP PPN, 1,971,486 [..ooovvniiiiieiinnnnas 1,980,000 |... L27,119 [1.DFE ..........
0309999999. Subtotal - Bonds - All Other Governments 1,971,486 1,980,000
11746-JE-4 ......... Brockton MA Txbl  2.408% 11/01/30 ...oiieieiiie i eeeeeee e eeeeneee e eennnieeeees | cevvvnnnnennnns o202 .07/11/2024 L Retention Alternatives,
111746-JF-1 . .|Brockton MA Txbl ~ 2.558% 11/01/31 Retention Alternatives,

111746-J6-9 .........|Brockton MA Txbl ~ 2.708% 11/01/32 .
111746-JH-7 .........| Brockton MA Txbl  2.858% 11/01/33 .iveveieuesesieisieiiiesesienesienesiseestereesrenesienesnenennne
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po

Retention Alternatives, 5 5 ..
..... Retention Alternatives, o P 292,311 |.
1,514,592

010268-CX-6 .........|Alabama Fed Aid HW Fin AuthRev Txbl Ser B 2.650% 09/01/37 ....ccoooinnniiiiiiiiiiiiiiiiiiiiin [ eeeeeeeeeeeeens [1000.07/1172024 ... Retention Alternatives, ..700,000 ...
155498-ML-9 . ..|Central TX Regional Mob Auth Txbl Ref Senior Ser E  2.674% 01/01/33 .. Retention Alternatives, 400,000 |.
155498-MM-7 . ..|Central TX Regional Mob Auth Txbl Ref Senior Lien E  2.774% 01/01/34 .... Retention Alternatives, 425,000 |.
235036-8J-2 . ..|Dallas-Ft Worth Intl Arpt Rev Txbl Ref Ft Worth Intl AirSerC  2.691% 11/01/34 Retention Alternatives, 595,000 |.
305734-AB-1 . ..|Fairview Health Services Sr Nt  2.558% 11/15/31 .. Retention Alternatives, K K . 1,100,000 |.
3132D0-F7-3 ......... FHLMC Pool# SD8290  6.000% 01/25/53 .......eeeeeieeiieiiiiieeeeeiinre e s e eiinee e s s einnne e s s esnenes | eeeeesiinnnnens [eeeesd 07/16/2024 ..... Bank of America BISD Dealer ... R U 1,742, e 1,720,9%1 |...

313200-LV-3 ......... FHLMC Pool #8D8440  6.500% 06/25/54 ...
3132E0-XB-3 ......... FHLMC Pool# 8D4274  6.000% 10/25/53 ...
31400K-AH-1 ......... FNMA Pool# CB0007 ~ 3.000% 04/25/51
574205-H-1 ......... Maryland Eco Dev Corp Rev Bond ~ 4.791% 11/30/29 ..

...... 07/01/2024 .....[Citigroup ... O .. (70, K ..(69,019)...
...... 07/01/2024 .....[Citigroup ... JU (95,572)|. ..(94,802)/...
...... 07/16/2024 .....[Bank of America BISD Dealer ... 2,397,305 |. .. 2,761,226 ...
...... 08/16/2024 .....[Wells Fargo Securities LLC .... ..... 5,145,000 |. ..... 5,145,000 |...

574205-HY-9 ......... Maryland Eco Dev Corp Rev Bond  4.827% 11/30/30 ..cevvuviriniiiiiiiiiiiiiiiiiiineiiieerieenieenes | crveeeniennes foeeed 08/16/2024 ..... Wells Fargo SECUrities LLC ..vuueeruieruieriiieriie i eei e eei e eai e ean e esieenineenns Joeinrerinneri e e e enens Joreerie e 3,130,000 [oevuvenniiiniiiennnes 3,130,000 |...
574205-HZ-6 ......... Maryland Eco Dev Corp Rev Bond  4.927% 11/30/31 IR 08/16/2024 ..... Wells Fargo Securities LLC ... R e | 2,675,000 [..oeeeeeiiiiiinnennne 2,675,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,488,980 18,488,366

000000-00-0 ......... Fundamental Solar Finance LP Subordinated Note 10.500% 12/31/28 07/01/2024
00802#-AA-4 ......... Aerostar Airport Sr Nt 5.750% 03/22/35 07/30/2024 ..... Seaport Global Securities LLC ...

00802#-AC0 ......... Aerostar Airport Sr Sec Nt  4.920% 03/22/35 .. ...07/30/2024 ..... Seaport Global Securities LLC ...

01448Y-AE-3 ......... ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 CI C PTP  6.515% 07/23/35 .. ...08/01/2024 ... Direct ....

032177-AJ-6 . ..|Ansted Industries Sr Nt  4.625% 05/15/30 ................. Various ...

03238B-AB-9 . ..| AXIS 2024-2A A2 ABS Ser 24-2A Cl A2 5.190% 07/21/31 Truist Financial

03238B-AC-7 . .| AXIS 2024-2A A2 ABS Ser 24-2A Cl B 5.200% 07/21/31 Truist Financial ...

036752-AP-8 ......... Anthem Inc Sr Nt 2.550% 03/15/31 .....ooiiiiiiiiiiiiiiiiiiiiie e eeins | eeeeeeiieeees [ 07/11/2024 ..... Retention Alternatives,

037735-CZ-8 ......... Appalachian Pur Co Sr Nt Ser AR 2.700% 04/01/31 ..ooiiimmiiiiiiiiiiiee e | eeeeeiiiieeees [ 07/11/2024 ..... Retention Alternatives,

042730-AC-5 ......... Arrow Electronics Inc Sr Nt 2.960% 02/15/32 ...oovvvvviiiiiiiiiiiiiiiiiiiiiiiiicceccceecceeeeeeeeeens [ 07/11/2024 ..... Retention Alternatives, . . .
045054-AL-7 ......... Ashtead Capital Inc Sr Sec Nt 4.250% 11/01/29 ...oooiiiiiiiiiiiiiiiiiiiee e | v [ 07/11/2024 ..... Retention Alternatives, 141,268 |. 150,000 ...
066043-AB-6 ......... Bank5 ABS Ser 2024-5YR6 Cl A3 6.225% 05/15/57 ....cccuvvvieeeiiiiiiiiiiciiiiiiece e eciins | eeeeeeiiieeees [end 08/15/2024 ..... Citigroup .. 12,169,762 |. .. 11,555,000 |...
092610-AA-2 ......... Blackrock DLF 1X CLO Ser 2020-1X Cl A-1  6.794% 07/21/30 ..ocoiiumiiiiiiiiiiiiiecieiieeeeees | eeeeiiiiieenes [ 07/19/2024 ..... Blackrock Funds

09555%-AA-8 ......... Blue Heron Intermediate Holdco Sr Nt 5.560% 09/30/37 ........ovvvummmmmmmminiiiiiiiiiiiiiiiiiiiiinn [ eereeeeeeees [ 09/04/2024 ..... MUFG Securities Inc ..

099724-A0-9 ......... Borg Warner Automotive Sr Nt 5.400% 08/15/34 ........ceeviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiciiiiiinens [ eeeeeeeeeeeeens [ 08/08/2024 ..... Various

110122-CN-6 . ..|Bristol-Myers Squibb Co Sr Nt  3.200% 06/15/26 Retention Alternatives,

11135F-AQ-4 . ..|Broadcom Inc Sr Unsecured Nt  4.150% 11/15/30 Retention Alternatives,

11135F-BK-6 . .[Broadcom Inc Sr Nt~ 3.419% 04/15/33 ............ Retention Alternatives,

11135F-BL-4 ......... Broadcom Inc Sr Unsecured Nt  3.469% 04/15/34 .. U I Retention Alternatives,
11135F-BQ-3 ......... Broadcom Inc Sr Unsecured Nt 3.187% 11/15/36 ........vvvvuvuuuuuuuunniuiiiiiiiiiiiiiiiiiiiiiiinnnnns Retention Alternatives,
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12116L-AC-3 ......... Buford Capital GLBL Fin Sr Nt 6.875% 04/15/30 .......eeeeeeiiiiiiiiiei i ceiiiieee s | eeeeviiiieeees [eeend 07/22/2024 ..... Various ..800,000 |... .14,781 [3.B FE ..........
12116L-AE-9 ......... Buford Capital GLBL Fin Sr Nt 9.250% 07/01/31 ...cccuvviiiiiiiiiiiieiiiiiiiee e | eeeeeeiiieeees [ 09/26/2024 ..... Jefferies & Company Inc .. ..800,000 |... .16,676 [3.B FE ..........
125136-BK-4 ......... CDW LLC Sr Nt 5.100% 03/01/30 ....eeeeeeieeeiiiiiee e et e s srennee e eee | eeeeesinnnneens [eeeesd 08/12/2024 ..... Bank of America BISD Dealer ...
125523-CM-0 ......... Cigna Corp Sr Nt 2.375% 03/15/31 ...ooiiiiiiiiiiiiiiiiiic s | eeeeeeiieeees [ 07/11/2024 ..... Retention Alternatives, LTD ...
14077A-AB-2 ......... Capteris Equipment Finance ABS Ser 24-1A Cl A2 5.580% 07/20/32 .....couvveereiiiiniienieciie | eeeviiiiiienes [ 07/25/2024 ..... Truist Financial .
162765-AS-0 ......... CHEC Loan Trust RMBS Ser 2004-2 Cl A3 5.920% 07/25/34 .........oovviiiniiiiiiiiiiiiieiccniiiies | eeeeeeiieeees [ 07/18/2024 ..... Interest Capitalization .. ... (1,754,436)|. ... (1,754,436) ...
174610-BH-7 ......... Citizens Financial Group Sr Nt 5.718% 07/23/32 ....ccoiiiiuiiiiiiiiiiiiiiie e | eeeeeiiiieenes [ 07/18/2024 ..... Morgan Stanley & Co LLC .. ....25,000,000 |. ....25,000,000 |...
18685@-AY-8 ......... Cliffwater Corporate Lending F Sr Nt 6.200% 08/15/27 ........ccovviiiiiiiniiiiiiiiiieciiiiiienes | eeeeeeiiieeees [ 08/15/2024 ..... MUFG Securities Inc ..10,000,000 |. ..10,000,000 |...
22003B-Al-8 ......... Corporate Office Prop LP Sr Nt ~ 2.750% 04/15/31 07/11/2024 ..... Retention Alternatives, LTD ...
22003B-AP-1 . ..|Corporate Office Prop LP Sr Nt~ 2.900% 12/01/33 07/11/2024 Retention Alternatives, LTD
233331-BL-0 . .| DTE Energy Co Sr Nt  5.850% 06/01/34 .. 07/11/2024 UBS Financial Services Inc .
245826-AB-0 . .|Delaware Basin Residue, LLC Sr Sec Nt ~ 6.400% 05/31/34 .. 08/15/2024 Carlyle Group Capital Markets
262521-BE-8 ......... Dryden Senior Loan Fund CLO Ser 2019-76A Cl A1R2  6.671% 10/15/37 .. 08/15/2024 ..... JP Morgan Securities LLC
262521-BG-3 ......... Dryden Senior Loan Fund CLO Ser 2019-76A Cl A2R2  6.801% 10/15/37 .. 08/15/2024 ..... JP Morgan Securities LLC ....
262520-BJ-7 ......... Dryden Senior Loan Fund CLO Ser 2019-76A Cl BR2  7.051% 10/15/37 ....oooeiiiimininniiiiiiinees | e [ 08/15/2024 ..... JP Morgan Securities LLC ....
262520-BL-2 ......... Dryden Senior Loan Fund CLO Ser 2019-76A Cl CR2  7.286% 10/15/37 ....cooovvvvrieiniiiiiiiennns | eeeeeiieeees [l 08/15/2024 ..... JP Morgan Securities LLC .
26441C-CE-3 ......... Duke Energy Corp Sr Nt 5.450% 06/15/34 ......ooiiiiiiiiiiieiiiiieiee e eeieeee e | eeeeeiinineees [eeeed 07/10/2024 ..... Citadel Securities LLC ....
29082K-AA-3 .........|Embecta Corp. 1st Lien  5.000% 02/15/30 ...cceuuieruiiruiiiiieiiienineenieenieenieenieennneenns | cevveeeninnnens foveees 09/19/2024 ..... JP Morgan Securities LLC
29364D-AU-4 .........|Entergy Arkansas Inc 1st Mtg Bd  3.500% 04/01/26 ... 07/11/2024 ..... Retention Alternatives, LTD ...
29366M-AF-5 Entergy Arkansas LLC 1st Lien 5.450% 06/01/34 07/11/2024 ..... UBS Financial Services Inc .
29390X-AA-2 . .|Equinix Europe 2 Financing Cor Sr Nt ~ 5.500% 06/15/34 07/17/2024 Various ......oceeeeecueeeeens 8,142,960 |.
300400-AL-2 . ..|Eversource Energy Sr Nt 2.550% 03/15/31 ... 07/11/2024 Retention Alternatives, LTD 62,767 |.
30225V-AJ-6 . ..|Extra Space Storage LP Sr Nt ~ 5.700% 04/01/28 08/01/2024 Morgan Stanley & Co LLC .. .. 771,390 |.
30225V-AT-4 . ..|Extra Space Storage LP Sr Nt 5.350% 01/15/35 .. Morgan Stanley & Co LLC 4,783,115 |.
31425B-AA-5 . .|FIC Funding LLC ABS Ser 2024-1A Cl A 5.440% 08/15/36 Capital One Securities, Inc . 24,999,108 |.
31616F-A*-8 ......... Fidelity Evergreen Private Cre Nt ~ 9.104% 07/19/36 09/03/2024 ..... Direct 941,804 |.
31616F-AG-6 ......... Fidelity Evergreen Private Cre Nt Ser A 9.104% 07/19/36 .. 09/03/2024 .....
31620M-BT-2 ......... Fidelity Natl Info Serv Inc Sr Nt = 2.250% 03/01/31 ...ccevviiieiiiiiiiiiiiiiiiiiieccciiieeeeees | eeeeeeiieeees [ 07/11/2024 ..... Retention Alternatives, LTD ...
31620M-BU-9 ......... Fidelity Natl Info Serv Inc Sr Nt 3.100% 03/01/41 ....coiiiiiiiiiiiiiiiii s | e [ 07/11/2024 ..... Retention Alternatives, LTD ... .
337738-BJ-6 ......... FiServe Inc Sr Nt  5.150% 03/15/27 07/17/2024 ..... Morgan Stanley & Co LLC ....10,000,000 |...
337738-BL-1 FiServe Inc Sr Nt  5.450% 03/15/34 07/17/2024 ..... Truist FINanCial ....eeeeiiiiiiiie e ssnes [erere e e e e eeeee e siee [eeeeeeseeeeeeeeeen. 5,084,450 [ 5,000,000 |...
341081-F\-4 . .|Florida Pur & Lt Co Nt  3.125% 12/01/25 . 07/11/2024 Retention Alternatives, LTD
360800-AA-3 . .|Fundamental Solar Finance LP Sr Secured Note 7.000% 12/31/28 .. 07/01/2024 Direct .
36080€-AB-1 . ..|Fundamental Solar Finance LP Sr Unsecured Note 9.000% 12/31/28 07/01/2024 Direct .... ... 56,000 |. .
38141G-B3-7 . .| Goldman Sachs Group Inc Sr Nt  5.330% 07/23/35 . 07/16/2024 Goldman Sachs & Company .20,000,000 |. .20,000,000 |.
381756-AJ-6 . .|Golub Capital Partners Private Sr Nt  6.610% 07/02/30 07/02/2024 Goldman Sachs & Company .10,000,000 |. .10,000,000 |.
38869A-AE-7 Graphic Packaging Intern Sr Nt 6.375% 07/15/32 09/24/2024 ..... Various
432833-AR-2 .........|Hilton Domestic Operatin Sr Nt  5.875% 03/15/33 09/24/2024 ..... Bank of America BISD Dealer ...
441876-AA-9 .........|Housing Action Fund LLC Prom Nt Sec  3.000% 01/17/30 . 07/09/2024 ..... Direct
451102-BZ-9 ......... Icahn Enterprises LP Sr Nt 5.250% 05/15/27 . 07/24/2024 ..... Various ...
45687V-AA-4 ......... Ingersoll Rand Inc Sr Nt~ 5.400% 08/14/28 .... 07/17/2024 ..... HSBC Securities USA Inc ..
46188B-AB-8 ......... Invitation Homes OP Sr Nt ~ 2.300% 11/15/28 07/11/2024 ..... Retention Alternatives, LTD ...
46593D-AU-1 ......... JP Morgan Mortgage Trust RMBS Ser 2024-9 CI A9  6.000% 02/25/55 .. ...00/17/2024 ..... JP Morgan Securities LLC
50245X-AA-5 ......... LV 2024-SHOW A CMBS Ser 24-SHOW CI A 0.000% 10/10/29 ...00/27/2024 ..... Goldman Sachs & Company ...
513272-AE-4 . ..|Lamb Weston HLD Sr Nt  4.375% 01/31/32 ........... 07/23/2024 Various .....ooceeeeeecunnns ..317,118 |.
529043-AE-1 . ..|Lexington Realty Trust Sr Nt  2.700% 09/15/30 07/11/2024 Retention Alternatives, LTD .. 388,620 |.
529043-AF-8 . .|Lexington Realty Trust Sr Nt  6.750% 11/15/28 .. 08/01/2024 Goldman Sachs & Company ... .. 774,786 |.
536218-BN-5 ......... Lion Industrial Properties LP Sr Nt 5.260% 09/10/29 .....ievuiiiruiiiuuniiinniiiiniriinirinnnennnes | crvnennnnnnnnns Joveees 09/10/2024 Wells Fargo Securities LLC . ...30,000,000 |.
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55376Y-AB-1 ......... M&T Equipment Notes ABS Ser 2024-1 Cl A2 4.990% 08/18/31 ....oouvriiieiiiiiiiiieiiciieeeeees | e [ 08/07/2024 ..... Bank of America BISD Dealer ... 2,499,6% |......oveieiiiiiiinns 2,500,000 |... 1.A FE
55955K-AL-8 ......... Magnetite CLO Ltd ABS Ser 2021-29A Cl AR 6.651% 07/15/37 ...cceevvviieiiiiiiiiiiiiiiiiieeeiiiis | eeeeeiieenes [ 08/14/2024 ..... LT LI €T o R S U R 4,300,000 [oevveeeeriiiiiinnennne 4,300,000 |...
595112-BS-1 ......... Micron Technology Inc Sr Unsecured Nt 2.703% 04/15/32 ..uvveeneeeenieiiieiiiiieiiieeeiieeiieeeeens | ceeivveiieeiins foeees 07/11/2024 ..... Retention Alternatives, LTD ... A
61690U-8E-3 ......... MORGAN STANLEY BANK NA Sr Nt Fix to Float 07/14/27 =~ 4.968% 07/14/28 .........cccovvvvrveiiiinn | eeeeeiieeees [l 07/17/2024 ..... Morgan Stanley & Co LLC ....20,000,000 |. ...20,000,000 |...
B1747Y-FT-7 ......... Morgan Stanley Sr Nt Fix to Float 07/19/34  5.320% 07/19/35 ....coovevmiiiiiiiiiiiieeeiiieees | eeevviiiieenns [ 07/17/2024 ..... Morgan Stanley & Co LLC
62912X-AF-1 ......... NGPL Pipeco LLC Sr Nt 4.875% 08/15/27 ......ccoviiiiiiiiiiiiiiiiiinecciiiiiece e eesinieees | eeeeeeiiieeees [end 07/11/2024 ... Retention Alternatives, LTD ... K
62919U-AB-9 ......... NMEF Funding LLC ABS Ser 2024-A Cl A2 5.150% 12/15/31 .....cciiiiiiiiiiiiiiiiiiieiicciieeeeees | e [ 08/20/2024 ..... Truist Financial .... 13,548,531 |. ... 13,550,000 |...
62979*-AT-4 ......... NSA OP, LTD Sr Nt 5.400% 09/05/28 09/05/2024 ..... Bank of America BISD Dealer ... ....10,000,000 |. ....10,000,000 |...
62979*-AU-1 ......... NSA OP, LTD Sr Nt  5.550% 09/05/31 09/05/2024 ..... Bank of America BISD Dealer ....10,000,000 |. ....10,000,000 |...
66550#-AE-1 . ..|Northern New England Energy Co Sr Nt  5.770% 07/24/34 07/23/2024 Nat'l Bank of Canada Financial .. 7,000,000 |. .. 7,000,000 |.
67080L-AD-7 . .[Nuveen LLC Sr Nt 5.850% 04/15/34 ... 07/16/2024 Various . 13,846,322 |. . 13,634,000 |.
674008-AA-1 . ..|Oaktree Lending Partners Feede Class A Nt~ 7.992% 01/31/44 09/05/2024 Direct . 1,725,000 |. 1,725,000 |.
674008-AB-9 ......... Oaktree Lending Partners Feede Class B Nt~ 9.742% 01/31/44 .. 09/05/2024 ..... Direct .... 450,000 |...
674008-AC-7 ......... Oaktree Lending Partners Feede Class C Nt 11.492% 01/31/44 ... 09/05/2024 ..... Direct ..375,000 |...
682680-Al-3 ......... ONEOK Inc Sr Nt 4.350% 08/15/29 .....eeeiiiiiiiiiiiie e eieee e e sens | eeeeesiinneens [eeeead 07/11/2024 ..... Retention Alternatives, LTD ... ..100,000 |...
68389X-CE-3 ......... Oracle Corp Sr Nt 2.875% 03/25/31 oeuuiiiiiiiiiiiiiiiii e enieenes | creeeereinenes o 07/11/2024 ..... Retention Alternatives, LTD
69073T-AV-5 ......... Owens Brockuay Sr Nt 7.375% 06/01/32 ...eeeiiiuiiiiiiiiiiiiicee e eeieneee e | eeeeeiiinnenes [eeeead 09/23/2024 ..... Various
69352P-AT-0 ......... PPL Capital Funding Inc Sr Nt 5.250% 09/01/34 ....c.ovvvieiiiiiiiiieiiiiiiieececiieeceeeciiees | eeeeeeiiieees [ 08/06/2024 ..... Wells Fargo Securities LLC .... K
701638-AA-2 ......... Parliament Funding I11 LLC Nt 8.829% 12/01/33 ..coeiiiiiiiiieiiiiiiiee e | eeeeviiieeeees [eeed 09/17/2024 ..... Direct 4,369,200 |. 4,369,200 |...
71376L-AF-7 Per formance Food Group Sr Nt 6.125% 09/15/32 09/04/2024 ..... Wells Fargo SECUrities LLC ..vuueeruieruieriiieriie i eei e eei e eai e ean e esieenineenns Joeinrerinneri e e e enens Joreerie e 1,990,000 [.ooevvvveeniiiiinnnnns 1,990,000 ...
74170%-CK-3 . ..|Prime Property Fd LLC Prime Property Fund LLC ~ 5.250% 09/30/29 09/30/2024 Bank of America BISD Dealer . 15,000,000 |. . 15,000,000 |.
T4745%-AA-3 . ..|QTS Irving DC3 LLC Sr Sec Nt  5.960% 07/09/29 07/10/2024 SMBC Nikko Securities America .10,000,000 |. .10,000,000 |.
756109-CA-0 . .|Realty Income Corp Sr Nt  2.100% 03/15/28 .... 07/11/2024 Retention Alternatives, LTD ... ..108,168 |.
756109-CB-8 . .|Realty Income Corp Sr Nt  4.000% 07/15/29 . Retention Alternatives, LTD
756109-CE-2 . .|Realty Income Corp Sr Nt — 2.700% 02/15/32 .... Retention Alternatives, LTD

76131V-AB-9 .........
77030#-AA-6 .........
795756-AN-7 .........
812127-AB-4 .........
82453A-AB-3 .........
832696-All-8

832696-AX-6 .
834423-AF-2 .
842434-0Q-3
86156*-AB-7 .
87612G-AK-7 . .
879369-AG-1 .........
88430T-A0-4 .........
88430T-AS0 .........
88430T-AU-5 .........
902494-BM-4 .........
904764-AU-1 .........
909316-AA-7 .........
90932M-AA-1 .........
909321I-AB-9 .
91324P-0P-4 .
949575-AA-2 . .
949575-AC-8 .........

..| Smucker JM Co Sr Nt
..|Solvay Finance Sr Nt
.| Southern CA Gas Co 1st Mtg
.| Stolthaven Houston Inc Sr Sec Nt
.| Targa Resources Corp Sr Nt

..|United Airlines Sec Nt
.. |UnitedHeal th Group Inc Sr Nt
.|Wellington Managment CLO CLO Ser 24-3A Cl A1

Retail PPTYS Of America Sr Nt
Robert Bosch Finance LLC Sr Nt~ 6.190% 11/30/29 ..
Saltchuk Resources Inc Sr Nt 6.310% 09/19/31
Sealed Air Corp Sr Nt 7.250% 02/15/31
Shift4 Payments LLC/FIN Sr Nt~ 6.750% 08/15/32 ...
Smucker JM Co Sr Nt~ 5.900% 11/15/28
6.200% 11/15/33 ..
5.850% 06/04/34 .
2.600% 06/15/26 ....
5.880% 07/17/31
5.500% 02/15/35 ..
Teleflex Inc Sr Nt 4.250% 06/01/28
Putnam Advisory CLO Ser 2021-1A CI AR

4.750% 09/15/30 .

6.581% 10/15/34
Putnam Advisory CLO Ser 2021-1A Cl BIR  7.051% 10/15/34 ...
7.351% 10/15/35 ..

Putnam Advisory CLO Ser 2021-1A Cl CR

Tyson Foods Inc Sr Nt 5.700% 03/15/34
Unilever Cap Corp Sr Nt 2.000% 07/28/26
United Airlines Inc 1st Lien 5.875% 10/15/27 ..
United Airlines Sec Nt  5.450% 08/15/38 ....
5.875% 02/15/37 ....
3.875% 12/15/28 ..
6.639% 07/18/37

Wellington Managment CLO CLO Ser 23-3A Cl B 6.932% 07/18/37 ...

07/11/2024
08/29/2024
07/08/2024
09/24/2024
09/25/2024
07/16/2024
07/16/2024
07/11/2024
07/11/2024
07/17/2024
08/06/2024
07/22/2024
08/30/2024
08/30/2024
08/30/2024
07/16/2024
07/11/2024

...07/11/2024
...07/22/2024

07/22/2024
07/11/2024
07/15/2024
07/15/2024

Retention Alternatives, LTD ...
Stonecastle Securities LLC ....
Us Bancorp Investments Inc ....
Various
Jane Street Advisors ...
Deutsche Bank Capital
Jefferies & Company Inc
Goldman Sachs & Company ...
Retention Alternatives, LTD
BNP Paribas Securities Corp
Citigroup .oevvuvevnnnnes
Barclays Capital Inc
Morgan Stanley & Co LLC ..
Morgan Stanley & Co LLC ..
Morgan Stanley & Co LLC
Wells Fargo Securities LLC ....
Retention Alternatives, LTD ...
Retention Alternatives, LTD ...
Goldman Sachs & Company ...
Goldman Sachs & Company ...
Retention Alternatives, LTD
JP Morgan Securities LLC .
JP Morgan Securities LLC ....

5,212,450 |.
5,367,000 |.
5,063,560 |.
.. 953,526 |.
.10,000,000 |
3,331,100 |.
142,388 |.
.. 13,500,000 |
5,060,000 |.
2,750,000 |.
5,083,200 |.

276,630 |.
..11,666,000 |.
5,000,000 |.
.. 178,333 |.
. 17,400,000 |.
800,000 |.

.. 15,000,000 |...
..150,000 |...
..115,000 |...
..... 5,000,000 |...
5,000,000 |.
5,000,000 |.
1,000,000 |.
.10,000,000 |
3,333,000 |.
150,000 |...
.... 13,500,000 |...
..... 5,060,000 |...
..... 2,750,000 |...

5,000,000 |.
.. 185,000 |.
. 17,400,000 |
800,000 ...
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988462-AA-5 ......... Yukon 1V Sr Nt 6.000% 12/31/31 oeeeiieeeeeeee e e eeen e eeennn e ees | cevvviniinnees [eennid 07/10/2024 ..... Direct 225,181 |. ..225,181 |... 1.GPL s
98877D-AF-2 ......... ZF NA Capital Sr Nt 6.750% 04/23/30 .....ccovvnviiiiiiiiiiiiiiiiiinireciiii i eeennnninees | eeeeeenniineees fonnnd 09/25/2024 ... BMO Capital Markets Corp .... 154,845 |. .. 150,000 |...
G42176-AA-0 ......... HPS Specialty Loan Fund VI Fee Nt~ 9.102% 12/29/32 . 07/15/2024 ..... Direct .... .. 2,800,000 |. .. 2,800,000 |...

000000-00-0 ......... Yukon V Sr Nt 8.000% 12/22/32 07/10/2024 ..... Direct ....

PPGLE8-52-1 Midwest Texas Tea LLC Sr Sub Nt 19.500% 01/17/30 . 07/18/2024 ..... Direct .
11271L-AH-5 . ..|Brookfield Fin Inc Sr Nt~ 2.724% 04/15/31 .... A.. 07/11/2024 Retention Alternatives, LTD 1.
000000-00-0 . ..|Bank Mandiri PT Sr Nt  5.500% 04/04/26 .. D.. 08/14/2024 Direct .... 2.8
000000-00-0 . ..|Bank Mandiri PT Sr Nt  2.000% 04/19/26 .. D.. 08/14/2024 Direct . 2B ...
000000-00-0 . ..|ONB Finance Ltd Sr MTN ~ 2.750% 02/12/27 . D.. 08/07/2024 Direct . 1.E FE
000000-00-0 . ..| Cencosud SA Sr Nt~ 4.375% 07/17/27 ....... D.. 08/09/2024 Direct . 2.CFE ..
000000-00-0 . ..|NBK SPC Limited Sr Nt Fixed to Float 9/26  1.625% 09/15/27 D.. 08/07/2024 Direct . 1.EFE ..
000000-00-0 . ..|Ooredoo Intl Finance Sr Nt 3.875% 01/31/28 .. D.. 08/07/2024 Direct . 1.F FE ..
000000-00-0 . ..| Bangkok Bank PCL/HK Sr Nt ~ 5.300% 09/21/28 ... D.. 08/07/2024 Direct . 2.AFE ..
06675D-CM-2 . ..|Banque Federative du Credit Mu Sr Pref Nt  5.194% 02/16/28 D.. Citigroup 1.D FE ..
06738E-CF-0 . ..|Barclays Plc Sr Nt~ 5.829% 05/09/27 ................. D.. Citadel Securities LLC . 2.AFE ..
75102X-AD-8 ......... Raizen Fuels Finance S.A. Sr Nt 5.700% 01/17/35 . D.. 09/12/2024 ..... Direct 2BFE ..........
81180W-BF-7 ......... Seagate Tech HOD Holding Sr Nt~ 3.125% 07/15/29 ... D.. 09/24/2024 ..... Jane Street Advisors 3.B FE
82620K-BE-2 . ..|Siemens Financieringsmat Sr Nt 2.150% 03/11/31 .. C.. Retention Alternatives, LTD 1.D FE ..
G2001#-AB-0 . .|Bridgepoint US Finance Ltd Sr Nt  6.200% 06/06/29 D.. JP Morgan Securities LLC .... 1.EPL
N7334#-BA-0 Wereldhave NV Sr Nt~ 4.940% 08/28/29 B.. 08/28/2024 ..... ING Financial Markets LLC .. ....30,024,000 |. ....30,024,000 |... 2BZ..
N9062#-AC-1 VITI BV Sr Nt 5.360% 09/18/29 D.. 09/16/2024 Santander US Capital Markets ....35,000,000 |. ...35,000,000 |... 2027 ...
00697#-AA-4 . ..|Ausgrid Finance Pty Ltd Gtd Sr Nt Ser A 3.500% 10/01/27 D.. 08/02/2024 Seaport Global Securities LLC 3,782,560 4,000,000 2.AFE
00697#-AB-2 . ..|Ausgrid Finance Pty Ltd Sr Nt ~ 3.600% 10/01/29 ............ D.. 08/02/2024 Seaport Global Securities LLC 1,846,340 |. 2,000,000 |. 2.A FE
065688-AA-9 . ..[Network Finance Company Pty Lt Sr Sec Nt  3.500% 02/14/28 . D.. 08/02/2024 Seaport Global Securities LLC .. 6,575,100 |. .. 7,000,000 |. 2.A ...
09194*-AF-6 . ..|Transurban Queensland Fin Pty Sr Sec Nt  3.550% 12/20/28 D.. 08/22/2024 Stonecastle Securities LLC . . 12,669,345 |. . 13,500,000 |. 2.BFE ..
13569*-AA-0 . .[Nordiqus Sr Sec Nt ~ 4.450% 10/03/34 ......... B.. 08/27/2024 CIBC World Markets Corp ..... .20,104,068 |. .20,104,068 |. 2.APL ..
Y5008*-AA-2 .........|Knausen Holding LLC Sec Nt  5.690% 07/15/27 .. .. |D.. 08/08/2024 ..... Stonecast le Securities LLC .... A T 5,563,576 |...uueeeiaiiiiiiane 5,600,000 |... 2.BFE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 691,456, 125 692,212,949 2,085,805
000000-00-0 ......... Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ....uvevnviniieieeeiieeeieeees 09/26/2024 ..... Interest Capitalization

000000-00-0 ......... Animal Supply Company New 1st Lien Term Ln Nt 1 13.620% 08/14/25 ...09/26/2024 ..... Interest Capitalization ..

000000-00-0 . ..|EP VWealth Advisors LLC 5th Amendment Exchange TL Nt 1 9.754% 09/04/26 . 07/17/2024 Tax Free Exchange .

000000-00-0 . ..|Keystone Agency Investors LLC Revolver D Nt 1 10.201% 05/03/27 Direct . .. 145,686 |.
000000-00-0 . ..|Keystone Agency Investors LLC Revolver D Nt 2 10.201% 05/03/27 Direct . ..210,639 |.
000000-00-0 ......... Keystone Agency Investors LLC Revolver D Nt 3 10.201% 05/03/27 ...ccuvvvvunvernnvenneeniiiennnee | ceveeeiieians o 09/06/2024 ..... Direct ....

000000-00-0 ......... HAH Group Holding Term Ln B Nt 1 9.845% 10/29/27 ....ccooiiuiiiiiiiiiiiiiiiee e eeeieees | eeeeeiiiieeees [ 09/24/2024 ..... Tax Free Exchange .

000000-00-0 ......... Monica Hlds Inc aka Wilshire Term Ln Nt 1 10.354% 01/07/28 ........cccvvvvieeiiininiincniiiiins | eeeeeiieeees [ 08/27/2024 ..... Direct

000000-00-0 ......... 01S Management Services 2nd Amendment DD Term Ln Nt 1 9.354% 11/10/28 ......ccevviiieiiiicis | evviiiiiiinns [ 09/30/2024 ..... Direct .... .
000000-00-0 ......... OIS Management Services 2nd Amendment DD Term Ln Nt 2 9.354% 11/10/28 ....ceevvvvvnnvvinvinns | e o 09/30/2024 ..... Direct .... ... 61,177 |.
000000-00-0 ......... PerkinElmer US LLC Delayed Draw Term Loan Nt 1 9.920% 03/13/29 .......ccocumiiriiiiiiiiinnenns | evviiiiiienns [ 09/26/2024 ..... Direct .... 247,517 |.
000000-00-0 ......... Petrus Buyer Inc Delayed Draw Term Ln Nt 1 10.266% 10/17/29 ....uvvvvnviinniiiniiiiiiiiiiiiiiiines | eeeeeeiiieias o 09/03/2024 ..... Direct .... 422,303 |.
000000-00-0 ......... SageSure Holdings LLC Delayed Draw Term Ln Nt 1 10.765% 01/28/30 .......ccoociiviieiriiiinnns | erviiiiinenns [ 08/12/2024 ..... Tax Free Exchange . ... 13,230 |.
000000-00-0 . ..| CST Holding Company Amendment #2 Term Ln Nt 1 10.218% 07/08/30 07/08/2024 Direct .ovvuvvennnns

000000-00-0 . ..|Risepoint LLC Term Ln Nt 1 11.752% 07/31/30 .... 07/31/2024 Guggenheim Securities LLC

000000-00-0 . ..|Nth Degree Purchaser Inc Term Ln Nt 1 10.189% 09/10/30 .. 09/10/2024 Direct wovvuviiiiiiiiiiis

000000-00-0 ......... Trystar (Salient Technologies) Term Ln Nt 1 11.439% 09/10/30 .. 09/10/2024 ..... Guggenheim Securities LLC ...

000000-00-0 ......... MB2 Dental Solutions LLC Delayed Draw Term Ln A Nt 1 10.604% 01/29/31 ..eovvvvviniiiniiiininenn | e o 09/26/2024 ..... Guggenheim Securities LLC ...

000000-00-0 ......... Redwood Services LLC 5th Amendment DD Term Ln Nt 3 11.596% 05/06/31 ......cccocuevireiriciinns | ovvviiiiinnes [ 08/08/2024 ..... Direct

000000-00-0 ......... Redwood Services LLC 5th Amendment DD Term Ln Nt 4 11.596% 05/06/31 ........ccccvvvvieriiiiunnns | eveeeiieeees [l 09/30/2024 ..... Direct ....

000000-00-0 ......... Pye Barker Company Delayed Draw Term Ln 2 Nt 1 9.446% 06/11/31 ......oooiiiiiiiiiiiiiiiiiens | e [ 09/09/2024 ..... Direct ....

000000-00-0 ......... TryStar LLC Term Ln Nt 1 9.741% 08/02/31 ....ooeiiiiiiiiiiiiiiiiiiiccnciiieee e | eeeeeeiiieeees [end 08/06/2024 ..... Guggenheim Securities LLC ...

000000-00-0 ......... USIC Holdings Inc Delayed Draw Term Ln Nt 1 10.345% 08/21/31 .....eoveeeeeinneieeeiiiiiieeeeeee | e o 09/30/2024 ..... Guggenheim Securities LLC ...




¥'v03

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

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
000000-00-0 ......... USIC Holdings Inc Term Ln Nt 1 11.662% 08/21/31 ......cooiiiiiiiiiiiiiiiiiiie s | eeeeiiiieeens [ 09/06/2024 ..... Guggenheim Securities LLC ... 4AZ ...
000000-00-0 ......... USIC Holdings Inc Term Ln Nt 1 11.662% 08/21/31 ......cocoiiiiiiiiiiiiiiiiiiiciiiiiicecciiieees | eeeeeeiiieeees [ 09/30/2024 ..... Interest Capitalization 4AZ ...
000000-00-0 ......... Lido Advisors LLC 6th Amendment DD Term Ln Nt 1 11.286% 07/17/32 .....ooeeiiiciiiiniiiiiiiinns | e [ 09/23/2024 ..... Tax Free Exchange .... 4AZ ...
00228*-AD-8 ......... ATl Restoration LLC 1st Amendment DD Term Ln Nt 1 10.254% 07/31/26 ..coevvvvvnnvinniiiiiieinne | e o 07/15/2024 ..... Tax Free Exchange .... 2.APL ..
00242*-AD-0 ......... Air X Climate Solutions 1st Amendment Term Ln Nt 1 11.564% 11/07/29 ......ooviiiiiiiinininiis | onviiiiinnns [ 07/03/2024 ..... Direct .... 3AZ ...
005126-AB-5 ......... Activate Holdings 2024 Incremental TL Nt 1 10.424% 09/05/31 .......ccevvveiriiiiiiienniniiiiiens | eeeeeiieenes [ 09/05/2024 ..... Direct .... 4AZ ...
00797*-AB-3 ......... Aero Operating LLC Delayed Draw Term Ln Nt 1 14.351% 02/07/26 .......ccevvveeeeiiciiniieiiiciis | eeeviiiiieenes [ 07/01/2024 ..... Interest Capitalization 3BFPL ..
02358@-AA-0 ......... AmerCareRoyal LLC Term Ln Nt 1 11.490% 11/25/25 ...ccuuviviniiiiiiiiiiiiiiiiiiiinciiieciieciiieenins | e o 09/11/2024 ..... Interest Capitalization 4BZ ..
03272%-AA-3 ......... Anaqua Parent Holdings Inc Entity 2021 Term Ln Nt 1 9.852% 08/23/31 ..uvvvvnvevenieiiieeiiieen | ceeevveiiiiiins o 08/23/2024 ..... Direct .... 3.BPL
03272*-AB-1 . ..|Anaqua Parent Holdings Inc Entity 2021 DD Term Ln Nt 1 9.613% 08/23/31 08/23/2024 Direct .... 3BFPL ..
039710-AD-9 . ..|Arcticom Delayed Draw Term Ln Nt 1 12.701% 12/22/27 09/30/2024 Interest Capitalization 2.CPL ..
03971@-AD-9 . .|Arcticom Delayed Draw Term Ln Nt 1 12.701% 12/22/27 09/03/2024 Tax Free Exchange ....... 2.CPL .. -
039710-AD-9 ......... Arcticom Delayed Draw Term Ln Nt 4 12.516% 04/14/29 ....ooveniieniiiieeeieeeieeeeeeeeeeevieeeen | ceeieveiieiiins o 09/30/2024 ..... Interest Capitalization .. 2.CPL .ceeeee.
03971@-AD-9 ......... Arcticom Delayed Draw Term Ln Nt 2 12.701% 04/14/29 ....ccouvvinniiiiiiiiiiiiiiiiiiiiiiiineiiieeens | e o 09/03/2024 ..... Interest Capitalization 20PL .o
039716-AE-7 ......... Arcticom Term Ln Nt 1 12.701% 12/22/27 ...oeevviiiiiiiiiiii e | eeeeeiiiieeens [ 09/30/2024 ..... Interest Capitalization 2.0PL s
04011*-AA-7 ......... Argenbright Holdings LLC Term Ln Nt 1 12.648% 11/30/26 .....cevvnviveniiriiiiiiiiiiicciiiccviieenn | ceeeeeiienans o 07/31/2024 ..... Interest Capitalization 2.CPL .o
04279*-AA-4 ......... Arrowhead Holdco Co Term Ln Nt 1 10.457% 08/31/28 .....cccoiiuuiiiieiiiiiiiiieeieieieee s | eeeeeiiiieeees [ 08/30/2024 ..... Interest Capitalization 5BPL ...
04279*-AB-2 ......... Arrowhead Holdco Co Delayed Term Ln Nt 1 10.457% 08/31/28 ...cevvvvveniiiiiiiiiiiiiieciiiiciieeen | eeeeeeiiienes o 08/15/2024 ..... Interest Capitalization S5BPL s
04279*-AC-0 ......... Arrowhead Holdco Co Redhawk DD Term Ln Nt 1 10.457% 08/31/28 ... 08/15/2024 ..... Interest Capitalization 5BPL e
05339*-AA-9 Avalign Technologies Term Ln Nt 1 11.557% 12/20/28 08/28/2024 ..... Interest Capitalization .. 4AZ ..
05464#-AA-2 . ..|Anaqua Parent Holdings Inc Initial Term Ln Nt 1 11.602% 08/23/31 08/23/2024 Direct ..ccvveeeriiiiinnns 3.BPL
058951-A*-5 . ..|Bamboo US Bidco Term Ln Nt 1 12.094% 09/30/30 .. 07/29/2024 Interest Capitalization 4BPL
058951-A0-3 . ..|Bamboo US Bidco Delayed Draw Term Ln Nt 1 11.252% 09/30/30 07/01/2024 Direct ..ccvvreeriiiiiens 402
058951-A€-3 . ..|Bamboo US Bidco Delayed Draw Term Ln Nt 1 11.252% 09/30/30 Interest Capitalization 4.A2
058951-A@-3 . .| Bamboo US Bidco Delayed Draw Term Ln Nt 1 11.252% 09/30/30 Tax Free Exchange . 4.A2
058951-A@-3 ......... Banboo US Bidco Delayed Draw Term Ln Nt 2 11.766% 09/30/30 ... 09/03/2024 ..... Direct 4AZ ...
066830-AE-9 ......... Banyan Software Holdings 3rd Amendment DD Term Ln Nt 1 12.446% 10/30/26 ... 07/12/2024 ..... Tax Free Exchange . 3.BPL ..
066836-AF-6 ......... Banyan Software Holdings 5th Amendment DD Term Ln Nt 3 11.095% 10/30/26 ... 07/31/2024 ..... Direct 4AZ ..
066830-AF-6 ......... Banyan Software Holdings 5th Amendment DD Term Ln Nt 1 11.095% 10/30/26 ... 09/30/2024 ..... Tax Free Exchange . 407 ...
066836-AF-6 ......... Banyan Software Holdings 5th Amendment DD Term Ln Nt 5 11.211% 10/30/26 ... 09/20/2024 ..... Direct 4AZ ..
12745%-AB-7 Spectrun Auto (CC SAG Acq) Delayed Draw Term Ln Nt 12 10.095% 06/29/28 ........ccevvveveervccn | evvviiiinenns [ 09/06/2024 ..... Direct .... 4.APL ..
12784*-AB-3 . ..|CSG Buyer Inc Term Ln Nt 1 11.332% 11/29/29 .......cccuvvviiniiiiinnnnns 08/01/2024 Direct . 4BZ
140786-AC-0 . ..|Capstone Logistics Acq 4th Amendment Term Ln Nt 1 9.912% 11/12/30 . 08/29/2024 Direct ....
15645¢-AA-3 . ..|Centric Brands Inc Topco Term Ln A-1 Nt 1 13.228% 02/06/31 ..... 08/06/2024 Interest Capitalization
15645#-AB-1 . ..|Centric Brands Inc Topco Term Ln A-2 Nt 1 13.228% 02/06/31 08/06/2024 Interest Capitalization ..
20602*-AE-0 . .| Concert Golf Partners LLC 2024 Delayed Draw TL Nt 1 9.595% 07/08/32 . 07/08/2024 Direct .oocvvvviiiiiiiinns
21079#-AC-2 ......... Continental Acq Holdings LLC Term Ln 2021-B Nt 1 11.754% 01/20/27 ....ccvvvveiieiiiiiiiieeens | e [ 09/30/2024 ..... Interest Capitalization .. 3BFPL ..
248236-AD-5 ......... Denali Buyerco Amendment 3 Term Ln Nt 1 10.197% 09/15/27 ..cevvvvivnniiiiiiiiiiiiiiieciieevieeenn | ceeeeiiiiees o 08/16/2024 ..... Tax Free Exchange . 3BZ..
303126-AA-6 ......... Fitness Ventures Hldgs Inc Term Ln Nt 1 10.701% 08/01/31 .....ooviiiiiiiiiiiiiiiiiiiiieeceies | e [ 08/01/2024 ..... Direct 4AZ ...
33963A-AD-5 ......... Flint Opco LLC Delayed Draw Term Ln Nt 1 10.196% 08/15/30 ...cevuvevvniiinniiiiiiiiiiiiiiiiiiiees | ceveeieieeans o 09/06/2024 ..... Interest Capitalization .. 3.APL ..
33963A-AE-3 ......... Flint Opco LLC Delayed Draw Term Ln Nt 5 = 9.807% 08/15/30 .......evveeeiiiiiiiiiiiiiiiiieeeeees | eeeviiiiinenes [ 08/30/2024 ..... Direct 3AZ ...
36210%-AC-4 ......... GC Waves Holdings Inc New Delayed Draw Term Ln Nt 1 10.945% 08/11/28 . 08/02/2024 ..... Tax Free Exchange . 4AZ ..
362660-AA-9 ......... GSV Purchaser Inc Term Ln Nt 1 9.998% 08/01/31 ...08/01/2024 ..... Direct 4AZ ...
401786-AA-8 ......... Guidehouse Inc Term Ln Nt 1 10.595% 10/16/28 ...09/30/2024 ..... Interest Capitalization .. 4BZ ..
404938-AC-2 . ..|HP RSS Intermediate Inc 1st Lien Gen Purpose DDTL Nt 2 9.604% 12/11/29 07/11/2024 Tax Free Exchange ....... 2.CPL
42327@-AD-8 . ..|Orion Buyer LLC Term Ln Nt 1 10.252% 07/18/30 .. 07/18/2024 Guggenheim Securities LLC
450026-AB-7 . .| IP Construction Il LLC Tax Bridge DD Term Ln Nt 1 10.345% 06/25/30 . 07/30/2024 Direct ....
450026-AB-7 ......... IP Construction I LLC Tax Bridge DD Term Ln Nt 3 10.701% 06/25/30 .....cceevevviinnneneeeiee [ eeviiinineeiaes o 07/31/2024 ..... Direct .... 4.A7 ...
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45836#-AD-3 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 47 9.995% 12/22/29 .......ccevveeeiiiiiiineiiiiieens [ e | 09/06/2024 ..... Direct ... 52,024 |. 4AZ ...
45836#-AD-3 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 1 10.595% 12/22/29 ......cevvuvvivniiiiniiiiiiiiiiiiiinee | e o 09/30/2024 ..... Tax Free Exchange . ... 97,208 |. 4AZ ..
45836#-AD-3 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 44 10.829% 12/22/29 ........cccuvveeeiiiiiiiineiiiciiens [ e | 08/01/2024 ..... Direct .... ... 94,315 |.
45836#-AD-3 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 36 10.915% 12/22/29 .........covvuvvvieiiiiiniinnniiiins [ e s 07/16/2024 ..... Direct .... .. 11,418 |.
45836#-AD-3 ......... Inszone Mid LLC Delayed Draw Term Ln Nt 34 11.082% 12/22/29 ......cccoiiimiieiiiiiiiinneeiiis [ e e 07/01/2024 ..... Direct
A8T734-AF-T7 ......... Kellermeyer Building Svcs 6th Amendment Term Ln Nt 1 13.414% 11/07/26 ..coevvvvvnvvvnnviinninn | e o 07/30/2024 ..... Interest Capitalization ..
48773#-AH-3 ......... Kellermeyer Building Sves 8th Amendment Term Ln Nt 1 10.652% 11/07/26 eeuvvvvnneeenneennieens | ceeeeiiiiiiins o 07/30/2024 ..... Interest Capitalization ..
49337*-AC-5 ......... Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 1 10.204% 05/03/27 ...cevvvvunvevnnne | cevnvvnnnninnns Jos 09/30/2024 ..... Tax Free Exchange
49337*-AC-5 ......... Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 3 10.932% 05/03/27 .....ocevevvvunne | ovvvinnnnnnns [ 07/03/2024 ..... Direct ....
53173#-AA-4 . Lido Advisors LLC 6th Amendment Term Ln Nt 1 10.233% 07/17/32 ....... 07/17/2024 Direct ....
532290-AA-0 . Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 11.345% 03/01/28 .. 09/30/2024 Interest Capitalization ..
53229@-AB-8 . Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 11.345% 03/01/28 . 08/30/2024 Interest Capitalization ..
532290-AB-8 ......... Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 2 11.801% 03/01/28 .... 07/05/2024 ..... Interest Capitalization
55392*-AA-8 ......... MBS Services 1st Lien Term Ln Nt 1 12.155% 02/26/26 .......vevuniinniiriiieiiiiiiiieenieenieennn | ceveeniienies o 09/30/2024 ..... Interest Capitalization
62931*-AA-2 ......... Topix Pharma Term Ln Nt 1 11.210% 11/02/26 ..evvneeeieenieeee e eeeeeeeeeeeeeeneees | cveieeeiineeins foeeees 09/03/2024 ..... Interest Capitalization
62931*-AC-8 ......... Topix Pharma Delayed Draw Term Ln Nt 1 11.262% 11/02/26 ...cevvvvvnniirniiiiiieniiieiiieciieeeins | ceeeeiiieeens o 09/03/2024 ..... Interest Capitalization
62931*-AE-4 ......... Topix Pharma 2022 Incremental Term Ln Nt 1 11.262% 11/02/26 ....veeveneveneeiieeiieeieeeeieeen | ceeeeviiineiins o 09/03/2024 ..... Interest Capitalization
65959#-AC-4 ......... Fairway Lawns LLC DD Term Ln C-2 Nt 9 11.783% 05/17/28 .....ocvvvvviiiiiiiiiiiciiiiiiiiecciies | eeeeeeiiieeees [ 07/23/2024 ..... Direct ....
65959#-AC4 ......... Fairway Lawns LLC DD Term Ln C-2 Nt 8 11.801% 05/17/28 .....ccceiiumiiiiiiiiiiiiiieeieciiieeeees | eeevviiiieenns [ 07/15/2024 ..... Direct ....
659598-AA-0 Fairway Lawns LLC DD Term Ln D Nt 2 9.941% 05/17/28 ......ccovvvrviiiiiiiiiiinniiiiiienccciins | eeeeeeiiieeees [ 09/24/2024 ..... Direct ....
659596-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 1 10.533% 05/17/28 .... 07/23/2024 Direct .
668476-AC-0 . ..|Northwinds Holding Co Delayed Draw TL 2023-2 Nt 1 10.732% 05/01/29 . 07/01/2024 Direct .
66981P-AN-8 . ..| 20 Gates - Continental Warehou Class A2 Notes  8.764% 07/15/31 09/11/2024 Direct ....
67008*-AB-7 . ..|Novipax Buyer 1st Amendment Term Ln Nt 1 13.311% 12/01/26 . Interest Capitalization

68144#-AB-6 . .
68144¢-AC-4 .........
68144¢-AC-4 .........
68144¢-AC-4 .........
68144¢-AC-4 .........
68144¢-AC-4 .........
68144#-AD-2

68144#-AE-0 .
68144#-AE-0 .
694286-AD-9 .
694286-AD-9 .
694286-AD-9 . .
70323J-AD-3 .........
70323J-AD-3 .........
70344E-AD-9 .........
T1579*-AE-2 .........
T1579*-AE-2 .........
74354%-AA-1 .........
74501#-AB-1 .........
75807*-AF-4 .........
785000-AA-7 .
785000-AA-7 .
785000-AA-7 .

785008-AA-7 .........

.| Invo Healthcare (Olympia Acq) Incremental Term Ln

Invo Heal thcare (Olympia Acq) Delayed Term Ln Nt 1
Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4
Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 6
Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9
Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1
Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1

..| Invo Healthcare (Olympia Acq) First Out DD Term Ln
..| Invo Healthcare (Olympia Acq) First Out DD Term Ln
..|Pye Barker Company 2024-1 Delayed Draw TL Nt 6 9
..|Pye Barker Company 2024-1 Delayed Draw TL Nt 5 9
.|Pye Barker Company 2024-1 Delayed Draw TL Nt 4 9

Pathstone Family Office LLC Term Ln Nt 4  9.945%
Pathstone Family Office LLC Term Ln Nt 1 11.947%

Pestco LLC Incremental Delayed Draw Nt 1 11.414%
Project Essential Bidco 1st Lien Term Ln 11.471%

Redwood Services LLC 5th Amendment DD Term Ln Nt 1

..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 1
..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 5
.| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3

SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2

Patriot Growth Insurance Sves Term Ln Nt 1 10.752% 10/16/28 .
Pestco LLC Incremental Delayed Draw Nt 4 11.451% 02/17/28 ....

Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 1 11.345% 08/23/28

Nt 1 12.707% 02/26/27
12.707% 02/26/27
12.576% 02/28/27 ..
12.591% 02/28/27 ..
12.597% 02/28/27

1 12.662% 02/28/27 ...

12.707% 02/26/27

Term Ln 1 14.470% 02/26/27 .
Term Ln 2 12.936% 02/28/27 .

.446% 06/11/31 ..
.512% 06/11/31 ..
.783% 06/11/31
05/15/29
05/15/29 ...

02/17/28 ....

04/20/28

11.204% 05/06/31 ..
12.954% 12/06/27 ..
12.993% 12/06/27 ..
13.164% 12/06/27 ..
13.281% 12/06/27

...... 08/30/2024
...... 09/06/2024
...... 09/17/2024
...... 09/10/2024
...... 09/05/2024
08/27/2024
09/19/2024
07/17/2024
09/09/2024
09/05/2024
08/26/2024
...... 08/02/2024
...... 09/30/2024
...... 07/15/2024
...... 07/31/2024
...... 07/22/2024
08/22/2024
...08/30/2024
...00/30/2024
09/30/2024
09/30/2024
09/20/2024
...... 09/13/2024

Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization
Direct ....
Direct .

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

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
785008-AA-7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 13.207% 12/06/27 ......cccocuveeeeiiiicnienes | evriiiiinenns [ 09/16/2024 ..... Interest Capitalization 2.0PL o
785008-AA-T7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 13.366% 12/06/27 .....vvvvnvvennvviniiiinnennn | ceveeiiiiias o 09/03/2024 ..... Interest Capitalization
785008-AA-7 ......... SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 13.592% 12/06/27 ......ccevvvvveeivciiineenns | evriiiiinenns [ 08/07/2024 ..... Interest Capitalization ..
78669#-AD-6 ......... SageSure Holdings LLC Term Ln Nt 1 10.111% 01/28/30 ...cooviiiiiiiiiniiiiiiiiiiiiiiiiienecciiies | eeeeeeiieeees [ 08/12/2024 ..... Direct
78669#-AD6 ......... SageSure Holdings LLC Term Ln Nt 1 10.111% 01/28/30 ...ooeeiiiiiiiiiiiiiiiiiie s | eeeeeiiiieeens [ 09/12/2024 ..... Tax Free Exchange .
82419*-AC-7 ......... Shermco Intermediate Hids Inc 3rd Amendment DD Term Ln Nt 3 9.981% 06/05/26 .......ccvvvvves [ eeveeeeeeeennns il 09/18/2024 ..... Direct .
82565¢-AG6 ......... Shur-Co 6th Incremental Term Ln Nt 1 10.603% 06/30/30 ......oceveriiiiimiieiiiiiiiiieeeeiiiieees | eeeeiiiiieeees feeed 08/09/2024 ..... Direct .... 132,120 |...
83616M-AA-1 ......... Sound Point Direct Loan Fund Senior Notes ~ 8.832% 03/31/30 .....cccooviiiiiiiiiiiiiiiiiiiiiiiiiins [ eeeeeeees il 09/30/2024 ... Direct .... .. 2,139,124 |...
83616M-AB-9 ......... Sound Point Direct Loan Fund Jr Notes 10.082% 03/31/30 09/30/2024 ..... Direct .... ..1,176,518 |...
84466B-AC-0 . ..|Hersha Hospitality Delayed Draw 2A Term Ln Nt 1 11.616% 04/30/30 08/14/2024 Direct .... 117,140 |.
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 2 13.017% 10/02/29 .. 09/04/2024 Interest Capitalization .. .. 152 |.
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 1 13.283% 10/02/29 07/23/2024 Interest Capitalization L 23.
90230#-AB-5 ......... Playon Sports Inc Revolver Nt 2 10.529% 03/14/28 07/26/2024 ..... Direct 56,306 |...
91823C-AB-3 ......... V Global Hids aka Vertellus Revolver Nt 14 10.864% 12/22/25 08/08/2024 ..... Direct .... ..261,474 |...
91889*-AF-2 ......... Valcourt Holdings Il LLC 4th Amendment DD Term Ln Nt 4 10.957% 11/20/29 ... 08/30/2024 ..... Direct .... ...62,108 |...
92535@-AB-5 ......... Vertex Service Partners LLC Delayed Draw Term Ln Nt 9 10.355% 12/15/29 .... 09/25/2024 ..... Direct .... ..157,810 |...
925350-AB-5 ........ Vertex Service Partners LLC Delayed Draw Term Ln Nt 8 10.748% 12/15/29 .... 08/01/2024 ..... Direct .... ..129,485 |...
928432-A#-0 ......... Visual Edge Technology Inc Last Out Term Ln B Nt 1 12.271% 12/31/25 ..eevvvviiviiniiiiiiiiins | e o 08/22/2024 ..... Interest Capitalization .. ... 40,612 |...
92989#-AC-2 ......... Waverly Advisors LLC 1st Amendment DD Term Ln Nt 4 10.254% 04/04/30 .......ccoeeriiinnnnannis | ovviiiiinnnns [ 09/26/2024 ..... Direct ... 94,409 |...
92989#-AC-2 Waverly Advisors LLC 1st Amendment DD Term Ln Nt 1 10.818% 04/04/30 .....vvvvnnvvvnnvenniennns | cevreniiiians o 07/11/2024 ..... Tax Free Exchange . ... 80,248 |...
92989#-AC-2 . ..|Waver ly Advisors LLC 1st Amendment DD Term Ln Nt 3 10.929% 04/04/30 .. 07/18/2024 Direct .... 53,499 |.
93711*-AC-9 . ..|Wash Encore Holdings LLC 3rd Amendment Term Ln Nt 1 11.565% 07/30/27 . 07/19/2024 Direct .... 137,273 |.
98160*-AD-2 . ..|WorIdwide Produce Acquisition DD Term Ln B-1 Nt 1 10.854% 01/18/29 ...... 07/18/2024 Tax Free Exchange . 130,081 |.
98538#-AC-5 . ..| Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 4  9.807% 10/18/27 Direct .... 22,189 |.
98538#-AC-5 . ..| Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 1 11.133% 10/18/27 Tax Free Exchange . 22,189 |.
98876*-AE-5 ......... 7B Holdings LLC DD Term Ln 2023-1 Nt 5 10.254% 02/09/28 .........ceeveeiiiminiieeiiiiiinieeniiins | eeeeeeiiieeees fend 09/27/2024 ..... ... 15,276 |...
98876*-AE-5 ......... 7B Holdings LLC DD Term Ln 2023-1 Nt 4 10.968% 02/09/28 .........ccuvvieeriiiiriiiieeieiiiiieeees | eeeeeiiiiineees feeed 08/05/2024 ..... 122,741 |...
048686-AA-6 ......... JHMCRN Holdings Inc Term Ln Nt 1 11.490% 11/25/25 ......ccovivviiiiiiiiiiiiiniiiiiiiececciiieees | eeeeeeiiieeees [ 09/11/2024 ..... Interest Capitalization .. ....889 [..
06983#-AB-7 Opta Inc 1st Lien DD Term Ln Nt 2 12.267% 11/08/29 ......ovvreeiiiiiiiiiiiiiiiieeccciieeeeees | e [ 07/30/2024 ..... Guggenheim Securities LLC ... ..350,000 |...
L7574%-AG-3 . .|Surgical Specialists LLC 4th Amendment DD TL Nt 1 10.652% 07/10/30 . 07/10/2024 Direct 18,846 |.

000000-00-0 ......... Altus (Drogon Bidco) Term Loan Nt 1 5.057% 08/30/28 I - 08/30/2024 ... Guggenheim Securities LLC ... . 1,628,571 |...

68371Y-AP-8 ......... Open Text Corp Term Ln B Nt 1 7.095% 01/31/30 .iveuviveniirnniinnniininiininniiinnirnneennnennnnene | Aveviiiiininns oo 07/16/2024 ..... QS T T P PP PP PPN o 1Y Lo I« I AN 6,195,886

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 63,926,479 64,849,600

2509999997. Total - Bonds - Part 3 858,162,382 858,710,915

2509999998. Total - Bonds - Part 5 XXX XXX

2509999999. Total - Bonds 858,162,382 858,710,915

000000-000 ......... [Fractal Re Ltd Perpetual Preferred SNares ........ococeoeeeesseseersersesseseesseeeeesananaseens D | 7 T T O M, RN Rl 0.00

4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 528,260 XXX

4509999997. Total - Preferred Stocks - Part 3 528,260 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX XXX

4509999999. Total - Preferred Stocks 528,260 XXX

24703202 ........ [T — [, | T e —— | 7,462.000 oo, TR P P
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,081,841 XXX XXX
638646-10-1 ......... |Nationwide Ppty & Cas InS 00 COM ..iivvvuunniiiiiuuniiiiiiiiiiiiiiiinesissiereisssseesennsssennannns | ............... | ...... 08/31/2024 ..... |Capita| L0 TN UL T PP PPPPP 0.000 [oooiiiiiiiiiiiiiiiinnnnns 608,959 |..iivuvuiiiiiiiiiiiiiiiiiiiiniins i reriineeees | eeeeeeeesiiaeens
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 608,959 XXX XXX
5989999997. Total - Common Stocks - Part 3 1,690,800 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
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10
NAIC
Designation,

CUSIP
Identification

Description

Foreign

Date
Acquired

Name of Vendor

Number of
Shares of
Stock

Actual Cost
1,690,800
2,219,060

Par Value
XXX
XXX
XXX

Paid for Accrued
Interest and
Dividends

NAIC
Designation
Modifier
and
SVO
Admini-
strative
Symbol
XXX
XXX
XXX

2,524,939

860,381,442

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals
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..36179X-LJ-3 | GNMA Pool #MAB429  5.500% 11/20/52 ....eevvves [oeennn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 27,614 |............ 27,614 |............ 27,509 [oooiiiiiiiiiiiiiiies e e (LS R R (LS 7 FRRUR R 21,614 | e e e 516 |. 11/20/2052 . [1.A ........
Multiple G2 MAGO16 Pool# MA9490  6.500%
L3B179Y-RK-2 | 03/11/54 oo [ . 09/20/2024 . |Paydoun .......oooeeiiiiiins foniiiiinin e 96,289 |............ 96,289 |............ L1 0 R A (SRR (1,817) ferreeeiiiiiiinn oo (1,817) [erveeiiiiiiiiins oo 96,289 [ oo e e 1,822 |. 03/11/2054 . [1.A ........
..36202C-4P-5 |GNMA Pool #2630  6.500% 08/20/28 ............. [....... . 09/01/2024 . |Paydown .......oooeeeiiiiies Joeninniiinins e 162 |, L7 P 70 |l L O A, ()] R R ()] S A L P N 7 |- 08/20/2028 . |1.A ........
Private Export Funding Corp Nt Ser GG
.. 742651-DP-4 12.450% 07/15/24 .ccoeeeeeeeeeeeeeeeeee [ . 07/15/2024 . |Maturity ....oovvvniniins Jooeeneieeiis | 10,170,000 |...... 10,170,000 |........ 9,826,585 |....... 10,138,077 |ovvvvvviiiiienns forvnnnnns 31,928 | e 31,928 | s 10,170,000 [.vvvvvvvvvvvnnnn fornnnniiiiiins fooriiiiiiis e, 249,165 |. 07/15/2024 . |1.A FE .
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 .cceeeeeeeeeeeeieieeeeeeeeeeeee [ . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 27,444 ... 27,444 ..o 28,208 |............ T R () ) ISR RN () ) ISR RN 2 O P 1,314 |. 09/15/2025 . [1.A ........
Vendee Mtg Tr RVBS REMIC Ser 1996-2 1Z
- 911760-HH-2 |6.750% 06/15/26 .....vvvvvvvvvvrnninnnniniiniiniinns [eeeens . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 53,127 |l 53,127 [oennnnne 52,863 |.........n. 52,961 |oeeeeeiiiiiiins e, LI U A LI U A X O P 2,361 |. 06/15/2026 . [1.A ........
Vendee Mtg Tr RVBS REMIC Ser 1998-2 CI 1G
..911760-LQ-7 |6.750% 06/15/28 .....vvvvvvvvvvvnvnnnininiiiiiiinins [eeeens . 09/01/2024 . |Paydown ....ooovveeiieiieees Joveeeiiiieieeeieeees | 25,268 |............ 25,268 |[............ 26,532 [..uvnneene 25,557 [ovvnininiiinn fooeiiiinnn (289) |.vvveveeeeniiees fovrvnnnnnns (289) |.evvveeeeeiienne fovennnnnnnns 25,268 [..oooooeiiiiies o e eviiiiiiins 1,154 |. 06/15/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 10,399,904 10,399,904 10,059,973 10,244,233 30,056 30,056 10,399,904 256,339 XXX XXX
Massachusetts St GO Ref Ser B 5.250%
L.57582P-AE-0 |09/01/24 .oooooiiiiii [ . 09/01/2024 . |Maturity ....oevvveeinnnnnn Jooveniiiiiiis s 10,000,000 |...... 10,000,000 |....... 10,890,000 |....... 10,048,495 |..oovvvvvvnininn foeeens (48,495) |..coeeveeeneeees |oeeens (48,495) |..cooeeeeeeeenns |oeens 10,000,000 [..eevvvvvvvennnn fornmmmmmnniinnns fooveiiiiiii s 525,000 |. 09/01/2024 . |1.B FE .
Utah St GO Bld Amer Bd Ser D 4.554%
..917542-0R-6 | 07/01/24 ..ooovvvviiviiiiiiiiiiiiiiiiiiiiiiiiieiieeees [ . 07/01/2024 .| Various .......coeeeeeiiinn |oovereniinininnnnnss |oveeeees 835,000 |........... 835,000 |........... 835,000 |........... 835,000 |..ooooeeeiieenes Jovveiiiiiiii feveeviiiiiiiins fovciiiiiiiiie foviiiiiiiiiiins o 835,000 . 07/01/2024 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 10,835,000 10,835,000 11,725,000 10,883,495 (48,495) (48,495) 10,835,000 XXX XXX
Cherokee Cnty GA Sch Sys GO Bld Amer Bd
.. 164231-KQ-4 [5.870% 08/01/28 .....ccevvvveniiiiiiiiiniiiiiniies | s . 08/01/2024 . |Call 100.0000 ..... ..865,000 .... 865,000 .... 865,000 |.......... 865,000 |.... ... 865,000 |.. . 08/01/2028 . (1.B FE ....
Oregon St Sch Brds Assn
..686053-BN-8 |5.550% 06/30/28 .....ooovvviiiiiiiiiiiiiiiiiiiieeees [ . 07/01/2024 . | Various .....oooeeeeiiiiiinn Jovvereeieninineinnns |oveees 3,428,492 |........ 3,428,492 |........ 3,432,904 |........ 3,432,319 |vvvviiiiiiinns fovennns (3,826) |..ovveeeeiiieees fovennns (3,826) |.ovvvvveeieieees fovennns 3,428,492 |..ooooeeeeeeeees oeiiiiiiiiiiies fevviiiiiiiiiinn o, . 06/30/2028 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 4,293,492 4,293,492 4,297,904 4,297,319 (3,826) (3,826) 4,293,492 50,776 XXX XXX
Connecticut St HI & Ed Fac Rev Auth Loomis
..20774L-7Y-5 |Chaffe Sch  5.250% 07/01/24 ...........coooeeies [ oennnn . 07/01/2024 . |Maturity ...ooevveennnnnnnn Jooveiiiiiiis s 1,930,000 |........ 1,930,000 |........ 2,158,338 |........ 1,938,775 [ oo (8,775) [euvvevrvnnnnnnnn oo (8,775) [euveevvvnnnnnnnn oo 1,930,000 |oooeeeeiiiiiinns Jooviiiiiiiiiies e o 101,325 |. 07/01/2024 . |1.A Z .....
Delaware Valley PA FinAuth Rev Regl Loc Govt
..246579-ER-3 |Ser A 5.500% 08/01/28 ... [ PR . 08/01/2024 . |Call 104.6830 ... [ o 2,308,260 |........ 2,205,000 |........ 2,609,926 |........2,324,328 [....vvnnnnnnnn foeeenn (13,962) | L (13,962) | e 2,310,367 [oeoeeiiiiiiiiens oo (105,367) |...... (105,367) ...224,535 |. 08/01/2028 . [1.E FE .
Detroit MI Sewer Disp Rev 2nd Lien B FSA
..251287-3N-1 |Creditor ~ 5.500% 07/01/29 .....ccooeeeeeeiienens [oeenn . 07/01/2024 . |Call 100.0000 ... foeenniniiiiiiiiiinn oo 2,150,000 |........ 2,150,000 |........ 2,357,002 |[........ 2,225,146 |oeoeeeiiiiiiiies e (03 1 P N (6,055) |.oeeeeeiiiiiiies v 2,219,091 |oevvviiiiiiiinn [ (69,001) |....... (69,001) ... 118,250 |. 07/01/2029 . [1.E FE .
FHLMC Gold PC Pool #D62882  7.000% 08/15/25
CBI2BF2FX8 | [ . 09/01/2024 . | Paydoun ... ... 1,761 1715 e 1,750 1,761 . 08/15/2025 .
..3128NE-A5-9 | FHLMC Pool #1A0028  8.087% 10/25/36 ......... [....... . 09/01/2024 . | Paydoun ... ....2,601 ....2,626 |.... 2,601 . 10/25/2035 .
..313205-6B-3 |FHLMC Pool #8BB066  1.500% 08/25/35 ......... [....... . 09/01/2024 . | Paydoun ... . .513,909 . 08/25/2035 .
..313205-6D-9 | FHLMC Pool #8B8068  1.500% 10/25/35 . 09/01/2024 . |Paydown .. 220,764 . K .220,764 . 10/25/2035 .
..313206-BY-5 |FHLMC Pool SB8155  3.000% 05/25/37 .. 09/01/2024 . |Paydown .. 137,160 . 137,160 .. 132,429 |. 137,160 . 05/25/2037 .
..313206-CC-2 | FHLMC Pool #8B8167  2.000% 08/01/37 . 09/01/2024 . |Paydown .. 395,498 . 370,880 |. .396,498 . 08/01/2037 .
.. 3132DN-RC-9 | FHLMC Pool #8D1383  2.000% 02/25/52 . 09/01/2024 . |Paydown 91,140 . 02/25/2052 .
..313208-5H-1 |FHLMC Pool# SD5348  5.500% 11/25/53 .... 09/01/2024 . |Paydown . 11/25/2063 .
..3132DS-E8-1 |Fr SD4659 Pool# SD4659  5.000% 06/25/53 .... |....... . 09/01/2024 . | Paydoun ... . . 06/25/2053 .
..3132DW-A6-0 |FHLMC Pool #8D8129  2.500% 02/25/51 ......... [....... . 09/01/2024 . | Paydoun ... 127,652 . 02/25/2051 .
..3132DW-BC-6 |FHLMC Pool #8D8135  2.500% 03/25/51 ......... [....... . 09/01/2024 . | Paydoun ... 416,147 433,354 |.... . 03/25/2051 .
..31320W-C6-8 |FHLMC Pool #8D8193  2.000% 02/25/52 ......... [....... . 09/01/2024 . | Paydoun ... ...42,008 L4532 . 02/25/2052 .
..3132DW-C7-6 |FHLMC Pool #8D8194  2.500% 02/25/52 ......... [....... . 09/01/2024 . | Paydoun ... . 02/25/2052 .
..3132DW-CT-8 |FHLMC Pool #8D8182  2.000% 12/25/51 ......... [....... . 09/01/2024 . | Paydoun ... . 12/25/2051 .
..313200-DH-3 | FHLMC Pool #8D8204  2.000% 04/25/52 . |- 09/01/2024 . | Paydoun ... . . 04/25/2052 .
..313200-DS-9 | FHLMC Pool #8D8213  3.000% 05/25/52 . 09/01/2024 . | Paydoun ... .. 21,988 . , . 05/25/2052 .
..3132DW-DT-7 |FHLMC Pool #8D8214  3.500% 05/25/52 . 09/01/2024 . | Paydown 61,161 K 53,957 |. 61,161 . 05/25/2052 .
..3132DW-E5-8 | FHLMC Pool #8D8256  4.000% 10/01/52 . 09/01/2024 . |Paydown ..231,687 ..228,727 |. ..228,788 |. .231,687 . 10/01/2052 .
..3132DW-E7-4 | FHLMC Pool #8D8258 5.000% 10/25/52 . 09/01/2024 . | Paydoun ... .. 174,201 .. 167,6% |.......... 167,815 |.... 174,201 . 10/25/2052 .
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..3132DW-ER-0 |FHLMC Pool #8D8244 ~ 4.000% 09/25/52 ......... [....... . 09/01/2024 . | Paydoun ... ... 90,799 ...90,799 ...88,300 |oeiiiiiiiiiiins fernniinnns 2,499 |. ...2,499 |... ..90,799 |.. .. 2,440 |. 09/25/2052 . [1.A ........
..3132DW-ET-6 |FHLMC Pool# SD8246  5.000% 09/25/52 ......... [....... . 09/01/2024 . | Paydoun ... ... 72,056 ... 72,056 PO (VI U AN 1,306 |. 1,306 |... ..72,056 |.. 2,410 |. 09/25/2052 . [1.A ........
..3132DW-F7-3 |FHLMC Pool# SD8290  6.000% 01/25/53 ......... [....... . 09/01/2024 . | Paydoun ... ... 32,446 ... 32,446 . (414)). L(414))... ..32,446 |.. . 01/25/2053 . [1.A ........
..3132DW-GS-6 | FHLMC Pool #8D8309  6.000% 03/01/83 ......... [....... . 09/01/2024 . | Paydoun ... .. 115,969 .. 115,969 . (843) ). . 03/01/2083 . [1.A ........
..3132DW-GZ-0 |FHLMC Pool #8D8316  5.500% 04/25/53 ......... [....... . 09/01/2024 . | Paydoun ... 113,137 1,078 . 04/25/2053 . [1.A ........
..313200-JG-9 | FHLMC Pool# SD8363  6.000% 09/25/53 ......... [....... . 09/01/2024 . | Paydoun ... 120,892 ... (236) |... . 09/25/2053 . [1.A ........
..3132DW-LV-3 |FHLMC Pool #8D8440  6.500% 06/25/54 ......... [....... . 09/01/2024 . | Paydoun ... 345,637 . (6,076) |... . 06/25/2054 . [1.A ........
..3132E0-XB-3 |FHLMC Pool# SD4274  6.000% 10/25/53 ......... [....... . 09/01/2024 . | Paydoun ... 270,421 L (2,197) ... . 10/25/2083 . [1.A ........
..3132GK-ZN-9 | FHLMC Pool #Q04649  3.500% 11/15/41 ......... [....... . 09/01/2024 . | Paydoun ... L (7,193) |... . 11/15/2041 . [1.A ........
..31326L-XT-6 | FGLMC Pool #Q05490  3.500% 01/15/42 . 09/01/2024 . | Paydown . (6,724) . 01/15/2042 . [1.A .
..3132GR-AS-0 | FGLMC Pool #Q06017  3.500% 02/15/42 . 09/01/2024 . |Paydown ..(2,463) . 02/15/2042 . [1.A .
..3132GR-ZW-4 | FGLMC Pool #Q06757  3.500% 03/15/42 . 09/01/2024 . |Paydown . (537) . 03/15/2042 . [1.A .
..31326T-GV-3 |FHLMC Pool #Q08012  3.500% 04/15/42 ......... [....... . 09/01/2024 . | Paydoun ... L(1,718) ... . 04/15/2042 . [1.A ........
..31326T-JE-8 |FHLMC Pool #Q08061  3.500% 05/15/42 ......... [....... . 09/01/2024 . | Paydoun ... ... (246) ... . 05/15/2042 . [1.A ........
..3133BE-VR-1 |FHLMC Pool #QE5124  5.000% 07/01/52 ......... [..eeeen . 09/01/2024 . | Paydoun ... . (1,578) |... . 07/01/2052 . [1.A ........
..3133KM-MQ-5 |FHLMC Pool# RA5767  2.500% 09/25/51 ......... [....... . 09/01/2024 . | Paydoun ... . 09/25/2051 . [1.A ........
..3133T6-M4-0 |FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |....... . 09/01/2024 . | Paydoun ... . 04/15/2026 . [1.A ........
..3133TA-C0-3 |FHLMC REMIC Ser 1967-BA  7.000% 06/17/27 .. |....... . 09/01/2024 . | Paydown . 06/17/2027 . [1.A ........
FHLMC Structured Ser 2008 M 7.000% 11/20/27
B13BTCBP-8 | e | e . 09/01/2024 . [ Paydown . 11/20/2027 . |1.A ........
..31342A-P4-5 |FHLMC Pool #780443 6.233% 03/25/33 ......... [..cco.n . 09/01/2024 . | Paydoun ... . 03/25/2083 . [1.A ........
..31359Q-L0-5 |FNMA REMIC Ser 1997-63 ZA ~ 6.500% 09/18/27 |....... . 09/01/2024 . | Paydoun ... . 09/18/2027 . [1.A ........
FNMA REMIC Ser 1998-73 CI MZ  6.300%
L 3135QV-BH-5 | 10/17/38 ..vvvvvvviiiiiiniiiiiiiiiiiiiiiiiiiiiiiiininn [ . 09/17/2024 . | Call . 10/17/2038 . [1.A ........
FNMA REMIC Ser 1998-73 CI MZ  6.300%
L. 3135QV-BH-5 | 10/17/38 ..evvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiniiiiinins [ . 08/01/2024 . | Paydown . 10/17/2038 .
..31381L-NY-9 |FNMA Pool #464007  6.650% 01/25/28 .......... [....... . 09/01/2024 . | Paydoun ... . 01/25/2028 .
..3138A8-D6-0 |FNMA Pool #AHG424  4.000% 02/25/41 .......coen [oeennn . 09/01/2024 . | Paydoun ... . 02/25/2041 .
..3138A8-F4-3 |FNMA Pool #AH6486  4.000% 03/25/41 .......... [....... . 09/01/2024 . | Paydoun ... . 03/25/2041 .
..3138A8-JE-7 |FNMA Pool #AHB560  4.000% 02/25/41 .. 09/01/2024 . |Paydown . 02/25/2041 .
..3138AE-J8-7 |FNMA Pool #A11186  4.000% 04/25/41 .. 09/01/2024 . |Paydown . 04/25/2041 .
..3138EA-MJ-3 | FNMA Pool #AK5760  3.000% 04/25/42 .. 09/01/2024 . |Paydown . 04/25/2042 .
..3138M8-AH-6 | FNMA Pool #AP4507  3.000% 09/25/42 09/01/2024 . |Paydown . 09/25/2042 .
..3138MC-3U-6 |FNMA Pool #AP8910  3.500% 10/25/42 09/01/2024 . |Paydown . 10/25/2042 .
..313819-GP-9 | FNMA Pool #AS0205  3.000% 08/25/43 ........... [....... . 09/01/2024 . | Paydoun ... ... 486 | .. 486 |... . 08/25/2043 .
..3138WE-VB-2 |FNMA Pool #AS5109  3.500% 06/25/45 ........... [....... . 09/01/2024 . | Paydoun ... ... (6,296) |. . (6,29) ... . 06/25/2045 .
..3138WF-B6-2 |FNMA Pool #AS5460  3.500% 07/25/45 ........... [....... . 09/01/2024 . | Paydoun ... ... (6,134) ] . (6,134) ... . 07/25/2045 .
..3138WF-NY-8 |FNMA Pool #AS5806  3.000% 09/25/45 ........... [....... . 09/01/2024 . | Paydoun ... ... (375) | . 09/25/2045 .
..3138WW-BR-9 |FNMA Pool #AT8147 ~ 3.000% 07/25/43 .......... [....... . 09/01/2024 . | Paydoun ... . . 07/25/2043 .
..3138X0-Y5-1 |FNMA Pool #AU1631  3.000% 07/25/43 .......... [....... . 09/01/2024 . | Paydoun ... 135 ). . 07/25/2043 .
..3138X2-VU-5 |FNMA Pool #AU3326  3.500% 07/25/43 ... . |- 09/01/2024 . |Paydoun ... ... (467) | . 07/25/2043 .
..3138X3-CJ-9 | FNMA Pool #AU3672  3.500% 07/25/43 .. . |- 09/01/2024 . | Paydoun ... . 07/25/2043 .
..3138X3-EJ-7 |FNMA Pool #AU3736  3.000% 08/25/43 09/01/2024 . | Paydown . 08/25/2043 .
..3138YG-XE-7 |FNMA Pool #AY3376  3.500% 04/25/45 09/01/2024 . | Paydown . 04/25/2045 .
..3138YH-U2-4 |FNMA Pool #AY4200  3.000% 05/25/45 09/01/2024 . | Paydown . 05/25/2045 .
..3138YK-HF-3 | FNMA Pool #AY5629  3.000% 06/25/45 .. JU I . 09/01/2024 . | Paydoun ... . 06/25/2045 .
..3138YP-A2-8 | FNMA Pool #AYQ024  3.000% 05/25/45 ........... [....... . 09/01/2024 . | Paydown . 05/25/2045 .
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..3138YV-KL-2 |FNMA Pool #AZ3898  3.000% 05/25/45 ........... [..cccn . 09/01/2024 . | Paydoun ... (7)) . 05/25/2045 . [1.A ........
..3138YY-DT-7 |FNMA Pool #AZ6413  3.000% 11/25/45 .. R T . 09/01/2024 . | Paydoun ... (4,083) | . 11/25/2045 . [1.A ........
..313920-XA-3 | FNMA REMIC Ser 2001-47 ZK  6.500% 09/25/31 |....... . 09/01/2024 . |Paydoun .....ooooeeeiiiinins fovnnniininns o 1,302 [ 1,802 [ 1,346 [ 1,320 [ e (18) | e (18) . 09/25/2031 . [1.A ........
FNMA REMIC Ser 2001-Wi2 CI AF6  6.589%
.313920-XZ-8 | 10/25/31 oo [ . 09/01/2024 . |Paydoun .....oooeeeiiiiiiins ovnnninnniinnns 2,067 [ 2,067 [ 2,085 [niiiiinnnnn 2,070 [ e ()] R R () oo oo s 2,067 | i e foi, 99 |. 10/25/2031 . [1.A ........
FHLMC REMIC Ser 2489 CI PE  6.000% 08/15/32
LBI302R-YX-3 e [ . 09/01/2024 . |Paydoun .....ooooeeeeiiiiins |ovennniininins Jonn 5,565 [ 5,565 [oiiiiiiiinnn 5,686 [oniiiiiinnnnn 5,542 [eiiiiiiis s P IO RN 23 foreeeiiriiiinene o 5,565 [ e e e 225 |. 08/15/2032 . |1.A ........
FNMA REMIC Tr Ser 2003-W6 1A41  5.398%
..313938-T4-7 | 10/25/42 ... 09/01/2024 . |Paydown . 10/25/2042 . [1.A .
..31408G-KD-8 |FNMA Pool #850892  5.000% 10/01/35 09/01/2024 . | Paydown . 10/01/2035 . [1.A .
..31408J-BM-2 |FNMA Pool #852444  5.000% 10/01/35 ....eevvves [eeennnn . 09/01/2024 . | Paydoun ... .. . 10/01/2035 . [1.A ........
..31400Y-L6-2 |FNMA Pool #882449  5.000% 01/25/36 ......eevvs [oeennn . 09/01/2024 . | Paydoun ... K ....436 .. . 01/25/2036 . [1.A ........
..3140E6-WA-6 | FNMA Pool #BA2440  3.000% 11/25/45 .. U IR . 09/01/2024 . | Paydoun ... ... (3,658) | . (3,658) |... .216,703 |.. . 11/25/2045 . [1.A ........
..3140E8-FP-8 |FNMA Pool #BA3773  3.000% 11/25/46 .......... [....... . 09/01/2024 . | Paydoun ... ... (2,668) | . (2,668) ... 161,207 |.. . 11/25/2045 . [1.A ........
..3140H5-JW-2 | FNMA Pool #BJ3876  3.000% 01/25/48 .......... [....... . 09/01/2024 . | Paydoun ... P £ T Ry &< (172 FO [N 2,240 | .. 75,942 |.. . 01/25/2048 . [1.A ........
..3140HB-FS-2 |FNMA Pool #BJ9176  4.000% 05/25/48 .......... [....... . 09/01/2024 . | Paydoun ... .. 118,691 121,051 ....(2,254) | 118,691 |.. . 06/25/2048 . [1.A ........
..3140J5-LM-9 | FNMA Pool #BM1231 ~ 3.500% 11/25/31 .......... [....... . 09/01/2024 . | Paydoun ... 399,479 414,471 |.... .309,479 |.. . 11/25/2081 . [1.A ........
..3140KD-BK-5 |FNMA Pool #BP5441  3.000% 06/25/50 ........een [eeennn . 09/01/2024 . | Paydoun ... . 395,006 415,589 |.... .395,006 |.. . 06/25/2050 . (1.
..3140KD-LJ-7 |FNMA Pool #BP5728  2.500% 06/25/50 09/01/2024 . |Paydown .. 198,237 ..108,237 ..205,322 |. .198,237 . 06/25/2050 . (1.
..3140MK-FT-4 | FNMA Pool #BV5577  2.500% 05/25/52 09/01/2024 . |Paydown . 127,113 . 127,113 111,243 . K 127,113 . 05/25/2052 . (1.
..3140MM-US-5 | FNMA Pool# BV7803  3.000% 06/01/52 .. 09/01/2024 . |Paydown .. 374,626 ..374,626 ..351,095 |. ..361,776 |. .374,626 . 06/01/2052 . (1.
..3140MS-N-3 | FNMA Pool # BW12956  3.500% 10/25/52 . . |- 09/01/2024 . | Paydown 36,491 36,491 . 10/25/2052 . (1.
..3140NG-GP-9 | FN BY0205 Pool# BY0205 ~ 5.500% 05/25/53 .... |.......|. 09/01/2024 . |Paydoun ........oooevveees |oovnnnnnnnnnnnnnnnns | 44,706 | 44,706 | 44,692 | 44,706 . 05/25/2053 . (1.
..3140Q8-3K-9 |FNMA Pool #CA1701  4.000% 05/25/48 .......... [....... . 09/01/2024 . | Paydoun ... . 05/25/2048 . (1.
..31400K-AH-1 | FNMA Pool# CB0007 ~ 3.000% 04/25/51 .......... [....... . 09/01/2024 . | Paydoun ... . 04/25/2051 . [1.A ........
..31400N-MM-1 | FNMA Pool #CB3063  2.500% 03/26/52 ........... [....... . 09/01/2024 . | Paydoun ... . 03/25/2052 . [1.A ........
FN Pool# CB7872 Pool #CB7872  7.000%
. 31400T-XA-2 |01/25/54 oooeeeieeieeieieei [ . 09/01/2024 . | Paydoun ... 132,231 136,549 |.... . 01/25/2064 .
..3140X9-6Y-6 |FNMA Pool #FM6286  2.500% 01/25/51 .......... [....... . 09/01/2024 . | Paydoun ... 123,910 120,225 |.... . 01/25/2051 .
..3140XG-5K-1 |FNMA Pool #FS1749  2.500% 04/26/52 ........... [....... . 09/01/2024 . | Paydoun ... ...80,560 . 04/25/2052 .
..3140XG-PS-2 |FNMA Pool #FS1332  3.500% 03/25/52 ... . |- 09/01/2024 . | Paydoun ... ... 1,882 . 03/25/2052 .
..3140XG-U9-8 | FNMA Pool #FS1507  3.000% 02/25/52 .. . |- 09/01/2024 . | Paydoun ... 262,579 . 02/25/2052 .
..3140XG-UA-5 |FN Pool #FS1476  3.000% 03/25/52 .. 09/01/2024 . |Paydown . 03/25/2052 .
..3140XG-WN-5 |FNMA Pool# FS1552  2.500% 11/25/51 09/01/2024 . |Paydown . 11/25/2051 .
..3140XG-ZN-2 |FN Pool #FS1648  2.500% 01/25/52 .. 09/01/2024 . |Paydown . 01/25/2052 .
..3140XH-HS-9 | FNMA Pool #FS2040  2.000% 02/25/52 ........... [..eeenn . 09/01/2024 . | Paydoun ... . 02/25/2052 .
..3140XH-HT-7 |FNMA Pool #FS2041 ~ 2.000% 08/25/51 .......... [....... . 09/01/2024 . | Paydoun ... . 08/25/2051 .
..3140XH-Y7-6 | FNMA Pool# FS2533  2.000% 07/26/52 ........... [....... . 09/01/2024 . | Paydoun ... . 07/25/2082 .
..3140XJ-DK-6 |FNMA Pool #FS2805  2.500% 09/25/52 ........... [....... . 09/01/2024 . | Paydoun ... . 09/25/2052 .
..3140XK-J7-6 | FNMA Pool #FS3885  3.000% 11/25/51 .......... [....... . 09/01/2024 . | Paydoun ... . 11/25/2051 .
Fannie Mae Super Pool# FS6256  3.500%
. 3140XM=58-1 108/25/52 eeeeeeeeieeeieeieeeieeeeeeeeeeeeee [ . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 94,799 |............ 94,799 |oeeiennns 84,549 [i..iviiiiiiiiiiiiins o 10,250 [ovvvvvvvinninnnn foeeeenn 7T PO A £ O PO N 519 |. 08/25/2082 . [1.A ........
Fannie Mae Super Pool# FS5738  6.500%
.. 3140XM-LU-8 ] 08/25/53 ..cceeeeeiieiieieeieeeeeeeeeeeee [ . 09/01/2024 . |Paydoun ......oooovveiiiiins |oeniniiiini e 101,509 |[........... 101,509 |........... B[O I A A (2,585) |oevvveiiiiiiiens v (2,585) |oevveeiiiiiiiins fevniniinns O O R N 2,744 |. 08/25/2053 . |1.A ........
Fannie Mae Super Pool #FS6679  6.000%
. 3T40XN-M5-0 [ 12/25/53 ..vvvvniiin [ . 09/01/2024 . |Paydoun .......cooeveiiiiins |oenenininnin e 262,148 |........... 262,148 |........... T KR O R R (2,005) |eevvereineienes feovnenns (2,005) |.eevveereiiiinns fevvvinnnnns L P N 7,641 | 12/25/2053 . [1.A ........
Fannie Mae Super Pool #FS6873  6.500%
. 3140XN-T7-9 01/25/54 .oooeeeeeeeeiiiiieiiieiiieeeeeeeieeeeeeeeeees [ . 09/01/2024 . |Paydown ....oovvviiiiiiiiees e e, 181,167 |.......... 181,167 |........... 185,314 .o e e (70 N U SN (4147 s e, 181,167 |ovvvvvvvvvvnnnnn fovvviiiiiiiiiins foveiiiiiis e 6,082 |. 01/25/2054 . [1.A ........
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..3140XP-V5-5 [FNMA Pool# FS7835  5.500% 10/25/53 .. . 09/01/2024 . | Paydown ... .... 101,736 ... 100,174 |.... 101,736 |.. . 10/25/2053 . |1.A ........
..314121-TB-2 [FNMA Pool #937146 6.500% 05/25/37 .. . 09/01/2024 . | Paydown ... . 05/25/2037 . |1.A ........
..314134-G3-6 |FNMA Pool #945818  6.000% 07/25/37 .. . 09/01/2024 . | Paydown ... . 07/25/2037 . |1.A ........
..31417D-LN-1 [FNMA Pool #AB6632  3.500% 10/25/42 .. . 09/01/2024 . | Paydown ... . 10/25/2042 . |1.A ........
..31418B-SY-3 |FNMA Pool # MA2334  3.500% 07/25/45 .... . 09/01/2024 . | Paydown ... . 07/25/2045 . |1.A ........
..31418C-T9-5 [FNMA Pool #MA3275  3.000% 02/25/48 ...........|.ceeen. . 09/01/2024 . | Paydown ... . ...28,309 [........... . 02/25/2048 . |1.A ........
..31418C-XN-9 [FNMA Pool #MA3384  4.000% 06/25/48 .......... |.cee.. . 09/01/2024 . | Paydown ... 114,989 117,154 |.......... 117,084 |.... ....(2,09) |. . 06/25/2048 . |1.A ........
..31418D-25-0 [FNMA Pool #MA4384  2.500% 07/25/36 .......eev | vunnnns . 09/01/2024 . | Paydown ... 107,333 101,447 |oeeeen 101,871 [ i 5,462 |. . 07/25/2036 . |1.A ........
..31418D-CA-8 [FNMA Pool #MA3664  4.000% 05/25/49 ...........|.ceeen. . 09/01/2024 . | Paydown ... 127,001 131,422 |.... ...(4,292) |. . 05/25/2049 . |1.A ........
..31418D-CB-6 |FNMA Pool #MA3665 4.500% 05/25/49 09/01/2024 . | Paydoun .. 149,457 ..156,364 |. (6,722) | . 05/25/2049 . |1.A .
..31418D-WR-9 [FNMA Pool #MA4255 2.000% 02/25/51 09/01/2024 . | Paydoun ..130,815 ..134,959 |. . 02/25/2051 . |1.A .
..31418D-XJ-6 |FNMA Pool #MA4280  1.500% 03/25/51 09/01/2024 . | Paydoun .. 134,624 ..132,857 |. . 03/25/2051 . |1.A .
..31418D-XL-1 [FNMA Pool #MA4282  2.500% 03/25/51 ...ccevvvee | unnnns . 09/01/2024 . | Paydown ... 200,672 208,903 |.... . 03/25/2051 . |1.A ........
Fannie Mae Super Pool #MA5296  5.500%
LOTA1BE-3E-8 [08/25/54 .o | s . 09/01/2024 . |Paydonn .ceeveeeeeeennnns Joeenneneeeeeniees e 144,756 [ 144,756 |........... 143,891 oo Jeeeeieeeeeenns e 865 |oveueieeennnnnn . 03/25/2054 . |1.A ........
Fannie Mae Super Pool #MA4582  2.000%
LB1AABE-CU-2 [ 04/25/37 e | s . 09/01/2024 . |Paydomn .ceeveeeeeeennnns Jeennieeeeeeniees e 144,262 [ 144,262 |........... 126,410 |eeeennn.e. 127,557 |eeeeeeeieeenn Jeeeennnn 16,706 |..ocevvennnnnnns . 04/25/2037 . |1.A ........
Fannie Mae Super Pool #MA4623  2.500%
L B1418E-D5-6 [ 06/25/52 ..eevveeeeieeeeeiee e eeennneeee | s . 09/01/2024 . |Paydonn ..cceveeeeeeeeennnes Joeenneeeeeeenieees feeeen... 253,800 [l 253,800 |........... 212,513 |..ooeeeeees PART) P R A 40,288 |oeueeeeeennnnns . 06/25/2052 . |1.A ........
Fannie Mae Super Pool #MA4626  4.000%
L B1418E-D8-0 [ 06/01/52 .eeeeeeeeeeeieeeeeeneieeeeeeenieeeeeeeen | s . 09/01/2024 . |Paydonn .ccevueeeeeennnnns Joeennineeeeenneees feenn.... 240,166 [ 240,166 |........... 236,264 |........... 236,350 [..eeeeenniiiene foreeeennnn 3,816 [oeeeeeeenennnn . 06/01/2052 . |1.A ........
Fannie Mae Super Pool #MA4653  3.000%
LOTABE-E3-0 [07/25/52 e | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 71,842 ... 71,842 |oooeeennnnns 65,163 |....cevennnn 65,297 |oeeeeeeiiiieaee foeeeennnnn 6,545 |ooeeeiiiiieeeee . 07/25/2052 . |1.A ........
Fannie Mae Super Pool #MA4656  4.500%
L BTABE-EB-3 [07/01/52 e eeeeeen | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 210,348 |........... 210,348 |........... 209,247 |...ceeennnn 209,258 [..eeveieiiiieee foreeeennnn 1,00 [ooeeeiiiiinnnnns . 07/01/2052 . |1.A ........
Fannie Mae Super Pool #MA4644  4.000%
LBAABE-ES-5 [05/25/52 e | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 227,354 |eeeennnnns 227,354 |oeeeennnnes 223,286 |........... 223,374 |oeeeeeeeiiiies e 3,980 |eerriniiaeenns . 05/25/2052 . |1.A ........
Fannie Mae Super Pool #MA4701  4.500%
LBTABE-GK-0 [ 08/01/52 e eeeeeeeeeeeeenieeeeeeen | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 408,107 |.......... 408,107 |.eeevennnns 408,537 |........... 408,494 [....coovnniieees [ [::70 1 . 08/01/2052 . |1.A ........
Fannie Mae Super Pool #MA4732  4.000%
LB1A8E-HI-2 [ 09/01/52 e eeeeeeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 27,216 ..o 27,276 |.eeeeennnnnn 25,685 |......ee.... 25,722 |ooeeeeeeiiiiaes e 1,554 |ooeeiiiiiaeeee . 09/01/2052 . |1.A ........
Fannie Mae Super Pool # MA4733  4.500%
LBAABE-HK-9 [09/25/52 .o | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 24,717 oo 24,717 oveeeennnnns 23,723 |oceeeeeenne 28,743 |ooeeieiiiiieee e (72 R ISR [T IO ISR 24,717 . 09/25/2052 . |1.A ........
Fannie Mae Super Pool #MA4737  5.000%
L B1418E-HP-8 [ 08/25/52 ..o | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 251,325 |eeeeennnns 251,325 |oeeeennnes 254,368 |........... 254,279 |oeeeeeeieinis s (2,955) . 08/25/2052 . |1.A ........
Fannie Mae Super Pool #MA4784  4.500%
L BTA1BE-UB-8 [ 10/01/52 e eeeeen | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 291,850 |........... 291,850 |........... 292,534 |oeeennnnns 202,496 |oeeieieeeiniee e (646) . 10/01/2052 . |1.A ........
Fannie Mae Super Pool #MA4804  4.000%
LOTABE-KS-8 [ 11/25/52 e | s . 09/01/2024 . |Paydomn ...cevvuneeeeennnns foeeennieeeeeenies s 107,714 |.......... 107,714 |eeeeeeeee 97,729 |.oeeeennnnns 97,961 |ooeeeeiiiiiieee foeeeennnnn 9,753 . 11/25/2052 . |1.A ........
Fannie Mae Super Pool #MA4805 4.500%
COTABEKT-6 [ 11/25/52 e eeeeeeeeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 84,96 |...cce.... 84,996 |............ 79,537 |oeeeeennnnns 79,651 |ooveeeiiiiiieee [oeeeennnnn 5,345 . 11/25/2052 . |1.A ........
Fannie Mae Super Pool #MA4842  5.500%
COTABE-LY-4 [ 12/01/52 o | s . 09/01/2024 . |Paydonn .ceeveeeeeeeennns Joeeniieeeeeenneees e 130,477 [o.0..180,477 |...........128,500 |.......... 128,527 [ociiiiiiiiiies [ 1,950 . 12/01/2052 . |1.A ........
Fannie Mae Super Pool #MA5140  6.500%
L BTA1BE-WA-4 [ 09/25/53 ..o | s . 09/01/2024 . | Paydown ... ... (2,014) |. . 09/25/2053 . |1.A ........
..31419B-BF-1 [FNMA Pool #AE0937  3.500% 02/25/41 09/01/2024 . | Paydown L (51)]. . 02/25/2041 . |1.A .
..31419B-CT-0 |FNMA Pool #AE0981  3.500% 03/25/41 .. 09/01/2024 . | Paydoun (1,153) | . 03/25/2041 . |1.A .
..31419J-SC-3 |FNMA Pool #AE7714  3.500% 11/25/40 .. . |- 09/01/2024 . | Paydoun ... (278) . . 11/25/2040 . |1.A .
..31419L-3D-3 [FNMA Pool #AEQ795 3.500% 11/25/40 .......cc..|.eenees . 09/01/2024 . | Paydown ... ... (702) ). . 11/25/2040 . |1.A ........
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Florida St Hsg Fin Corp Rev Txbl Ref Home Mtg
..34074M-PG-0 [Ser B 2.550% 01/01/43 ..oevvvviiiiiiiiiiiiiinn | eennns . 09/01/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 119,324 |o...eeneens 119,324 |........... 119,324 |........... R 7 O O R R 19,324 [ s [ s 1,952 |. 01/01/2043 . |1.A FE ....
Indianapolis IN Pub Impt Rev Bd Wtrwks Proj-
..455285-VM-5 [Ser B 5.250% 07/01/24 ...ovvvvvvviiiniiiiinnn | nnnns . 07/01/2024 . IMaturity ..ooooovvvninnnes Joovvnniinniiiiiinns e 4,025,000 |........ 4,025,000 |........ 4,642,516 |........ 4,049,487 |..oovvriiiinns ovnnnnn (24,487) |ovennnnniiinnns e (24,487) | e 4,025,000 |.. ...211,313 [. 07/01/2024 . [1.D FE ....
LA Local Govt Envrnmnt| Facs TXBL-LA Ult Ser Redenption .
..54627R-AL-4 [A  3.615% 02/01/29 ...oevvvviiiiniiiiiiiiiiiinees | s . 08/01/2024 . | eevennieeiiiiieeieiieiiieeees i e 630,781 |........n. 630,781 |.......... 606,805 |........... 609,427 [....covvviviinnn foerennnnn P ST R RN A ST R RN [ V< R AR RN N 22,803 |. 02/01/2029 . |1.A FE ....
LA LOCAL GOVT ENVRNUN TXBL-LA Util Rstr Crp Redenption 100.0000
..54628C-G3-0 [Prj/Eno  5.197% 09/01/39 ...oovvvvrviiinnnnnens | unnnnns . 09/01/2024 . | .evennieiiiiiieeieeiiiieeees | e 239,219 |..eeennnns 239,219 |oeeennnnns 228,502 |......... [QEE{0:) ) R R 10,872 [ooveivviiiieens [ 10,872 [oeeeiiiiiiiiens o 239,219 [ooviiiiiiiinens oo [ s 17,562 |. 09/01/2039 . |1.B FE ....
Massachusetts Educ Fin Rev LBASS AMT Ref
..57563R-NV-7 [ Issue J  3.500% 07/01/33 ......covvvnvvvvrinnnnn | unnnnns . 07/01/2024 . |Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 8,390,000 |........ 8,390,000 |........ 8,257,354 |........ 8,306,305 |...ccevvniiinnn forerinnnnn 3,729 | s T2 I FO RN 8,310,034 |ovveviiiiiins Jovnennns 79,966 |........ 79,966 |..eeennn... 293,650 |. 07/01/2033 . |1.F FE ....
Massachusetts Educ Fin Rev Txbl Ser A
..57563R-SU-4 [4.949% 07/01/38 ..covvvvniiiiiiiiiiiiiiiiiineeeees | s . 07/01/2024 . |Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 1,110,000 |........ 1,110,000 |........ 1,110,000 |........ I O O R RN 1,110,000 [.oovvevveiinnne fooriiiiiiiis foiis i 54,934 |. 07/01/2038 . [1.C FE ....
Massachusetts Spl Obl Rev Txbl Social Bonds
..576004-HG-3 [Ser B 4.110% 07/15/31 ..ovviiiviiiiiiiiiins | nennns . 07/15/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn s 10,404,988 |....... 10,404,988 |....... 10,404,988 |....... QOO Ze11 T Y N AU R N R 10,404,988 |.oovvvvviiiinnn Jonnniininiiinns o Jonennnns 427,645 |. 07/15/2031 . |1.A FE ....
Massachusetts St Wr Rs Aut Rev Ref Gen Ser B
..576049-V5-6 [5.250% 08/01/24 ....ovvvvvviviiiiiiiiiiiiiiiiieeees | s . 08/01/2024 . |Maturity ....ocoovvienines Jvvnniiniiiiiiins foveen 14,000,000 |....... 14,000,000 |....... 15,527,400 |....... 14,073,429 [oovvvvviinininn s (73,429) |oevvveniieiiinn ovennnn (73,429) |.evvvenieeiiinn ovennnn 14,000,000 [.ooevvvvvennes fooviriiiiiiins o [ 735,000 |. 08/01/2024 .|1.B FE ....
Massachusetts St Wtr Poll Rev Ref Pool PG
..57604P-B2-9 [5.250% 08/01/24 ..oevvvviiviiiiiiiiiiiiiiiieeees | s . 08/01/2024 . [Maturity ....ooovvvvennnes Joovvvnininiiiiins e 8,540,000 |........ 8,540,000 |........ 9,360,523 |........ 8,579,410 [o.vvvvviiiiinnn foeeenn (39,410) |.evvvennieiinnn ovvnnnn (39,410) |+oevvvnniiiiinn oveennnn 8,540,000 |.eevveniiiiiinn Jovvnniniiiiiins e e 448,350 |. 08/01/2024 . |1.A FE ....
New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SC-6 |Senior-Ser 1A 3.250% 12/01/28 ........ovvvves | unnnns . 07/18/2024 . |Call 100.0000 ..... [ooeeeiiiiiiiiiiiiins e 20,000 f........... 20,000 |oeeerunnnnns 19,779 |oevennnnns QISR U F )T O R L7 S AN 19,863 [ovvvvviiinins foreeieiinnns L 7A P L7 P 410 |. 12/01/2028 . |1.C FE ....
New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SD-4 [Senior-Ser 1A 3.250% 12/01/29 .......ccvvveves | uunnnns . 07/18/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn e 20,000 f........... 20,000 |oeeeennnnnns 19,695 |o.oeeennnnns LI 4 PO N LS O AN LS O R 19,796 [ovviviiinins foveeniiinnne 204 |t 204 | 410 |. 12/01/2029 . |1.C FE ....
New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SE-2 [Senior-Ser 1A 3.250% 12/01/30 .....cevvnvvees | uunnnns . 07/18/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiins e 20,000 f........... 20,000 |oeeeeennnnns 19,633 |ovvveennnnns ST (VI R F (VN R R, AV R E R 19,739 |oovviiiiiiieien i P I L] I PO 410 |. 12/01/2030 . |1.C FE ....
New Jersey St Hgr Ed Auth Rev LBASS Amt-
..646080-SF-9 [Senior-Ser 1A 3.500% 12/01/31 ....cevvvvvvvins | unnnns . 07/18/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiins e 25,000 oo 25,000 |............ 24,89 |............ PN T R [ PO RN [ PP A 24,920 [.oooiiiiiiiiiens foeriiiiiinnnns 80 |oveiiiens 80 [oeeeriiiinnnnns 552 . 12/01/2031 . [1.C FE ....
Oklahoma ST Dev Fin Auth Sr Nt 4.285% Redemption 100.0000
..678908-32-5 [02/01/34 ..evvvvriiiiiiiiiiiiiiiiiieeeeceiineeees | s . 08/01/2024 . | eevennieeiiiiieeieiieiiieeees i e 279,384 |........... 279,384 |........... 279,384 |........... £ R O ) 279,384 [oooeiiiiiiinens oo [ s 11,972 |. 02/01/2034 . |[1.A FE ....
Phoenix AZ Civic Impt Corp Rev Conv Cap
..718841I-AN-1 [ Apprec Civic Plaza B 5.500% 07/01/24 ....... | ....... . 07/01/2024 . IMaturity ..ooooovvvninnnes Joovvnniinniiiiiinns e 3,000,000 |........ 3,000,000 |........ 3,108,839 |........ 3,014,670 |.oeeeeeeeeeeenns |t (14,670) |oevvvverrrninnnn fornanns (R ERCT(0) 1 P R 3,000,000 foeeeriinnninns fooeriiiiiiiins o e 165,000 |. 07/01/2024 . 1.C FE ....
Tennessee Energy Acq Gas Rev Ser A 5.250%
..880443-BR-6 [09/01/24 ...ovvvriiiiiiiiiiiiiiiiiiieceiieeeen | s . 09/01/2024 . |Maturity ....oooovvnennnes Joovvnnininiiiiins e 9,000,000 |........ 9,000,000 |........ 8,497,350 |........ 8,969,390 |...covvuiiiiiinn foerennnn FCLV R (VI PO 30,610 |oeveviiiiinnnn Jovnnnnns 9,000,000 [oevririnnnns foreniiiiiniiinns oo [ 472,500 |. 09/01/2024 . |1.F FE ....
Utah Tran Auth Sales Tax Rev Bld Amer Bd Ser
..917565-1B-7 [B  5.937% 06/15/39 ...eevvviiiiiinnniniiiiiinnns | nnnnns . 08/30/2024 . | Call 109.6780 ... fooeiiiiiiiiiiiiiiinn s 10,967,800 |...... 10,000,000 |....... 10,492,600 |....... 10,352,708 |...ooeeeeeeeeees oveeeens (9,755) |ovevvnnniiiinnnn Jovunnnnns () 1 U NN 10,342,953 [..oovvvvnnnnnes fonns (342,983) |...... (342,953) |........ 1,388,338 |. 06/15/2039 . |1.C FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 93,776,001 92,704,941 9,011,482 90,057,255 307,029 307,029 93,142,071 (437,130) (437,130) 5,035,187 | XXX XXX
American Business Fin Svcs Inc RMBS Ser 2002-
..000759-CV-0 3 CI M1 5.902% 09/15/33 ..cevvveeeeeeeennees | s . 08/01/2024 . |Paydomn .ceeveeeeeeennins Jeenniieeeeenieeee fereeeeeees 17,343 | 17,343 |oeeeees 18,515 |oeeeennnnens TR T PR FOPPRRUUPURR FFPRRRRRR FOUSRRPPURTR FSUTRRRPUUPRR RN 13,515 |eveeniiieeeen oeeeennnns 3,828 |eeennnns 3,828 | 358 |. 09/15/2033 . |1.AFM ....
AEP Texas Central Trans Fund LBASS Ser 2019-1
..00115B-AA-5 [CI A1 2.056% 02/01/27 ...coeeeeeeeeeeeeenies | s . 08/01/2024 . |Paydonn ...cevvueeeeeennnnn foeeemnieeeeennies e 1,688,141 |........ 1,688,141 |........ 1,688,138 |........ 1,688,124 |oooeiieiiiiiies o L7 U A, LI [T R 1,688,141 [ o s s 34,705 |. 02/01/2027 . |1.A FE ....
American Money Mgnt Corp CLO Ser 2014-15A Cl
..00175M-BN-9 [AR3  6.683% 01/15/32 eevveeeeeeiiineeieeeeens | s . 07/15/2024 . |Paydonn ...cevveeeeeeeennnnn foeeennieeeecenies s 370,357 f.eeeeeee 370,357 |........... 370,357 |..eeevnnnnn 870,357 [oeeeeeeniiiieee foeeemmiiieeees e e e s 370,357 |eeeerieeeeeenn Joeeennineeeeene Jeemniiieeeeeenns o 18,894 |. 01/15/2032 . |[1.A FE ....
AMF Florence LLC Sr Sec Nt 3.210% 12/31/35 Redemption 100.0000
L001768-AA-4 [ .oevveniiiiiiiie s | . 09/30/2024 . | .eeeiiiiiiii . 12/31/2035 . |2.B PL ....
American Money Mgnt Corp CLO Ser 2013-13A CI
..00176D-AJ-8 [A2LR  7.245% 07/24/29 ....cevvveeieeeeieinaeees | s . 07/24/2024 . |Paydown ... . 07/24/2029 . |1.A FE ....
ACE Securities Corp RMBS Ser
..00441X-AD-6 [5.269% 07/25/36 ....eevvvnneeeeeenniaeeeeennniieeee | s . 08/26/2024 . |Paydomn .cceuueeeeeeennins Jeenieeeeenieeee e 38,001 f............ 38,001 |oeeeeennnnns 17,972 oo 11,259 |..ooeeeens 6,712 |......... 20,029 |oeeeiiiiieieenn feeeennnn 26,741 | o 38,001 |evvriiiiiieenns Joermrniereeenn eeennieeeeeeens e 239 . 07/25/2036 . [1.A FM ....
ACE Securities Corp RMBS Ser 2006-SL1 Cl A
..004421-VE-0 [5.289% 09/25/35 ... JUTR . 09/25/2024 . |Paydown ... . 09/25/2035 . |[1.A FM ...
Aegis ABS Trust RM
..00764M-BT-3 [5.869% 06/25/34 ...oevvvvuarierrnnnianeennnnnnnnee | nens . 09/25/2024 . |Paydomn .eeeeeieerernniins Joonnninnieeeniinees feneeeeees 40,392 |ceeens 40,392 |............ 36,959 [.....oeeee. 40,075 [..ooovnninnns . 06/25/2034 . |1.A FM ....
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Redemption 100.0000
..00802#-AA-4 |Aerostar Airport Sr Nt 5.750% 03/22/35 .... |....... L 09/22/2024 . | eeeniiiiiieeeeiiieeeees e e 77,574 |............ 77,574 |ooovvennnnns % LT PO (SRR RN FCT£ T PO R FCT£ T PO R 77,574 . 03/22/2035 . |2.A FE ...
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02150F-AA-8 [8CB CI A1 5.500% 05/25/37 ......vvvvvivnnnnnes | unnnns . 09/01/2024 . |Paydonn .....oevuvvvviinnnnn foevvvninnneiiinins foveen 1,394 1,183 | 1,008 [oenniiiinnnnnn828 [t 379 o8 [ e 385 i s 1,008 |.. . 05/25/2037 . |[1.AFN ...
..023135-AZ-9 |Amazon.com Inc Sr Nt ~ 2.800% 08/22/24 ....... |....... . 08/22/2024 . |Various ... 10,000,000 |...... 10,000,000 |........9,976,786 |........ 9,997,438 |.ceerreerrncs foreeeeeenn2,562 [oeniiiiiiiies oo 2,562 [ [t . 08/22/2024 . |1.D FE ....
American Airlines Inc LBASS EETC Ser 2017-1 Redenption 100.0000
..023761-AA-7 [Cl AR 3.650% 08/15/30 ...eeeeevenneeeeeenies | s L 08/15/2024 . | .evvniiiiiiiiiiiiiiiiiiinnees e e 13,158 [ooeeeenennns 13,158 |oeeeennnnnes 13,750 |ovevennnnnns 13,504 [oooieeeiiiieees oo (436) |+eevvennaeeeeenn oeemnnns (436) |+eeveenneeeeeen oeeenninns 13,158 |eeeeeeciiiies Jermeeeeeemniee e e 480 |. 08/15/2030 . |1.E FE ....
Amer Airline PTC Ser 21-1B PTT  3.950% Redenption 100.0000
..02376L-AA-3 [01/11/32 e | s . 07/11/2024 .| .. . 01/11/2032 . |2.B FE ....
American Airlines Inc
..02376U-AA-3 [Ser AR 3.575% 01/15/28 .oevveeeeeiiiiaeeeeenn | s . 07/15/2024 . |Various ......cceeeueeeeeenn Joemmninneeeennninnes foeeeeeeens 25,521 |eeenens 25,521 [oeeeeeeenne 26,031 |...ccenennnn 25,851 . 01/15/2028 . |1.F FE ....
American Airlines Inc Secured Ser AA  3.150%
..02377L-AA-2 | 08/15/33 ... . . 08/15/2024 . |Various ... J IO < -7/ I 298,579 |........... 295,648 |...........296,231 |.... . 08/15/2033 . |1.F FE ....
..02665W-DY-4 | American Honda Fin Sr MTN  0.750% 08/09/24 . 08/09/2024 . |Maturity . 35,000,000 |....... 35,000,000 |....... 34,976,900 |.......34,995,152 |.... . 08/09/2024 . |1.G FE ....
American Homes 4 Rent RMBS Ser 2014-SFR3 CI A
..02665X-AA-7 [3.678% 12/17/36 ..evvviiiiiiiiiiiiiiiiieccciii | s . 09/19/2024 . |Various ........cceeeevevens foovvnnnnnnninnnnnns founen 16,796,307 |....... 16,796,307 |....... 16,842,340 |....... 16,787,375 . 12/17/2036 . |1.A FE ....
American Homes 4 Rent RMBS Ser 2014-SFR3 CI A
..02665X-AA-7 [3.678% 12/17/36 ..evvviviiiiiiiiiiiiiiieeecciii | s . 08/01/2024 . |Paydonn .....evvvvvivinnnns Jovvniinieiiiiiiinens foeeieneens 97,362 |oeeeunnnnnn 97,362 |...ccovnnnns 97,629 |....covvnnns 97,311 . 12/17/2036 . |1.A FE ....
American Homes 4 Rent LBASS Ser 2015-SFR2 Cl
..02666B-AA-4 [A  3.732% 10/17/52 weevevriviiiiiiiiiiiiiiiiinees | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 34,197 e 34,197 |oooiiinnnnns 37,212 [ 35,162 |ovvvieiiiiiinn oeeiiiinnns [CSC) T R F (ESTH U R FC L [ R R R R, 872 |. 10/17/2052 . |1.A FE ....
AnchoragePermit Ctr Bldg Ls Tr CTL  6.340% Redenption 100.0000
..033348-AA-7 [02/15/25 .ovvvvveiiiiiiiiinccri s | s L 09/15/2024 . | eeeeneeiiiieeeeeiiieeeees e e 82,736 [oeeeeeennn 82,736 |....ccvvnnnn 82,736 |....cevnnnnn R < O O R F -7 £ T R FOR R RN R, 3,499 |. 02/15/2025 . [1.C ........
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI A1 2.466% 12/25/59 . P ISR . 09/01/2024 . | Paydown ... 264,217 254,489 |.... . 12/25/2059 . |1.A ........
AOMT 2023-3 A1 Ser 23-3 C .
..034931-AA-3 [09/26/67 ...evvvivviirniiiiiiiiniininiiiniinneeeinn | s . 09/01/2024 . |Paydoun .....euvnviviinnnnns Joevvnininiiiininnns foeeen 471,549 [l 471,549 |........... 445,776 |...........446,389 |...coooeviiiins | 25,160 |oeiiiiiiiiiiins | 25,160 |oeiiiiiiiiiiin e YA IRT T R R RN R 14,721 |. 09/26/2067 . |1.A FE ....
Apidos CLO CLO Ser 2015-22A AR 6.604%
..03765X-AG-1 [04/20/31 .oevveniiiiiiiiiiiiiiiiieeeceiieeen | s . 07/22/2024 . |Paydonn ...ccevvevverinnnnn foevvinniniiiiiiinns Jovnees 1,237,169 |........ 1,237,169 |........ 1,237,169 |t 1,237,169 [oeenniiiiiiiiins oo oo o [ [ 1,237,169 |.. . 04/20/2031 . |1.A FE ....
Areit CRE Trus
..04002V-AA-9 [6.592% 01/16/37 ...evvvvviiiiininiiiiiiiniiinieiiinn | s . 09/17/2024 . |Paydonn .....eevveviiiinnnns Jovvninnneiiiinens foeeneeeens 80,502 [ooeeerennn 80,502 |......oeeens 80,502 |.....cevnnnn {0102 O U R F 80,502 . 01/16/2037 . |1.A FE ....
Burlington Northern ABS PTC Ser 2006-2
..055658-AA-2 [5.629% 04/01/24 .....covvvvviiiiiiiiiiiiiiiiiiieees | s . 07/31/2024 . |Various ... . 04/01/2024 . |1.B FE ....
Banc of America Mtg Sec s
..05950T-AF-2 [B Cl 4A1  3.730% 11/20/46 ......ccvvvvenvevvinnn | unnnns . 07/01/2024 . |Paydomn .....ovvvvvviinnnnns Joevnninieiiiiinnes foeenieeeiinnns 300 fooeiiiiiiiinnnns F LY R 2 I 39 s [ O N RN [ R 72 R RN () (2 P 8 | 11/20/2046 . |2.CFM ....
Banc of America Mtg Securities RMBS Ser 2006-
..05950T-AF-2 [B CI 4A1  3.730% 11/20/46 ......ccevvvenvvvvinnn | unnnns . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 758 foeeeiiiiiiiinnns F LT R X T R 730 |oeeeiiinnnns -2 U R R, -2 FO E R AT U R, L IR [ PO 21 |. 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 .....evvvvvirnnnnninnnns | unnnns . 08/01/2024 . |Paydonn .....evvvvvivinnnns Jovvniinieiiiiiiinens foeeieneens 10,406 |............. 9,683 |.ieiviiins 8,570 |oveuennnnnns 7,164 |.......... 1,520 [ooeeeiiiinnnnn L7 S RN 1,636 |oeveeeiiiiiinns v 8,700 |ovveeiiiiiinis evnnnens 1,706 |.......... 1,706 [ooovveinnnnnnnns 549 . 03/25/2037 . [1.A FM ....
Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 [Cl 1A7  5.750% 03/25/37 ....evvvvvviinnnnniinnns | unnnns . 09/01/2024 . |Paydonn ....cevunvvriiiinnnn fevvnniniiniiiiins Jeeeinnn LT I PN -7 P TT6 |oveeeeeiinnnnns 649 |.....oonnnns 138 |oveeiiiiiinnn -2 PO R L O £ T PR FP, (WL )] F— [WZ3 D) 42 . 03/25/2037 . [2.B FM ....
Banc of America Comm Mtg Tr CMBS Ser 2015-
..06054A-AV-1 [UBS7 CI ASB  3.429% 09/15/48 ........ovvvvveen | uunnnns . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 244,168 |........... 244,168 |........... 251,490 |........... 284,698 |.....coovveeeenn forriiinnnnn (K1) F E [R50 DTS R R P27 (1 ) R R 5,572 |. 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 .....ceovvvvvnnnes | uunnnns . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 187,857 |oeeeennns 187,857 |oueeennnnns 186,433 |.....eenens 187,355 |vviviiiiiiiinn Joeviiiinnns L1V T R AR L5101 T PR AR 187,857 [ooveeieiiiinnes oo [ s 3,771 |. 07/15/2049 . |1.A ........
Bank of America Comm Mtg CMBS Ser 2017-BNK3
..06427D-A0-6 [Cl ASB  3.366% 02/15/50 ...evvvnvvvvinnnnnniinins | unnnns . 09/01/2024 . |Paydonn .....eeuvvvviiinnnnn fevvnnininniiiiinns foninns 455,473 |....ooeenns 455,473 |oeeennnnns 469,124 |........... 457,590 [.ooovvvvnninnns foreenes (2,17) [ o (20 L V0 1 A R 485,473 oo oo [ [ 10,195 |. 02/15/2050 . |1.A ........
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 [ INV1 CI AT 4.466% 02/25/62 ......ceeevvvvnnes | uunnnns . 09/01/2024 . |Paydonn .....euuevvviiinnnns fovenninnniiiiinns foninns 206,044 |........... 206,044 |........... 206,041 |.....enenn. VST T R R R, 0 I PO RN 2 N PO R (V[0 O ) R R 5,970 |. 02/25/2062 . |1.A FE ....
Bear Stearns Alt- A Tr RMBS Ser 2004-12 CI
..07386H-NU-1 [ 1M1 5.899% 01/25/35 ...ovvvvniiiiiininiiiiiinnn | s . 09/25/2024 . |Paydonn ......euviviiiinnnn foevvnniininniiiiins e 296,329 |.....eennns 296,329 |...eennnnnn 270,169 |........... 27,975 [oovvviiiiiiiiien foeeennnnn 18,354 |ovvveiiiiiiiinn Jovninnnns 18,354 |ovvvviiiiiiiin Jovvinins 296,329 [oooiiiiiiiiinnns [ e s 10,590 |. 01/25/2035 . |[1.A FM ....

Bear Stearns Mtg Tr RMBS Ser 2007-SL1 CI 1A
..07401P-AA-2 15.289% 03/25/37 \oovvvvveeiiiiiiiiiiiiiiiiiiiiiins | eeeens . 09/25/2024 . [Paydown ...ooovvivveeiieins foeeiiiiiiiiiiiiinns o 3,049 [.onnn. 3,049 f.ooorrnn. 1,825 oo 1,825 oo foveeiiiiiis s o i o 1,826 Jooveeeiiiiiiens oo 1,725 f.ooeeen 1,726 [ 127 |. 03/25/2037 . [1.A FM ....
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Benchmark Mortgage Trust CMBS 2018-B2 ASB
..08161C-AF-8 [3.780% 02/15/51 ..eevvvviiiiiiiiiiiiiiiniiiiieeiinn | s . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 426,932 |........... 426,932 |oeeennnnn. 439,740 |........... 429,724 oveeiiiiiiines e (2,79 [eviiiiiiiiies e (2,791) |vvveniiiiiiins v 426,932 [ooeiiiiiiiinnns [ [ s 10,817 |. 02/15/2051 . [1.A ........
Benchmark Mtg Tr CMBS Ser 2018-B1 Cl ASB
..08162P-AV-3 [3.602% 01/15/51 ..oevvvniiiiiiniiiiiiiiiiiiniiiiinn | s . 09/01/2024 . | Paydown ... .. 338,224 |........... 338,224 |...eennnnn. 348,351 |...........340,694 |.... . (2,470) |... .338,224 |. . 01/15/2051 . |1.A ........
..092113-AU-3 [Black Hills Corp Sr Nt ~ 1.037% 08/23/24 .... |....... . 08/23/2024 . |Various ... . 8,900,000 ..8,900,000 ..8,342,459 |........8,726,835 |.... .. 173,165 |... .8,900,000 |.. . 08/23/2024 . |2.A FE
Blackrock DLF IX CLO Ser 2020-1 CI W  2.500%
0926 TW-AN=-4 [ 07/21/30 weeeeeeeeeeeeieeeeeeeeee e eeeeeen | s . 07/21/2024 . |Paydonn ...ceeveneeeeeennnns foeeenniieeeceniies s 147,109 |........... 147,109 |oeeeennnnes 147,109 |oeeeennnnes 126,384 |......... 20,725 eereeeeeeennns eereieeeeeens s 20,725 |eeeeriiieeeenn eeeenns 147,109 . 07/21/2030 . |4.B FE
Blue Heron Intermediate Holdco Sr Nt 5.560% Redenption 100.0000
..09555%~AA-8 [ 09/30/37 eeereeieeeeeiee e eeeen | s . 09/30/2024 . | .eeeiiiiiiiiineiiiniiennes e e 57,621 | 57,621 |..oeeennnens L4 I O FSUPRRURURT FSPRRPPPTR ISPPTRURPPRRPR FSUURPRPRPRR ISPRRURRRR RN L5772 I PO FOUPPPP FSURUPRR ISP 231 |. 09/30/2037 . |2.B PL
BRAVO Residential Funding Tr Ser 23-NQMS Cl
..10569U-AA-3 |A1  6.505% 06/25/63 .. [T (R . 09/01/2024 . | Paydown ... 566,889 566,879 |.... . 06/25/2063 . |1.A FE ....
Bristol-Myers Squibb Co Sr Nt
L 110122-CM-8  [07/26/24 ... | s . 07/26/2024 . |Various .......cceeeueeeeeen Joevmmminneeeennnnns founnn 11,000,000 |...... 11,000,000 |....... 11,186,269 |....... 11,023,901 [oeeeeieiiiiiies s (23,901) |+evvveneeeeennn eeennnn (23,901) |+ eeveennaeeeeen foeeen 11,000,000 |-eevvvneieeeenn Joeeemmmnineneeen oeeemniineeeenn feeeeennnnns 319,000 |. 07/26/2024 . |1.F FE ....
Burlington Northern Santa Fe Sr Nt  3.400%
L 12189L-AT-8 [09/01/24 .o eeeen | s . 09/01/2024 . |Various .......cceeeueeeeeen Joevmmnnneeeennnnns founen 14,000,000 |....... 14,000,000 |....... 13,968,683 |....... 13,997,539 [ooovieeeiiiiees o 2,461 [ [ 20461 [ [ 14,000,000 |.. .. 476,000 |. 09/01/2024 . |1.G FE ....
CCG Receivables
..12512X-AB-9 [5.820% 09/16/30 eevveueeeeinenaeeeeenniieeeeeenn | s . 09/14/2024 . |Paydonn ...ceeveeeeeeeennnnn Joeeemnineeecennes s 230,605 |........... 230,605 |........... 230,586 |........... 230,592 [ceeuieeeeiniiins feeeeeeeenaas LT PO PPN LT PO 280,605 |eeevniiiieeenn [eeeenniieeeenn e e 8,868 |. 09/16/2030 . [1.A FE ....
CD Commercial Mortgage Tr CMBS Ser 2017-CD3
..12515G-AE-7 |Cl AAB  3.453% 02/10/50 JUTRN I . 09/01/2024 . | Paydown ... 231,886 238,831 ..233,200 |.... .231,886 |.. . 02/10/2050 . |1.A ........
Citimortgage Alternative Ln Tr
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 .ccevvvneeeeeeenns | s . 09/01/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee feeeeeeeens 10,497 |ooooeeennnnns 9,59 [.....coennnnn 7074 e VAL 3N FPUTTTUURURRT FEUORRRRUUPROR FOUPRRRRRRT FSUUORRPPURT ARUPRRPUUPRR ISP 7,774 . 02/25/2037 . |[1.A FM .
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AT-1 [A2 CI 2A1  5.500% 04/25/25 ....ccovveueveeeennnn | s . 09/01/2024 . |Paydomn ..ccevveeeeeemnnis Jeeeennieeeeeeniees e 5,522 |eeriienns 5,522 [oeiiieennnnns 5,368 |oeeevennnnnnn 5,497 [oeeeeeeiiiiiies oot A FEPTR IR A PP ISR 5,504 |.eoeeiiiiiieeen [eeeernieees LT LI 203 |. 04/25/2025 . |1.A FM .
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 A3 CI 2A1  5.500% 04/25/25 ....ccvvveueveeeennnn | s . 09/01/2024 . |Paydomn ...cevveneeeeeennnn foeeennieeeeeeniees o e 1,986 |oeeveennnns 1,677 foeeeeeennnnns 1,677 [ oo o [ e s 1,677 foeeeeeeeeiiees feeees (1,677) |........ (1,677) [eeeeeeeeennnnnns 61 |. 04/25/2025 . |1.A FM .
Comm Mortgage Trust CMBS Ser 2015-LC21 CI ASB
.. 12593F-BB-9 [3.421% 07/10/48 .ooveeiiieieiieeeeeeeeiieeeeeenn | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 447,458 |........... 447,458 |.......... 460,867 |........... MBAT2 oo o (VAL ) T RN (VAL ) T RN Q47,458 oo e e s 10,221 |. 07/10/2048 . |1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR24 CI ASB
.. 12593J-BC-9 [3.445% 08/10/48 ...oovveneeeeieeeeeeeeieeeeeen | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 964,889 |........... 964,889 |........... 993,825 |........... 966,275 [..eevevveniaenee foreeees (1,886) [ceeeeemeeiene foreeees (1,386) [ceeeeeeeeeennes fereeeees 964,889 |.eevvviiiieennn Joevenniieeeenns e e 22,565 |. 08/10/2048 . [1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR24 Cl A4
.. 12593J-BE-5 [3.432% 08/10/48 ...oovveneeeeiiieeeeceeieeeeeen | s . 09/01/2024 . |Paydonn ...cevvueeeeeennnnn foeeemnieeeeeenies e 1,147,002 |........ 1,147,002 |........ 1,158,420 |........ 1,147,412 | s (632) |+eveeenaeeeeenn eeennins (632) |+eeveennneeeenn Joeeennnn 1,146,780 [ooeeeenneeeeeee foeeeeinnnnns 222 foeeeeeennnn 222 |eeeeiinnnns 29,524 |. 08/10/2048 . [1.A ........
Comm Mortgage Trust CMBS Ser 2016-CR28 CI ASB
.. 12593Y-BC-6 [3.525% 02/10/49 ....ceevveeieeeeeeieeeeeeeiees | s . 09/01/2024 . |Paydonn .ceeveeeeeeennins Joennieeeeeeiiees s 1,772,949 |........ 1,772,949 |........ 1,826,090 |........ 1,778,600 |.eeevvvnieeeenn oeeennnn (5,651) |+evevnnaereeeenn oeeennnn (5,651) |+evevenereeeenn oeennnnn 1,772,949 |ooeerniiiiiiis e Jeeniieeeeenns e 41,254 |. 02/10/2049 . [1.A ........
Credit Suisse Mortgage Trust CMBS Ser 2016-
.. 12594P-All-1 [NXSR Cl ASB  3.565% 12/15/49 .....cccvvvveeeees | uunnnns . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 414,729 |..ooeennnnn 414,729 |........... 422,274 |.eeeennene 416,132 [ o (1,403) |+eeeeeeeeeeeenn Jeeeennnn (1,403) |+eeveneeeeeeenn oeennns B4,729 oo oo e et 9,832 . 12/15/2049 . [1.A ........
Credit Suisse Mortgage Trust RMBS Ser 2019-
..12596M-AA-4 [RPL1 CI A1 3.650% 07/25/58 .....covveevennees | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 114,043 |........... 114,043 |........... 114,028 |........... 113,933 |oeeeeiiiiieeeee oeeennins M [ e LR PR 14,083 |oeeeeeeceiiis e o e 2,792 |. 07/25/2058 . [1.A ........
COLT Funding LLC RMBS Ser 2021-RPL1 CI A1
.. 12598P-AA-5 [ 1.665% 09/25/61 ....eeeeeieeineeeeeeeenniieeeeeeen | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 183,067 |eeevennnn 183,067 [..eeenn... 183,067 |oveeunnnnns 183,040 [oeeeeieeiniiies foeeeeeeennns 27 eeeeieeeeeeens e 27 |eeeieeeeeeees s 183,067 [ooeeeeeeeeiieee foeeeeeeii oo et 1,988 |. 09/25/2061 . [1.A FE .
Comm Mortgage Trust CMBS Ser 2015-CR27 CI ASB
.. 126350-BE-9 [3.404% 10/10/48 ...oeeeiieeiiiiieeeeeeniieeeeeenn | s . 09/01/2024 . |Paydonn .ceeveeeeeeennins Joennieeeeeeiiees s 1,366,322 |........ 1,366,322 |........ 1,407,270 |........ 1,370,059 |eeeveiiiiieenn oeennnnn (3,738) |evevnnereeeenn foeennnnn (3,738) |+eeevnneeeeeenn Joeennnnn 1,866,322 |oeevvniiiiieeenn Joeveneineneeene Jeeeniieeeeeeens e 30,936 |. 10/10/2048 . |1.A ........
Credit Suisse Mtg Cap Cft RMBS Ser 2007-3 CI
..12638P-AB-5 [ 1A1A  5.837% 04/25/37 .eeeveeeeeieiieeieeeens | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 1,182 |oeeeeeenens 1,182 | 4,043 |............. 4,043 [oooeeeiiiiiiies [ A 10 I PO 2 L0 I PO A LR L7 PO FOPRRUPRRRR UTTRR NPT 101 . 04/25/2037 . [1.E FM .
Credit Suisse Mtg Tr RMBS Ser 2020-RPL4 CI A1
..126405-AA-7 [2.000% 01/25/60 ......ceeevmneeeeeeenniieeeeeennns | s . 09/01/2024 . | Paydown ... . 223,836 |........... 223,836 |........... 231,017 |...........229,977 |.... ... (6,141) (. . (6,141)|... . 01/25/2060 . |1.A FE .
..126408-HB-2 [CSX Corp Sr Nt ~ 3.400% 08/01/24 .........ccce. | eunnnns . 08/01/2024 . |Various ... 20,000,000 |....... 20,000,000 [....... 19,976,507 |.......19,998,097 |.... .. 680,000 |. 08/01/2024 . |1.G FE .
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290% Redemption 100.0000
. 12644%-AC-1 [12/15/26 oovveniiiiiiiiiieciiicieeen | s L 09/15/2024 . | eeenneeiiiiiieeeiiiieeeees i e 55,078 |............ 55,078 |............ 55,078 |......ceunnt L300 O U R F LSSV T£: T R FOPRR R RN R, 2,678 |. 12/15/2026 . |1.C ........
CVS Heal th Corp LBASS PTC Nt  6.036%
..126650-BP-4 [ 12/10/28 ....evviiviiiiiiiiiiiiiiieiniiinieeeinn | s . 09/28/2024 . |Various ........ccceeeeveens foevvnnnnninniinnnnns Jonnns 243,229 |........... 243,229 |..eeennnnnn 277,846 |oovennnnnn 251,154 [ i (7,925) |vvvenniiiiinnn Jovnennnns (48755 P F, P 72 I R FORRRR RN R, 14,305 |. 12/10/2028 . |2.B FE
CVS Heal th Corp LBASS PTC Nt  6.943%
..126650-B0-2 [01/10/30 ...oivvivvnnniiiiiiiiiiiiiiiiiiinieiciiien | eeees . 09/10/2024 . JVarious .......ccceeeeniiine foovennnnniniiiininns Joviinnns 273,369 |........... 273,369 |[........... 276,946 |........... 274,786 |..ovvviiiiiiinn Joeennnnn (LA [ o (LA | o, 273,369 [...ooovviiinnns fooviiiiiins Lo ol 12,660 |. 01/10/2030 . |2.B FE
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CVS Heal th Corp LBASS PTC Nt 7.507%
..126650-BS-8 [ 01/10/32 ..evvvriiiiiiiiiiiiiiiiiieiieiciiineeeenn | s . 09/10/2024 . |Various ........ceeeeerevinn Jovvnnnineiinnninnns foeeienenns 84,774 |............ 84,774 |........... 109,143 |............ 95,661 [..occvvvnininns foeeeens (10,887) [-evvvvvveiiiene foreees (10,887) [-ovevvvvnnnnees oo R O ) R R, 4,245 . 01/10/2032 . [2.B FE ....
CVS Heal th Corp ABS PTC Nt  4.704% 01/10/36 Redemption 100.0000
A2BBBU-AA2 [ +everrerereeeececeeieeee e | e L 09/10/2024 . | cvovereceeeeeeereeeeeees e e 106,424 |ovevennnn 106,424 |oveeve.n. 106,424 |........... 106,424 [ovoveveveeeees fooeeieeceiee oo e v e 106,424 |ovvrvevereieiens oevereeieiinies Jorereieiiiinies oo 3,339 |. 01/10/2036 . [2.B FE ...
CWABS Inc RMBS Ser 2004-5 Cl 1A 5.469%
LA26671-6B-7 [ 10/25/34 ovvvviiiiiiiieis s . 09/25/2024 . |Paydonn .....eeuviviiiinnnn fovenniininiiiiiins e 115,612 |........... 115,612 |oeeeennnnns 109,073 |ouveeennnns 11,495 | v L7 1 VA PO L7 1 VA PO L ECTNC1 /0 R AR AU NN 4,677 |. 10/25/2034 . |[1.AFN ...
CWABS Inc RMBS Ser 2004-U Cl 2A  5.481%
.. 126673-VE-9 [03/15/34 oovvvviiiiiiiiiiinciis | s . 09/16/2024 . |Paydoun ......eevviiiiiinnnn Jevvniinniniiiiiens o 8,451 [eeiiiiine 8,451 | 3,524 |.oooeiinnnnns TR 7 0 R RN L3N 77 FO R L3N 7 (0 FO FRR L1 I R R R R 320 |. 03/15/2034 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-AX-1 [10CB CI 1A2  5.419% 05/25/35 ....ccvvvvnnveeeen | unnnnns . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvniinnniiiiiinens feeeeeeens 39,972 |oeeennnns 38,907 |.....covnnns 31,518 [.ooviinnnnns N O R R R 31,518 | v 8,454 |.......... 8,454 | 1,489 |. 05/25/2035 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12667G-W7-4 [34CB Cl 1A4  5.500% 09/25/35 .....cevvvvvnnvees | uunnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 14,237 |oeeeienne 14,237 |oeeennnnn 11,442 oo 9,380 |.cevennnn 2,061 |..ooennnn. P FOR FRR 4,857 |vviiiiiiiiiinn e L3/ U EORN R RN 519 |. 09/25/2035 . |1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-XN-8 [30CB CI 1A4  5.500% 08/25/35 ....cevvvnvvvinnn | uunnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 47,453 |ooeeeennnnns 80,845 |............ 67,669 |...ouunnnnn. 55,600 |........ PZN00G1: RO R AR 12,068 [oeviiiiinnnnns . 08/25/2035 . |[1.A FN ...
CWABS Inc RVMBS Ser 2006-H Cl 2A1B  5.361%
.. 126686-AC-8 [ 11/15/36 ..evvvriiviiiiiiiiiiiiiiinecviiieeeien | s . 09/16/2024 . | Paydown ... . 11/15/2036 . |[1.A FM ...
Countrywide Alternative Ln
.. 12668A-YS-8 [57CB CI 4A3  5.500% 12/25/35 ....oovvvvvvnnvees | uunnnns . 09/01/2024 . |Paydoun .....evvnvvvieinnnnn foevvnninnnniiiinnns foveeenennn 2,949 [ 2,060 [ 1,724 | 1185 |0 B89 [ [ e 569 |...ocvvinninns . 12/25/2035 . |[1.A FN ...
CWMBS Inc RVMBS Ser 2005-85CB Cl 2A4  5.500%
L 12668B-EJ-8 [02/25/36 ..oevvvvnniiiiiiiieiicinni s | s . 09/01/2024 . | Paydown ... . 02/25/2036 . |2.CFM ....
CWABS Inc R .351%
L A2668F-AB-0 [ 01/15/37 wevveeiiiiiiiiiiiiiiiiiiencecvinineeeenn | s . 09/16/2024 . |Paydoun ......evveeriiinnnn foevvnninnneiiiniinns foveennnnn 2,808 [ 2,803 [ 2,651 i 2,689 [ e M4 [ s 4 [t . 01/15/2037 . |[1.A FM ...
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..vvvvviiiiiiiiiieecieciis | s . 09/01/2024 . | Paydown ... . 12/25/2035 . |[1.A FN ...

CIIHL Inc R .

L A26694NE=4 |03/20/36 ..vvvreneiiieieieieeeee s | e . 00/01/2024 . [Paydoun ..vveveveeevrinns [eerereeeririiiies [oeeieienns 52,539 [oovrieeee. 53,599 |everennn 40,293 |oovvennne 40,293 [oovevereiieins Joerererinieie foererrrnieies Joveeieieienes e [ 40,293 [oovvvieiiiins e 12,246 |......... 12,286 |ovevvenenne. 1,556 |. 03/20/2036 . [1.A FM ....
CHIHL Inc RVBS Ser 2004-14 Cl 2A5  5.629%

L A2669F-T2-9 |08/25/34 ... | oo . 00/01/2024 . [Paydoun ..veveveevvrieiene foereererisieieiees [oeeeeeans [:X7 2 6,532 |erirennen 6,410 |ovvrennne. 8,467 [vverreirrirn v B5 |ovoveeereeeies [ereeeieens B5 |ovoveeereieies foeerereeens [75:5 720 FUSRRUUU AOUTURUUORUU RUUURPIRRRURR OPURRRTI 221 |. 08/25/2034 . [1.A FM ...
Countrywide Home Loans RMBS Ser 2005-15 CI A7

. 126696-R3~7 |5.500% 08/25/35 ..v.vvvenreierineerenereneneinnns | verenen . 00/01/2024 . [Paydoun ..veveveveveriens foerereereriririees [reeeeeenns 730 foreieiirinnn TH o 730 |oeereieiennns 380 |overninn 355 fooveieeiiene e [, KT R R 4T AR SRS (€] (€3] 27 |. 08/25/2035 . [1.A FM ...
CTL Tr Ser 2019-3 Boston U (Geneva)  3.606% Redenmpt ion 100.0000

A2T14E-AAE | 12/15/28 oo | e . 00/15/2024 . | .. e e 175,766 |vevevnen 175,766 |.......... 175,766 |..v.v.e.. 175,766 [ovvvvreveirnies fooveeeeeieies Joeeeieienins foreveriieiens foorseisieiens foreeene 75,766 [.evveveveern foerieeinienns foereveieieins Joeiieenn 4,226 |. 12/15/2028 . |1.D ........
CTL 2019-22 Tr (BU-Sydney) CTL  2.780% Redemption 100.0000

L A27225-AA-0 | 0B/15/27 o | oo L 00/15/2024 . [ cevuveereeeeieeeieicninene [oereeieneiesieiees [reeens 499,92 |........... 499,92 .o 499,922 |........... 499,922 |.vevvieiive foovvieieeieies Joevseeieienes e s oo 499,922 [rveviiciiiees forveiiniines [ o 9,267 . 06/15/2027 . |1.D ........
Carlyle Global Mrkt Strat CLO Ser 2012-4A Cl

. 14300Y-BU-7 |BR3  7.144% 04/22/32 ...evvvenriiiieienens | e . 00/25/2024 . | Call 100.0000 .o fervereriiiiiiiins foane 3,550,000 |........ 3,550,000 [........ 3,550,000 |........ 3,550,000 [evevereririrn foorererireieies Joovrneeieies foeereieieines e [ 3,550,000 [vvereeieiies ferrreiireiiie foeveerieiene [ 239,970 |. 04/22/2032 . [1.C FE ...
Carlyle Global Mrkt Strat CLO Ser 2012-4A Cl

. 14300Y-BI-3 |CR3  8.144% 04/22/32 ...vvvvrereneneienrins | e . 00/25/2024 . | Call 100.0000 .o fervereriiiiiiiins foane 3,200,000 |........ 3,200,000 [........ 3,200,000 |........ 3,200,000 |ovovevereeieies foreereieinnis e oo o oo 3,200,000 |vveeereiiies foorreiiieiiie foeveeieiene [ 246,355 |. 04/22/2032 . |1.F FE ....
Lumen Technologies Inc Sr Nt 5.125% Goldman Sachs & Company

L A56700-BB=1 | 12/15/26 v.vevvveneeiieieieieieeeeesesieieiens | oo L 00/11/2024 . [ ceveviereeeeeieieeeeeeene [ o 1,002,500 |........ 1,150,000 |........ 1,201,750 [ovvnnnen 801,337 |....... 361,669 [......... TCIE k) I R 352,236 |oveverriiiiiees [ 1,153,573 |ovvverereeees o (61,073) |....... (61,073) [cevvneee. 63,358 |. 12/15/2026 . [5.C FE ...
Chase Mortgage Finance Corpora RMBS Ser 2016-

. 16163Y-AC-8 |1 Cl M2 3.750% 04/25/45 .oooovrvvrerereee | e . 00/01/2024 . [Paydoun vevevevevevrerinns [oereeeeriririiiees [reeene 152,223 [ovrinnne 152,223 |.oveveeee 154,007 ..ovvnne. 153,440 [oovveeiiciiie e (1,217) [eeeeeeeias o (1,217) [eevveircins o 152,223 |ovevveeriieies fererieiiien e [ 3,832 [ 04/25/2045 . |1.A ........
Chaseflex Tr RUBS Ser 2006-2 CI A2B  5.169%

L ABTB-AD-0 | 09/25/36 ..vovvevvvereeeneieesieieieiereieeenns | oo . 00/25/2024 . [Paydoun ...eveuevririeiens foerereriiirieieieen [ 1,085 [oovenenee. 11,089 [vovevinnnne 8,472 v 9,320 [oovvirreeies fooreeiens 22 IO R 2 | e 9,342 |oeeveiieies [ 1,713 e 1,713 | 296 |. 09/25/2036 . [1.A FM ....
Chaseflex Tr RUBS Ser 2007-1 CI 249  6.000%

L ABT65V-AU-0 | 02/25/37 oo | e . 00/01/2024 . [Paydoun ...veveveveevrinns [oerereeriniiiiines [oeeieieiiiis oo 6,835 [oviririnne 5,082 [oorrerernnen 2,239 |eeennne 3,166 [coeenne (13) [oovreerereeiene forreeene 3,153 orrereirneies e 5,302 |oeereiriees [ (5,392) |-vovnenn (5,392) [evvveviianne 171 | 02/25/2037 . |1.A FM ...
CHEC Loan Trust RVBS Ser 2004-2 CI A3

. 162765-AS-0 |5.929% 07/25/34 .eveveveeerererereineesininnens | verenn . 00/25/2024 . [Paydoun ..veveueevvrieien foereereriiieieiees [ (1,526, 160) |....... (1,526,160) |....... (1,472,820) [....... (1,543,446) |- .cvvvevrees forvenne 17,286 [ooeeveeiieiine o 17,286 [coveveviciiis foerene (1,526,160) [vcvvveiree orveriieiiiee forreerriiie foereenens (108,655) |. 07/25/2034 . [1.A FM ....
CHEC Loan Trust RVBS Ser 2004-2 CI A3

. 162765-AS-0 |5.929% 07/25/34 .eveveveeererereneineesenienens | verens . 07/18/2024 . [Paydoun ...vveveveveerinns foorereeeiiiiiinins foreiens (132,044) |......... (132,044) |......... (127,108) |......... (132,960) [o.vevveeeirae oervereriens 916 [oovvereeees foerereiene 1T SO AP (132,088) [+vevenieeine foerereriieins Joereeinienes e (12,466) |. 07/25/2034 . |1.D FM ...

Countrywide Home Loans RMBS Ser 2007-J3 CI A3
.. 170250-AC-1 16.000% 07/25/37 ..vvvvveiiiinniieieiiiiiiiinieiiiins | eeeees . 08/01/2024 . [Paydown .....ooocvveeiiiies foeeiiiiiiiiiiiiins foviiiiiiiis o, (RN O] (53) ].eeeeeennn () O AT RTTTTTRIN (45) [ovvvennnnnnnins fooviiiiiiiiinns (98) |ueveveverennnnns fovinnnnnnns [21: OO [/ 2 |.07/25/2037 . [1.AFM ....
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Citigroup Comm Mtg Tr CMBS Ser 2016-P6 Cl AAB
L AT291E-AX-9 [3.512% 12/10749 .viiiiiiiiiiiis s . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 453,654 |........... 453,654 |........... 462,432 |oeeeennnnn. 456,025 |....ccovvvneeens forernes (2,371) |eveveeeniiiinn oveennnn (270 D P FP, 453,654 |.ooovevvniiins [ [ s 10,458 |. 12/10/2049 . |1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2005-5 CI
..17307G-YH-5 |21A5 5.500% 08/25/35 R IR . 09/01/2024 . | Paydown ... ... 48,473 ...66,478 ...61,434 |............61,434 |.... ..61,434 |.. . 08/25/2035 . |[1.A FN ...
Citigroup Mtg Loan Tr RMBS
.. 17323T-AA-8 [3.500% 01/25/53 ...ovvvvviniiiiiiniiiniiiiiniieees | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 12,080 |[..oeeevennns 12,080 [ooeennnne 12,010 [oeenennnnns V20720 F F L O O, L1 O F L2020 O AU R AR 288 |. 01/25/2053 . |1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2015-PS1 Cl
L ATR4V-AH-T [AT 0 3.750% 09/25/42 ..ooevvveiiiiiiiiieeieiiiiin | s . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 43,326 |oeevunnnnnn 43,326 | 44,029 |............ 43,522 oeeiiiiiiiiiins e [QEELC) ) O R [REELC) ) PO AR 43,326 [.oooeevinennnes [ [ s 1,086 [. 09/25/2042 . [1.A ........
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-
..173260-AA-1 [RP1 CI A1 3.000% 09/25/64 ........cevvvvvvnees | unnnns . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 653,426 |........... 653,426 |........... 655,730 |........... 654,225 |...oiiiiiiiiins o (2D ) U E (2D ) U E 653,426 [..ocoeevvninens fooviiiiiiis [ s 13,097 |. 09/25/2064 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3 A1
.. 17327D-AA-9 [3.250% 03/25/61 .....cevvvnviiiiiiiiniiiiiiniieees | s . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 638,340 |........... 638,340 |........... 637,147 |........... 637,690 |oevveiiiiiiinnn o [C1SIV I PR R [CISIV I PO R (051 1V RN R RN M, 13,174 |. 03/25/2061 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2019-RP1 CI A1
.. 17327R-AA-8 [3.500% 01/25/66 ....evvvvvvvrrnnniiniiiiiiiniiniinn | neens . 09/01/2024 . |Paydonn .....eeuvvvviiinnnnn fevvnnininniiiiinns foninns 140,376 |........... 140,376 |ooeeennnnn. 143,447 |........... 142,194 | e (1,818) [oieviiiieens o (1,818) [oeeniiiiiiiins o QIO 7T N FOPRRRUR RN N 3,370 |. 01/25/2066 . |1.A ........
Citizens Financial Group Sub Nt  3.750%
L A74610-AL-9 [07/01/24 e | s . 07/01/2024 . IMaturity ..ooooovvvniennnes Joovvnniininiiiiins o 5,500,000 |........ 5,500,000 |........ 5,385,545 |........ 5,491,886 |.....cooevvienn forerinnnnn - R PO R LT L PO R ESRTV LV [V[V I R AR RN R 206,250 |. 07/01/2024 .|2.B FE ....
Redemption 100.0000
..212168-AA-6 | Continental Wind Sr Nt  6.000% 02/28/33 .... |....... L 08/31/2024 . | eveeieiiiiiieieiiiiieeees i e 195,014 |........... 195,014 |........... 195,014 |........... S O O R R RECIS TV T R R RO R, 11,701 . 02/28/2033 . [2.B FE ....

Cross Mortgage Trust Ser 2024-H1 CI A1

..22757TA-AA-4 |6.085% 12/25/68 . 09/01/2024 . | Paydoun .. 162,620 ..162,620 ..162,620 |. . .162,620 . 12/25/2068 . |1.A FE ....

..233851-BJ-2 |Daimler Fin NA LLC Sr Nt ~ 3.250% 08/01/24 . . 08/01/2024 . [Various ... 15,000,000 |....... 15,000,000 |....... 14,855,850 |.......14,990,201 15,000,000 [.. . 08/01/2024 . |1.F FE ....
Delavare Basin Residue, LLC Sr Nt 3.000% Redemption 100.0000

.. 245820-AA-2 | 09/30/36 ......eveiiiiiiiiieee e eieees [ reees . 09/30/2024 . [ .eeeiiiiiiiiiiieiieiees [ [ 403,688 |........... 403,688 |........... 403,688 |........... 394,766 [oeoeeeeiiiiiins oo 8,922 |ooiiiiiiieens foeiieees 8,922 [oiiiiiiiiiiens [ 408,688 [..oeveeeeiiiine Joereiiiieeees e s 14,903 |. 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 ....ceeviiiiiiiiiiiiiee e [ eeeens . 09/30/2024 . [ .eeeiiiiiiiiiiieeeiiinees [ [ 103,730 |........... 103,730 |.eeeeenns 103,730 |oiiiiieeiiiin feeeeeiiiineees e s e e e 103,730 |- [ e e 2,271 |. 05/31/2034 . |2.B PL ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl

..251510-Al-3 | A6 5.470% 09/25/33 ......eeeviiiiiiiiiaeiiiiins [ eveeens . 09/01/2024 . [Paydomn .....oooceveeeriinns founeiiiiiiin el 72 | 22 RN 72 | T2 | o i e i e 72 oocieeeeiiiies feeeeeiiiiieees o e 3 | 09/25/2033 . [1.A FM ....
Deutsche Mtg Sec Inc RMBS Ser 2004-1 CI A6

..251563-CB-6 |5.240% 12/25/33 ...oeeeiiiiiiiiieiiiiieeeeeees [ e . 09/01/2024 . [Paydomn ......cceveeeeeiiis fooreiiiiiieiieii [ K7 T IO 7 I OO 371 [ 372 feeeeeiiiiiis e (1) oo o (1) e o BT i feeereiiiieeees o e 13 | 12/25/2033 . |1.A FM ....
Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl A6

..251563-DM-1 |5.180% 01/25/34 ...vvveiieiieiiiiieeeecciiees [ eeeeees . 09/01/2024 . |Paydoun ... o | . . 01/25/2034 . [1.A FM ...

..25179M-BC-6 | Devon Energy Corp Sr Nt 5.250% 09/15/24 ... |....... . 09/15/2024 . Maturity . R R .. [-+.... 6,715,000 .6,706,319 |.... .6,715,000 |.. . 09/15/2024 . |2.B FE ....
Dryden Senior Loan Fund CLO Ser 2020-86A CI Vel ls Fargo Securities

.. 26245X-AS-6 |CR  7.547% O7/17/34 ..ooovvviiiiiiiiiiieeeeiis [ eeees L 07/17/2024 L LLC v [ [ 2,905,452 |........ 2,900,000 |........ 2,900,000 |........ 2,900,000 foreveeiiiiinnns Jooviiiiinneenns forieniiiiiis i e s 2,900,000 [ooeeeeiiiuninens fornvnnnnns 5,452 |.......... 5,452 |..ccueenn 112,962 |. 07/17/2034 . (1.F FE ....
Dryden Senior Loan Fund CLO Ser 2019-76A CI

..262521-Al-9 |BR  7.144% 10/20/34 .....ceevviiiiiiiiiiiieeiis [ eeees . 08/28/2024 . [Call 100.0000 ...o. ooevveeineiiiiiiies oo 700,000 |.......... 700,000 |.......... 700,000 |.......... 700,000 [ooeeievieninnns foveeeiiiiis s e e e 700,000 |.oooeviiennnens foeiiiiiiiii i e 43,860 |. 10/20/2034 . [1.C FE ....
Dryden Senior Loan Fund CLO Ser 2019-76A CI

..262520-AY-5 |CR  7.544% 10/20/34 .....oooviiiiiiiiiiiiiiiiins | reeees . 08/28/2024 . [Call 100.0000 ...o. fooevveerneiiiiiiies oo 250,000 |.cceveenns 250,000 |........... 250,000 |........... 250,000 |.evveiiiiiiiin feereeiiiiiieens o e o e 250,000 [oevveveeeiiiii Joerenniiiinenns o i 16,534 |. 10/20/2034 . |1.F FE ....
Dryden Senior Loan Fund CLO Ser 2019-76A CI

..262520-BC-2 |A2R  6.944% 10/20/34 .......ooiiiiiiiiiiiiiiiien [ eeees . 08/28/2024 . [Call 100.0000 ...o. ooevveeineiiiiiiies oo 650,000 |.......... 650,000 |.......... 650,000 |.......... 650,000 |-evveeiieiiii feereeiiiiiinens o e o e 650,000 |..oocevviiiniins foeeiiiii i e, 39,597 |. 10/20/2034 . |1.A FE ....
Ellington Financial RMBS Ser 23-1 Cl A1

..26844Q-AA-5 |5.732% 02/25/68 .......eevveiiiiiiiiieiiiiiiiiieees [ eeeees . 09/01/2024 . |Paydoun ... ... 198,304 |........... 198,394 |........... 198,393 |...........198,362 |.... ....198,3%4 |. . 02/25/2068 . |1.A FE ....

..300341-AA-4 |Evergy Inc Sr Nt  2.450% 09/15/24 ............ |..ccc.. . 09/15/2024 . [Various ... 16,105,000 |....... 16,105,000 |....... 16,513,025 |.......16,132,513 |.... 16,105,000 |.. . 09/15/2024 . |2.B FE ....
FIC Funding LLC LBASS Ser 2021-1A Cl A

..30260G-AA-4 | 1.130% 04/15/33 ...cvneeiieiiiiiiiiee e [ eeeeees . 08/14/2024 . [Call ..673,477 673,477 673,448 |...........673,472 |.... .673,477 |.. . 04/15/2033 . |1.A FE ...
FIC Funding LLC LBASS Ser 2021-1A Cl A

..30260G-AA-4 | 1.130% 04/15/33 ...cvneeiieiiiiiiiiee e [ eeeeees . 07/17/2024 . [Paydoun .....ccvveeeeiiiis [oeeiiiiiiiieeiiis e 149,194 |........... 149,194 |........... 149,188 |........... 149,193 |..ovviiiiiiiiis [ 1 [ s 1 [ s 149,194 . 04/15/2033 . |1.A FE ...
FW Energy Asset Issuer LLC Class A 7.151%

..302704-AA-9 | 06/26/44 ... [ I . 09/25/2024 . |Paydoun ... 1,192,854 |........ 1,192,854 |........ 1,192,854 [ o e e e e s 1,192,854 |.. . 06/26/2044 . |1.F PL ...

FW Energy Asse .
..8302704-AB-7 |06/26/44 .......oveeiiiiiiiiiieiiiiiiieee e | eeeas . 09/25/2024 . [Paydoun ......ccceeeeeiiiin |oeeiiiiiiiieeiiis e 312,774 |........... 312,774 |........... 12,774 oo o | o s o e 312,774

. 06/26/2044 . [2.B PL ....
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FIC Funding LLC ABS Ser 2024-1A Cl A 5.440%
L 31425B-AA-5 [ 08/15/36 ..evvvriiviiiiiiiiiiiiiin e | s . 09/15/2024 . |Paydonn .....evvnvviiinnnnn fevvnninnieiiiinns foninns 777,424 |........... 777,424 |........... A T R KN RN . R F . R F, 777,424 . 08/15/2036 . |1.A FE ....
First Help Financial LLC Ser 2024-1A Cl A2
..31568A-AB-2 [5.690% 02/15/30 ..eevvveniiiiiiiiiiiiiiiiiineeeees | s . 09/15/2024 . | Paydown ... ... 24,246 ... 24,246 ...24,245 ... ..24,246 |.. . 02/15/2030 . |1.C FE ....
Ellington Financia
.. 31572Y-AA-6 [4.299% 04/25/67 ......cevvvnviviiiiniiiiiiiiiiiines | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 93,578 |oeeuennns 93,578 |....covnnnns 93,189 [....cevvnnns [ X [T R RN 1.7 R A LT R F 93,578 . 04/25/2067 . |1.A FE ....
First Horizon Mtg PT Tr RMBS Ser 2006-AR3 Cl
..32052E-AA-7 [ 1AT 4.277% 11/25/36 eeeniiiiiiiiiiiiiiiiees | s . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 14,286 |............ 14,286 |ooeevennnnns 12,846 |ooevvennnnns 8,873 |..euunnnnn 3,972 |ovviiiiniiie o e TR FOR E 12,846 . 11/25/2036 . |[1.A FN ...
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 Cl
..320520-AC-3 [1A3  6.250% 08/25/37 ...eevvvviviirnnnniiiiiinnns | s . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 5,282 [eeeiiiiinn 3,640 |.einnnns 1,602 [ 1,466 |.oovennnnn. <7 FUU R AV I LT O (RN 1,592 . 08/25/2037 . |[1.AFN ....
FirstKey Homes RMBS Ser 2020-SFR2 CI A
.. 33767J-AA-0 [ 1.266% 10/19/37 .oevvviiiiiiiiiiiiiiiiieecceiiin | s . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 247,438 |........... 247,438 |........... 247,363 |........... LY /A R RN LU O RN 120 [ooeeiiiiiiiiiies o 247,438 . 10/19/2037 . |1.A FE ....
FirstKey Homes RMBS Ser 2020-SFR1 Cl A
.. 33767M-AA-3 [ 1.339% 08/17/37 ..evvvnviiiiinniiiiiiiiiinieiiinn | s . 09/01/2024 . | Paydown ... ....228,418 |.......... 228,418 |........... 228,514 [.....000ni228,362 |evviiiiiiiiinn Joevviienn 36 i 56 | i 228,418 |.. . 08/17/2037 . |1.A FE ....
..337738-AS-7 |FiServe Inc Sr Nt  2.750% 07/01/24 .. U IR . 07/01/2024 . |Maturity . 17,000,000 |...... 17,000,000 |....... 16,977,040 |.......16,997,574 |....ccoiiiiies [eeeeennni2,426 [ [ 2,426 | [ 17,000,000 |.. . 07/01/2024 .|2.B FE ....
First Plus Home Ln Owner Tr RMBS Ser 1998-5
..337925-ES-6 [Cl A9 7.510% 12/10/24 ....eeeveveeiiieeeeenn | s . 07/11/2024 .| Call 0.0000 ... Joernmeeeeermninees ferereeeeenneeeee feeeeeeeene 185,493 |.....o..eeet 30,031 |ooeeieiiiieeeeee 2 [ 33,712 | e e 33,712 oo eeeenins 33,713 . 12/10/2024 . |6. FM .....
Florida Pipeline Holdings LLC Sr Nt Redemption 100.0000
L. 34107@-AA-7 [ 08/15/38 .eeeeeeeeeeeiieeeeeeneeeeeeennieeeeeeeen | s . 08/15/2024 . | .. 340,835 |.... .. 9,952 |.08/15/2038 . [2.B PL ....
FortiFi RMB! .
.. B4964M-AA-2 [ 08/20/57 eevreeeeeeeeee e eeeen | s . 09/20/2024 . |Paydonn ...coevueeeeeennnnn Jeeennieeeeeennies feenen.... 452,889 |...........452,889 [........... 452,863 |........... 452,866 [....ccvvnniiieee foeeeeiiins 28 eeeeieeeeenn e 28 eeeeieeeeeen s 452,889 [.ooeeeeeiiieee foeeeeee e et 8,260 |. 03/20/2057 . |1.A FE ....
Foursight Capital Auto Rec Tr Ser 2024-1 CI
..35105A-AB-3 [A2  5.490% 01/16/29 ...oeeeneeeeniiieeeeenins | s . 09/15/2024 . |Paydonn ....eeeuveeeeennnnn Joevnniieeeeeennees Jevennn... 176,406 |.......... 176,406 |.......... 176,401 |oveeeeeeeeeiieeee foeeeeeis [t LI PO FRPPN LT PO FOT 176,406 [.oeeeeeeeeee foeeeeeeeii oo et 5,275 |. 01/16/2029 . [1.A FE ....
Fremont Home Loan Tr RMBS Ser 2006-B C| SLA
..357290-AS-7 [5.349% 08/25/36 .....cevvruuiieeeeeiiiieeeeenines | s . 09/25/2024 . |Paydomn .c.eeueeeeeennnins Jeenieeeeenieeee e 32,201 |eeeeinnns 32,201 foooeeeeennnns 1,252 |ooeeeeeinnnns 1,252 [oeeeeeiiieeeeee e e e e Joeeeiis 1,252 |eeeeieeeeeenne Jeeennnnns 30,949 |......... 30,949 |.eiiiiiiiiieee 37 |. 08/25/2036 . |1.A FM ....
Fremont Home Loan Owner Tr RMBS Ser 2006-C Cl
..35729T-AD-4 [2A2  5.119% 10/25/36 eevvveeneeeeeenneeeeeennnn | s . 09/25/2024 . |Paydomn ..c.eeueeeeeennnins Jeenieeeeeenieeee e 28,147 |............ 28,147 |.oeeeenenens 14,477 oo 10,303 |eeernnnns 4174 |........ 13,670 [ooeeeeeeiiieene foreeees 17,844 |oooeiieiiiiies oo < T YA OO FOUPRPP FSUPUUPRR ISP 328 |. 10/25/2036 . |1.A FM ...
GCAT RMBS Ser 2022-HX1 Cl A1 2.885%
36168X-AA=7 [ 12/27/66 ....eeeeeeeeeeeeeeeeeeeee e eeeeeen | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 337,547 |eeeennnnnn 337,547 |........... 337,545 |........... 337,450 [.ooeeeeriiiieee ot (7 PO ISP, [/ PO TR 837,547 oo oo e e 6,504 |. 12/27/2066 . |1.A FE ....
GCAT RMBS Ser 2022-NaM2 CI A1 4.204%
. 36169K-AA-4 [ 02/25/67 ..eeeeeeeeeeeeeeeeeeeee e eeeen | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 58,671 |............ 58,671 |oeeeennnens 58,398 |....coeennnn 58,408 |...covvniiiieien feeeennins 262 |oeeeeiiiiieeeen feeeennns 262 |oeeeeiiiiieeeen s 58,671 |eeerieeeeeenns Joereenieeeeeene Joeennieeeeeeens e 1,603 |. 02/25/2067 . |1.A FE ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C3-8 [Cl AF6  5.262% 11/25/33 oeevveeeeceeieieeeeee | s . 09/01/2024 . |Paydomn .cevvueeeeeennnns Jennnieeeeeeniiees feeeeeeeenees LT P 183 | 133 | <72 ISR FSUPRUUTRR IFPPRRRPUPRR FOURRURTR ISPPRRRPURPPT FSTTRRRPTRTR LT RPN ISP IEPUPPRRRUPUUP FESPTRTRRRPRN 5 | 11/25/2033 . |[1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 [CI M1 4.972% 11/25/33 oeeeeeeeieeeeeiiieeeeee | s . 09/01/2024 . |Paydomn .ceevvueeeeeennins Jeeeennieeeeeeniees e 6,798 |[ooeieernnnnns 6,798 |eeerrnnnnnns 6,798 |oeeerennnnnns 6,788 |oeeeeeeineiies feeeeeeennnnn L[V U R 10 [oeeeieeiiieeee oo 6,798 |oeeeeeeeeinien ereneeeeeennee o e 197 | 11/25/2033 . |[1.A FM ...
GSAA Home Equity Tr RMBS Ser 2005-9F Cl1A4
..362341-06-9 [5.500% 12/25/35 ...oeeevereeieeeeeiiieeeeeeenees | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Joeeeniieeeeeeniees o 5,101 [oooeeeennnnns 6,391 |t 5,869 |oeeereunnnnnn LR CIC T FOUPRP FFUPRRRRUUPPRT IOPPRRRRUURRP FSPRRRRPPURRR IRUPTRRRPUUPRR AP 5,869 |eeevrriiiiiieen [eeeeeennnns (WLE)N v— (769) [ceeeeeeeennnnns 319 |. 12/25/2035 . |1.C FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 [Cl 8A6  5.250% 06/25/35 ...covvenveeeeennieeeee | s . 09/01/2024 . |Paydomn .ceevveneeeeennnis Joeennnieeeeeeniees e 7,185 fooeeeeinnnnns 7,485 |oeeeeiinns 6,828 |eevennnnnns 00T PO A 179 foeeeiieiiiees o 179 [oeeeeiiiiees oo L 1< T PO IR SRR RS 252 . 06/25/2035 . [1.A FM ....
GS Mortgage Securities Trust CMBS Ser 2016-
..36251X-AS-6 [GS4 Cl AAB  3.278% 11/10/49 ...coevvveninaeeee | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 264,175 |........... 264,175 |.......... 271,671 |eeeeeennnee 265,296 [..ocevvvnniienee foreeees (1,120) o s (1,120) [ s LT VAT FOUUUUPR FEUTRORPP FEUPPRRRTRPPUPT ISPPPRR 5,762 |. 11/10/2049 . |1.A ........
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 [GS5 Cl AAB  3.467% 03/10/50 ...cevvvvvvnneeee | annnnns . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 99,311 |oeeees 99,311 |.......... 102,000 [o..eeeeeenee 99,870 |.eeerriiiiieeen eeeeninns (559) |+evemmnnaneeeenn oeemnnns (559) |+eeeemnmneeeenn feeeemninns 99,311 [ oo e [t 2,289 |. 03/10/2050 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 [PJ10 CI A4 2.500% 03/25/52 ...ceeevvvnnaeeeeenn | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 245,036 |........... 245,036 |........... 243,888 |........... 243,936 |oeeiiieeiniies e 1,100 [ooeeeeiiiiieeee o 1,100 [ooeeeeiiiiieees o 245,036 [.ooeeeenniieee foeeeeeei e et 4,072 |. 03/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 [PJ9 Cl A4 2.500% 02/26/52 .....cevvvuueeeeeennn | unnnns . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 237,823 |eeeeennnnn 237,828 |........... 240,052 |........... 239,864 |....covvniieeeen foeeennnnn (2,082) |eeeeeeeeeeees s (2,082) |eeveeeeeeeen eernnns 287,823 [oooeeeeeiiiieee oo e s 3,954 |. 02/26/2052 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 [PJ11 Cl A2 2.500% 04/25/52 ....ccevvvuuaeeeaenn | s . 09/01/2024 . |Paydomn ...cevvuneeeeeennnnn foeeennieeeeeenies s 106,473 |........... 106,473 |oeeeennnees 106,839 |.......... 106,805 [oveeeeeeeemenns founreeeens (AN FEUTR ST (AN PR ST 106,473 |vveeeeeeeenis eeeeeeeeeeennns Joeeeeeeeenies e 1,712 |. 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 [NQM1 CI A4 4.000% 05/25/62 ....evvueeeeennnnns | unnnns . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeemnnieeeeeennies s 117,581 |oeeeeennns 17,581 |oeeeenenees 120,002 |..eeennnne. 119,855 |oevvviiiiiiieeen [oeeennnnn (2,273) |veeeeeeeeeeens Jennns (2,273) |eeeveeeeeeenn Jeeenns 7,581 [ooeeeeeeiieee oo s et 3,147 |. 05/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 .......ceevvveuaes |uunnens . 09/01/2024 . |Paydomn .eeveeueeeeernnnns Joonnnineeeeniiinees fonaeeeeees 33,701 [o........... 33,701 f..ooennnns 34,208 |.....o...... 34,176 |oevveniaiieene oeennnnnnns (475) |oevvmmmmnnreeene oeennnnnnns (475) |+ eevmmmmnnnenee Jooeennnnnnns 33,701 |evvniiiiiiiinns Joerernnareeenee oernnnnneecenns Joereennaeneeene 902 |. 05/25/2062 . |1.A ........
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GS Mortgage Securities Trust RMBS Ser 2022-
..36266V-AJ-3 [LTV1 Cl A8  3.000% 06/25/52 .......cevvvvvveeen | uunnnnn . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 617,811 |.......... 617,811 [........... 608,351 |........... (R [UNCKIE I R A A V72 PO A V72 PO (R A R AR RN N 11,156 |. 06/25/2052 . [1.A ........
Golden Bear LBASS Ser 2016-1A Cl A
..38081E-AA-9 [09/20/47 .evvvviiiiiiiiiiiiiiiiiiieeeecviineeeeen | s . 09/20/2024 . | Paydown ... .. 262,329 262,329 262,247 |...........262,269 |.... .262,329 |.. . 09/20/2047 . |1.A FE ....
Golden Bear
.. 38082J-AA-7 [09/20/47 .ovvvniiiiiiiiiiiiiiiiiieeeeceiieeeen | s . 09/20/2024 . |Paydonn .....eeunvvriiiinnnn foevennininiiiiiins o 339,131 |oieeennens 339,131 [........... 329,020 |........... XK I R RN -+ - R R (< o s T R R 339,131 [ oo [ [ 10,717 |. 09/20/2047 . [1.A FE ....
Goodgreen Trust LBASS Ser 2020-1A CI A
.. 38217T-AA-3 [2.630% 04/15/55 ..oovvvvvnniiiiiiiiieiieiiiiieeees | s . 09/15/2024 . |Paydonn ....ceuvnvviiinnnnn fovvnninnnniiiinns Jonins 160,649 |........... 160,649 |.......... 160,568 |.......... 160,576 [oeveniiiiiiines fooeeieiiiinnnn AT PO F £ T PP (G0N I R RO R NN 2,828 |. 04/15/2085 . |[1.A FE ....
Goodgreen Trust LBASS Ser 2021-1A CI A
.. 38217U-AA-0 [2.660% 10/20/56 .....ceevvvvneneiiiiiiiiieieiiiinnn | s . 09/15/2024 . |Paydonn .....evvnvviiinnnnn fevvnninnieiiiinns foninns 282,114 |.oeeeeens 242,114 |........... 243,683 |........... XX ) I O R, (LA7) [ s (1L417) [oeeeiiiiiiiies o P70 T R (R R RN 4,334 |. 10/20/2056 . |1.A FE ....
Goodgreen Trust LBASS Ser 2017-1A Cl A
..38217V-AA-8 [3.740% 10/15/52 .eevvveniiiiiiiiiiiiiiiiiineeeees | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 70,877 |oevviiinnnns 70,877 |oeerennnn 70,844 |............ V- < R R < R F P PP 70,877 foeeeeeviiiniines fooeviiiiiiiis [ s 1,760 |. 10/15/2052 . [1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 [3.860% 10/15/54 ...ovvvviiiiiiiiiiiiiiniinieiiinn | s . 09/15/2024 . |Paydonn ....cevunvviiiinnnn foevvnnininniiiins foninns 183,872 |........... 183,872 [oueennnnn. 186,611 |.......... 186,197 |ovvevviviiinnns Jovnennnns (25720 EU RPN (25 725) 1 R RN LLCKTR 7720 N FORRR R RN N 4,753 |. 10/15/2054 . [1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A Cl A
..38218G-AA-0 [3.930% 10/15/53 ...oevvvvvniiiiiiiiiiiieiiiiieeees | s . 09/15/2024 . |Paydonn ....cevvveviiinnnnn Joevvniinniiiiiiinns foineneens 6,094 [............ 6,004 |t 6,396 |.eovunnnnnns 6,357 |ovviriiiiiiiinn e [ F R (LY F R 6,094 | oo s e 160 . 10/15/2053 . [1.A FE ....
Goodgreen Trust ABS Ser 2022-1A CI A 3.840%
.. 38218J-AA-4 [ 10/15/56 ..evvvviiiiiiiiiiiiiiiiien e | s . 09/15/2024 . |Paydonn .....evvevvviiinnnn fovvnnininiiiiiinns foninns 183,895 |[........... 183,895 |........ee. 183,620 |oevvennnnn. 183,657 [ovveeiiiiiiinns o P R E P U E LK IR T U FORRRRR RN NN 4,653 |. 10/15/2056 . |1.A FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
..39538W-CZ-9 [CI A 5.391% 09/15/30 ..evvvveniiiiiniiniiiiinn | nennns . 09/16/2024 . |Paydomn ......ovvviiiiinnns Joevnniininiiiiinnes foeeeeeieiinnn (-7 762 |ooiviiiinnnnns 426 |.oooiiiiins L7 R A L U E L R A (722 O O O A 18 |. 09/15/2030 . |[1.A FM ....
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 [CI A1 5.409% 06/25/37 ...ovvvvvvvviinnniinininn | unnnns . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvniinnniiiiiinens feeeeeeens 30,115 [ 30,115 [..ooeeeenens 28,110 |oeeeennnnns <7 (V1 O AP, 2,005 |oiiiiiiiiiiiinn eeriinns PV [V S R ER B0 L O R RN 874 |. 06/25/2037 . |1.A FM ....
HPEFS Equipment Trust LBASS Ser 2023-1A Cl A2
..40443D-AB-8 [5.430% 08/20/25 .....cevvvniiiiiiiiiiniiiiiiieees | s . 09/20/2024 . |Paydonn .....ceunvvriiiinnnn foevenniininniiiiins foninns 901,262 |........... 901,262 |.......... 901,161 |.....en..n. 901,220 [..oovvvvvninnns fooveiiininnnns 7 R F [ F F LoV - O ) A 33,383 |. 08/20/2025 . [1.A FE ....
Home Tax Solutions LBASS Series 2021-1 Cl A
.. 40456H-AA-5 [ 1.411% 08/25/36 ....evvvvivviinnniiiiiiiiiiiniiiiinn | s . 09/23/2024 . |Paydonn .....eeunvvviiiinnnn foevenninineiiiiins e 875,512 [........... 875,512 |........... 875,497 |........... 821,954 [..oovvviiiiins foerinnnnn LSRR 0 R RN LSRRG R R E-TE TR -2 RN RO RN R, 10,454 |. 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 eevveniiiiiiiiiiiiiiiiieeiieeen | s L 07/25/2024 . | eeeeeeieiiieeeeiiiieeeees e e 14,350 [oeeennne 14,350 |ooeeeennnnns 14,350 |oeeennnnnns O R N MR L% 51V R EOR R RN RN 412 |. 12/31/2050 . |2.A PL
Harborview Mtg Loan Tr RMBS Ser 2007-A Cl A
LA1164T-AA-0 [ 5.779% 06/21/37 wevvveeiiiiiiiiiiieiiiniinieeeinn | s . 09/19/2024 . |Paydonn .....eeuvvviiiinnnns Jovvnnininiiiiiiinees foeeieeeens 18,775 |[ooovvinnnnns 18,775 |oeeeriinnns 3,567 |oveerinnns B O O R AN 3,567 |oeveiiiiiiiiiies [oeeeeee 15,208 |........ 15,208 [oeiiiiiiinnnns 570 |. 06/21/2037 . |1.A FM ....
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
LA1164Y-AB-7  [5.519% 07/19/47 oovvveeiiiiiiiiiiiiciiiineeeeen | s . 09/19/2024 . |Paydonn .....oeuveviiiinnnns Jovvninnniiiiiiinees foeeieneens 26,746 |............ 26,746 |............ 26,069 |............ 26,135 [ e (11 1 OO AR (S T O AR 2L T ) FO R R RN 560 |. 07/19/2047 . |1.AFM ....
Hero Funding Trust LBASS Ser 2015-1A CI A
L 42770L-AA-1 [3.840% 09/21/40 .covvvnnniiiiiiiiiiiiiiiiineeeees | s . 09/20/2024 . |Paydonn .....eeunveriiiinnnn fovenniininiiiiiins o 361,239 |..oeeeenns 351,239 |oeeennnnns 353,188 |........... 352,688 [......ooevviinn forrinnnnn (1,449) |eevenniiiiiins s (1,449) |eevviiiiiiiin v 361,239 [ooviiviiiiinnns oo [ s 9,869 |. 09/21/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2014-2A Cl A
.. 427700-AA-0 [3.990% 09/21/40 .....cevvvniiiiiiiiiniiiiiiiiieees | s . 09/20/2024 . |Paydonn .....eeunvvriiiinnnn foevennininiiiiiins o 303,485 |........... 303,485 |........... 304,040 |........... TR 7(V I F R, (215 U E (215 R E 303,485 [.oeevivvniiinns foeviiiiiiins [ s 12,109 |. 09/21/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2014-1A CI A
. 42770R-AA-8 [4.750% 09/20/38 ....evvvnvviiiiniiiieiiiiiinieeees | s . 09/20/2024 . |Paydonn .....eeunveriiiinnnn fovenniininiiiiiins o 253,530 |...eeennnns 253,530 [oeeennnnns 254,130 |....cevennn 253,854 [oeeiiiiiiiiins o (<757 1 F E (<757 1 FR E 253,530 [oovieeiiiniinns [ s s 12,043 |. 09/20/2038 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-2A CL A
L A2770U-AA-1 [3.990% 09/20/40 .....cevvvnnviviiinininiiiiiniiiiees | s . 09/20/2024 . |Paydonn .....eeunvvriiiinnnn foevennininiiiiiins o 178,276 |.......... 178,276 |ovveennnnnn 178,256 |o.veennnnn. 178,264 [ovveiiiiiiiiies fooeeiieiiinnns /25 PO RN L 250 FOR AR 178,276 [oovevveevninies fooviiiiii [ s 5,222 |. 09/20/2040 . [1.A FE ....
Hero Funding Trust LBASS Ser 2015-3A Cl A
LA2TTAT-AA-3 [4.280% 09/20/41 oovvveeniiiiiiiiieieciiiineeeees | s . 09/20/2024 . |Paydonn .....eeunveriiiinnnn fovenniininiiiiiins o 161,247 |........... 161,247 |oeeeennnnns 161,241 |ooeeeennens 161,243 v e L R AN L PO A (] YA R ) AU NN 5,050 |. 09/20/2041 . |1.A FE ....
Home Eq Mtg Ln ABS Tr RMBS Ser 2006-4 Cl A2
..43709J-AB-8 [6.230% 11/25/36 ...ovvvvnvviiiiniiiieiiiiiineeeees | s . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jeviniiiniiiiiiins e 9,619 [.cceeriine 9,619 |.oeenns 1,287 |oeeeniiiinns 768 |oveernnnnns 518 | LI R (S [S N  E 1,287 fooeeeiiiiiiiiins e 8,331 |ovuennnns 8,331 | 35 |[. 11/25/2036 . [6. FM .....
Homebanc Mortgage Tr RMBS Ser 2005-1 Cl A1
.. 43739E-AP-2 [5.469% 03/25/35 ....coiiiiiiiniiiiiiiiiiinieiiiiiinn | s . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jevinniiniiiiiiins e 8,394 ... 8,304 [............ 7,760 o 7,760 [oeeiiiiiiiines o (ST R F (SR R A 8,304 | i s [ 265 |. 03/25/2035 . |1.A FM ...
Honeywel | International Inc Sr Nt  2.300%
.. 438516-BI-5 [08/15/24 ..ovvvriiiiiiiiiiiiiiiiieeeeceieeen | s . 08/15/2024 . |Various ........cceeeevvenns fevvnnnnenniinnnnns founen 10,000,000 |...... 10,000,000 |........ 9,979,828 |........ 9,997,309 [oooiiiiiiinins foeenennens P 1 I O FR P11 I PP IS O [0J0J010[V I U FPPPR RO R 230,000 |. 08/15/2024 . |1.F FE ....
HSI Asset Loan Obligation RMBS Ser 2007-AR2
. 44320E-AC-5 [CI 2A1  4.705% 09/25/37 ..oovvvenviviiiinnninees | s . 09/01/2024 . |Paydomn .....eeveviiinnnnns Jovvnniniieiiiiiinees foeeieeeens 27,188 |............ 27,188 |oeeeeennnnns 16,519 |o.oveeennnns (< O O ) NN 16,519 |oveiiiiiiiins Joveennns 10,669 |........ 10,669 [o..oviviiinnnnns 797 |. 09/25/2037 . |1.A FM .
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1  5.68%%
. 45254N-JG-3 [10/25/34 . iiivviiiiiiiiiiiiiiiiciiies | e . 09/25/2024 . |Paydown .....eeoviiiiiinins foovenninniiiiiiiinns Joviiininnns 1,240 [o.oooiennnnns 1,240 Jooveennnnns 1,242 |oooiiinnnnns L O P (T (TP UUTPPTTP TTTUUUTITN 1,240 |ovvviiniiiiins Joviiiinniniis oveviininiiiins fovvevinininnnnnns 52 |. 10/25/2034 . [1.A FM .




L1603

STATEMENT AS OF SEPTEMBER 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
IMPAC CMB Tr RMBS Ser 2004-9 CI 1A1  5.729%
L AB25AN-KX-4 101/25/35 oo [ . 09/25/2024 . |Paydown ........oooeeiiiiins feniiiiniii e 1,183 ...l 1,183 | 1,186 [.ennnnnnnne LI LT PO N (73] R RN (73] R RN 1483 [oeneniiiiis o e 51 [. 01/25/2035 . |[1.A FM ...
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
L A525AN-MY=0 | 04/25/35 ..eveniiiin [ . 09/25/2024 . | Paydoun ... ... 24,033 ...24,033 ...23,405 |............ 23,405 |.... ..24,033 |.. . 04/25/2035 . [1.A FM ....
Impact Community Capita
L A52558-AD-7 [ .eeiiieeeeeiie s | s . 09/27/2024 . |Various ........ceeeevveens foevennnneennnnnnns Jovvennennnns 7,753 oo 7,753 |veeeiens 7,753 |oeeeeeeens 6,98 |............ LT PO RN R LT R RSN £ T P O N N . 07/25/2031 . [5.B GI ....
Impact CIL Parent LLC ABS Revolving Nt Ser Redemption 100.0000
..45256#-AB-8 (2003 CI 1 6.503% 10/25/56 ......evvvvvvvnnnnnes | unnnnns . 09/30/2024 . | evviiiiiiiiniiiiniininiininnn e e 314,620 |ooeeeeenns 314,620 |........... 314,620 |........... <L O P Y N 314,620 [oveeeiiiiiiinns o e e, 10,347 |. 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 [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 841,580 [..eeeeenns 841,580 |........... 842,035 [........... 841,331 [ e 2T O N 2 O R L R ) O P 28,790 |. 01/25/2051 . |1.A FM ....
Imperial Fund LLC RMBS Ser 2022-NOM3 CI A1
..45276K-AA-5 14.380% 05/25/67 ....ccovvveveieieiieiiieiieeeees [ . 09/01/2024 . |Paydoun .......oooveeiiiiins |oenininnnnis e 356,833 |........... 356,833 [....uennnes 356,829 [........... R L T R S PO AN ST OO A 356,833 [ovvvvvviiiiiiinn fois e e 10,290 |. 05/25/2067 . [1.A FE ....
Imperial Fund LLC RMBS Ser 2023-NOM1 CI A1
..45200B-AA-7 |5.941% 02/25/68 ....ccceeeeiiieieeiii [ . 09/01/2024 . |Paydoun .......oooeveeiiiins |oeneniiiinins e 195,005 |[........... 195,005 |........... 195,003 |........... 194,963 [ovvvviiiiiiin e 72 PO AN 72 IO A T O O R N 7,791 |. 02/25/2068 . [1.A FE ....
Invesco CLO SER 2021-1A CI ¢ 7.363% Morgan Stanley & Co LLC
..46090X-AG-6 [04/15/34 . ooovvveiiiiiiiiiiiii s | s L 07/17/2024 .| eveeeniiiniiiiniiiiiniiiiiins | | 3,607,200 |........ 3,600,000 |........ 3,600,000 |........ 3,600,000 [.oeeeeeiiiiiiies e e e o o 3,600,000 |.oooveviiiiiiins feviiinnns 7,200 |oveveenns 7,200 |....oeeee. 204,430 |. 04/15/2034 . |1.F FE .
JP Morgan Mtg Tr
.. 465920-BP-0 12.500% 02/25/52 ....uvuunnnnniiiiiiiiiiiiii [ . 09/01/2024 . | Paydoun ... .. 212,895 ..212,436 |.... .212,8% |.. .. 3,464 |. 02/25/2052 . [1.A ........
JP Morgan Mtg Tr
.. 46592X-BP-8 12.500% 04/25/52 ... [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 251,405 |...........261,405 |...........250,266 |........... 250,312 [ovvviiiiiiis o 1,008 | 1,093 [ [ 251,405 [ovvvvvevnniininn fovvniiiiiins fo e 4,205 |. 04/25/2052 . |1.A ........
JP Morgan Mtg Tr
.. 466247-H8-9 14.801% 04/25/36 ....oooveeeeiiiii [ . 09/01/2024 . |Paydown .......oooeeeiiiiies Joeninniiinins e L7 O, 47 el LI A 830 |oevvrrrrnnns L O A A4 | O L O L3 31 [. 04/25/2036 . |1.A FM .
JP Morgan Mtg Tr
.. 466530-AC-9 12.500% 05/25/52 .....uuuninnnnniiiiiiiiiiiii [ . 09/01/2024 . |Paydoun .......oooeveiiiiins |oeneiiiiniis e 133,212 |........... 133,212 |...eeeeeee 132,525 |..ovveneeee 132,565 [ouvvviviiiiiiins oo (S O RN (S5 T RN 133,212 [oooiiiiiiiiiiins s i e 2,222 |. 05/26/2052 . |1.A ........
JP Morgan Mtg Tr
..46654T-BQ-0 |2.500% 06/25/52 ...ceeeeeeeeeieiieiiiiieieiieeeeeees [ . 09/01/2024 . |Paydoun .......oooveeiiiiins |oenininnnnis e 177,484 |........... 177,484 |........... 175,765 | LEECIR: S PO 1,628 [ oo 1,628 [ oo L O N N 2,959 |. 06/25/2052 . |1.A ........
JPI Mortgage Trust RMBS Ser 2022-1 Cl A14
..466540-BR-1 12.950% 07/25/52 ....evvnnnnnnnniiiiiiiiiiiiiiis [ eeeenn . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 103,828 |........... 103,828 |........... 102,741 |eeeeees 102,799 oo | 1,030 [ oo 1,030 [ oo LV I O O R N 2,049 |. 07/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2023-DSC1 CI A1
..46656N-AA-7 |4.625% 07/25/63 ....ccceeeeeeeeeeeeeeieeieeeeeeeee [ . 09/01/2024 . |Paydoun .......oooveeiiiiins |oenininnnnis e 276,529 |........... 276,529 |........... 255,271 [ouennnnne 255,521 |ovvveiiiiiiiinns ferninnns 21,008 |oevvvveiiiiiiins fernnnnns 21,008 |ovevvvrriiiiiins forvnininnns 276,529 [ovvvvvvvininiinn foviiiiis e e 8,327 |. 07/25/2063 . [1.A FE .
Johnson Control Intl plc Sr Nt 3.625%
A78375-AG-3 |07/02/24 oo [ . 07/02/2024 . | Various ......cceeevviinnnn foereeeenennnnnnnnnns Joeees 6,500,000 |........ 6,500,000 |........ 6,427,041 |........ 6,491,941 [oiiiiiiiiins foeeeinnnn 8,059 |.oeiiiiiiiiiins i 8,059 |.oovviiiiiiiins ferniinns 6,500,000 |..eceveiiiieiins fevviiiiiiiiiiens feiiiiiiiiiiinn o, 235,625 |. 07/02/2024 . [2.B FE
Ladder Capital Comm Mtg CMBS Ser 2017-LC26
..50190D-AE-6 |ASB  3.357% 07/12/50 .....evvvvvvvvvvvnvnnnnnnnnns [ eeeeenn . 09/01/2024 . |Paydoun .......oooveeiiiiins |oenininnnnis e 349,144 |........... 349,144 |........... 359,600 |[........... 351,317 [ s (1K) 1 PO N (V7K1 IO 349,144 |oovvvviiiiiiiin o o e 7,791 |. 07/12/2080 . [1.A ........
Laboratory Corp of America Sr Nt  3.250%
..50540R-AT-9 109/01/24 ....ooooviiiiiiiiii [ . 09/01/2024 . | Various ......cceeevvinnnn foeveeeneniiinnnnnnns |oeees 10,000,000 |...... 10,000,000 |........ 9,977,500 |........ 9,997,654 |..oovviiiiiiiins feriininnns 2,348 | e 2,348 | e 10,000,000 [..vvvvvvvvvvnnnn fornmmnnnniiiins fooreiiiiiiis s 325,000 |. 09/01/2024 . |2.B FE
Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI Mi
.. 542514-HT-4 15.869% 10/25/34 ...coeeeeeiiieeeeeiieieeeee [ . 09/25/2024 . |Paydown ........oooeeiiiiiis Joeniniiiniins e 61,803 [......eeee. 61,803 |............ 57,786 |ovevvernnns 59,299 [oevvviiiiiiiinn e 2,504 | e 2,504 | e Lo O O U N 1,864 |. 10/25/2034 . [1.A FM ....
Master Asset Bkd Sec Tr RMBS Ser 2006-NC2 CI
..55275B-AD-9 | A4 5.269% 08/25/36 ......eevvrrriiiiriiiiiiiiiins [eeeenn . 09/25/2024 . |Paydown ........oooeeiiiiiis Jeeiniinniin e 1,215 [ 1,215 | 6,377 |.eoeeeees 4,067 |.......... 2,310 |overnnns 4,839 | e T4 | e, 11,215 [evveviiiiiiiinns [ fo 142 (. 08/25/2036 . |1.A FM ...
MFRA Trust RVBS Ser 2022-INV1 CI A1 3.907%
..55284T-AA-5 | 04/25/66 ....ooooevveieeieii [ . 09/01/2024 . |Paydoun .......oooveeiiiiins |oenininnnnis e 202,348 |........... 202,348 |.......... 200,395 |........... AU R R A7 PO L7 PO 202,348 [ovvvvvvviinininn forriis e e 5,346 |. 04/25/2066 . |1.A FE ....
MFRA Trust Ser 23-INV1 CI A1 5.920%
..56286G-AA-1 |02/25/58 ..cooeeeeeieieeeieieeee [ . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joniieiiiiens | 1,089,904 |........ 1,089,994 |........ 1,085,513 |........ 1,085,513 [ foeeeens L R O 4,481 | e 1,089,994 [o..ovvvviiiis oo e 41,747 |. 02/25/2058 . |1.A FE .
MFRA Trust RVBS Ser 23-INV1 Cl A2 6.450%
..55286G-AB-9 |02/25/58 ...ceeiiiiiiiiiiii [ . 09/01/2024 . |Paydoun .......oooveeiiiiins |oenininnnnis e 202,661 |.....ooee. 202,661 |........... 290,500 [........... 200,514 [ e P2 A PO 2 A O N P 12,213 |. 02/25/2058 . 1.C FE .
Mankato Energy Center LLC Sr Sec Nt  2.900% Redemption 100.0000
..55396#-AA-0 [05/31/39 . ievvvriiiiiiiiiiiiriii s | s . 09/30/2024 . | evviiiiiiniiiininiiiiiiiinins e e 485,914 |........... 485,914 |........... 485,914 |........... 485,914 [ o e e e e 485,914 [oovvvviiiiiiii o e 10,569 |. 056/31/2039 . (2.B PL ....
Magnetite CLO Ltd CLO Ser 2021-29A CI A
.. 55965K-AA-2 16.563% 01/15/34 .coeeeeeeiei [ . 08/22/2024 . | Call 100.0000 ..... fooeeiiiiiiiiiiiin o 3,478,068 |........ 3,478,068 |........ 3,478,068 |........ B 0 P R (SRR R B O O A 198,066 |. 01/15/2034 . [1.A FE ....
Magnetite CLO Ltd CLO Ser 2021-29A CI A
.. 55965K-AA-2 6.563%h 01/15/34 ....oooeeeeeiiiiieiiiieiiiiiiis [ . 07/15/2024 . |Paydown ....ooovvveeiieeiens Joeeeieeiiiiiieeieees e 648,741 |........... 648,741 |........... 648,741 |........... 648,741 | o eevveiiiiiieees fevciiiiiiiiiiins fooviiiiiiiiiiins o 648,741 .o e e i, 32,457 |. 01/15/2034 . |1.A FE ....
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..579780-AM-9 | McCormick & Co Inc Sr Nt ~ 3.150% 08/15/24 . |....... . 08/15/2024 . [Maturity ......ooooocoins Jooreiiiiiiiiiiiiis [ 3,000,000 |........ 3,000,000 |........ 2,998,110 |........ 2,999,816 |..occcuveiiiiins ferieeeeene 184 | o 184 |oeiiiiiiiiees s 3,000,000 [eevveeeeiiiinn Joereiiieieeees feeeeieiiis s 94,500 |. 08/15/2024 . [2.B FE ....
Merrill Lynch Mtg Investors RMBS Ser 2003-
..589929-5F-1 |OPT1 Cl A1  5.68%% 07/25/34 .......eevvvvvvcnis | eveenn . 09/25/2024 . [Paydoun ......cceeeeiiiiiis foeeiiiiiiieeeeis [ 265,950 |........... 265,950 |........... 244,252 |........... 253,251 |ooeeciiiieeees [t 12,699 | [t 12,699 | [ 265,950 [ooeeiiiiiiiiins o feeeeeeiiiieees e 5,314 |. 07/25/2034 . [1.A FM ....
Merrill Lynch Mortgage Tr RMBS Ser 2005-A5 Cl
..50020U-YN-9 | A3 5.211% 06/25/35 ......eeeeeiiiiiiiiaeiiiiins | ereeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foereeiiiiiieecii [ 25,609 |...cceeen. 25,609 |............ 28,713 | 25,080 [eeeeiieiiiiin feeeeeiiiens 530 [oeeeeeiiiiiiis e 530 [oeeeeiiiiiiiis e 25,609 [..ooveeeiiiiiin fereiiiieeeees e e 905 |. 06/25/2035 . |1.A FM .
Metlife Securitization Tr RMBS Ser 2017-1A Cl
..59166B-AA-9 |A  3.000% 04/25/55 ........evvvreeriiiiiiiaeeanes | eeeeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foeneeiiiiiieeii [ 9,08 |..ccoeeenns 94,028 |............ 91,192 |..eeeeeenne 92,083 |.eeeiiieiiiiin feeeeeene 1,965 [oeeeeeiiiiiiins oo 1,965 [oeeeeeiiiiiiies oo 94,028 [eeveeeeeiiiis feereeiiiieens e s 1,918 |. 04/25/2085 . |1.A ........
Metlife Securitization Trust RMBS Ser 2018-1A
..59166D-AA-5 |Cl A 3.750% 03/25/57 ..eeeeeriiiineaeeiicinns | eveeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 133,691 |........... 133,691 |........... 133,936 |........... 133,693 |.eeeeeieiiiii feeeeeiiiis (2) [eeeeiieeeees o (2) [oeeeieiimeeees o 133,691 | [ e e 3,232 |. 03/25/2057 . [1.A ........
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 |Cl A 3.750% 04/25/58 ....ocerivuueenraeriicians | eeeeens . 09/01/2024 . [Paydoun ......cceeveeieiiiis foereeiiiiiieciis [ 71,501 foeeeenenes 71,501 | 72,519 |oeeeeennne 71,99 | o (493) [oeeeeeeiiiins oo (493) [eeeeeiiiiiees o 71,501 | [ e s 1,826 . 04/25/2058 . |1.A ........
Met Life Global Funding | Nt  0.700%
LBO17G-EP-0 | 09/27/24 ... [ . 09/27/2024 . [Maturity ......oooovviiins foneniiiii s 10,000,000 |...... 10,000,000 |........ 9,998,800 |........ 9,999,703 |..ovvveeiiiiiin foeeeeiiies 207 o e 207 oo e 10,000,000 |-..eeeveeeeeiiis [ e e 70,000 |. 09/27/2024 . |1.D FE .
Mid State Tr X LBASS Ser 10 CI M1  6.280%
.. 59549R-AC-8 |02/15/36 .....eeveeeiiiiiiieee e eiiees [ eeees . 09/15/2024 . [Paydoun ......cceeeiiiiiiis foeeeiiiiiiieeeis e 209,849 |........... 209,849 |........... 176,458 |........... 176,458 | [ 33,301 | e 33,301 | [ 209,849 [ooooiiiiiiiiins o oo e 8,871 |. 02/15/2036 . [2.B FE
Mid State Tr LBASS Ser 11 CI M1 5.598%
..595491-AB-9 | 07/15/38 ... [ e . 09/15/2024 . [Paydonn ......ccceveeereiiis forreiiiiiiiieiein [ 54,454 |............ 54,454 |............ 54,453 |............ 84,454 [oooeiiiiiiiiis e o e e s 54,454 |.oooiiiiiiiiies o oo e 2,069 |. 07/15/2038 . |2.B FE
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..59980Y-AB-1 |A1B  3.500% 04/25/66 ..........ccveirvcuueencanns | eueeenn . 09/01/2024 . [Paydoun ......ccevveeiiiiis foeeeiiiiiiieeeis feeeeee 534,236 |........... 534,236 |.......o... 552,601 |........... 542,320 |oooociiiiieiins [t (8,084) [ceveeeiiiiiies o (8,084) [ceveeeeiiiins oo 534,236 ooeeeiiiiiiiins foerniieeiiiiin feeeeeiiiieees feeeeeeee 12,444 |. 04/25/2066 . [1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 CI
..59981B-AC-8 |A1  2.750% 07/25/59 ......eeveeeeiiiinieeeeeiis [ eveeens . 09/01/2024 . [Paydoun ......cceveeeieiiis foereiiiiiiieeiis e 235,101 | 235,101 |ooeeneeee 233,813 [..oeeeennn. 284,258 | e 843 [ e 843 [ e 285,101 [oeeieiiiiiiiis Jeriiiiieeeees o e 4,213 |. 07/25/2059 . [1.A ........
Morgan Stanley Capital | Tr CMBS Ser 2016-
..61691E-AY-1 |UB12 CI ASB  3.436% 12/15/49 ......cccccuveees | eveenn . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 807,535 |........... 807,535 |........... 830,353 |........... 811,625 |.eeveeeeiiiiin oo (4,090) |-cooienieeeens [ (4,090) |- [ 807,535 [..eveeeeeiiiine foereiiiiieeees foeieiiiiis s 18,459 |. 12/15/2049 . [1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C32 CI
..61691G-AQ-3 |ASB  3.514% 12/15/49 ......coiieieiiiiiiiiices | eeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 132,335 | 132,335 |........... 136,297 |........... 132,965 |..ovveeeriiiinn Joeeeiiies (630) |-evvveeeeeeeie fereeeeene (0D R TR 132,335 [ceeeeeiiiiiies e o o 3,092 |. 12/15/2049 . [1.A ........
Morgan Stanley Cap | RMBS Ser 2004-HE6 CI M1
..61744C-FB-7 |5.78%% 08/25/34 .......eevviiiiiiiiieiiiiiieeees [ eeees . 09/25/2024 . [Paydoun ......cccceveeeiiins foeiiiiiiiiiiens [ 712 oo 7122 |, 6,552 |...oveennnne 6,924 | oo 198 | o 198 |oeeiiiiieeees [ TA2 | o s e 198 |. 08/25/2034 . [1.A FM .
Morgan Stanley Mtg Ln Tr RMBS Ser 2006-10SL
..61749T-AA-2 |Cl AT 5.229% 08/25/36 ......ceevvveeeeiiiicaes | aveeens . 09/25/2024 . [Paydoun ......ccceveeeeiiiis foereiiiiiiieeeei [ 1,786 | 11,786 |[ooeeeeennnee 2,347 | 1,608 [oooeeennnee 744 ...l 9,440 |ooooiiiiiiiiees [ 10,184 [ooeeeiiiiiiies o 11,786 [ e o e 55 |. 08/25/2036 . |1.A FM .
Morgan Stanley BAML Tr CMBS Ser 2014-C18 Cl
..61763X-BF-2 | 300A  3.749% 08/15/31 .....eeeviiiiiiiiiieiiiin | eeeeens . 08/16/2024 . [Call 100.0000 ..ooe [ouevieeieiiiiiiees o 32,400,000 |....... 32,400,000 |....... 32,376,566 |....... 32,354,735 [ooeiiiiiiiiins oo 45,265 |...oeeiiiiiiiin e 45,265 |..oveiieiiiiis [ 32,400,000 |-..evvieiiiiiis feoreiiiiiis e e 823,280 |. 08/15/2031 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2014-C18 Cl
..61763X-BH-8 |300B  3.996% 08/15/31 .....ocoveiiiiiiiiiiiiis | eeeeens . 08/16/2024 . [Call 100.0000 ..ooe oeeiiieeiiiiiiens oo 4,500,000 |........ 4,500,000 |........ 4,525,840 |........ 4,497,088 |...occiiiieiees [ 2,912 | o 2,912 | s 4,500,000 [eeeeiiiiinnns foremeeeneiiie e feeeeen 121,878 |. 08/15/2031 . |1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI ASB
..61764R-BD-9 |3.06%% 02/15/48 ........evveeeeiiiiiiieeiiiiiiees [ ereeens . 08/01/2024 . [Paydoun .....cceveeeiiiiis foeeeiiiiiieeeeis [ 233,482 |........... 233,482 |..ceeenns 233,164 |........... 283,192 |ooeiiiiieeees [ 200 [oeeiiiiiiii e 290 [oeeeiiiiiiiies e 283,482 [eeeeiiiiiiiies e e e 4,415 |. 02/15/2048 . [1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI XA
..61764R-BG-2 | 1.312% 02/15/48 ......evevieeieiiiiiiieccciiees [ eeeeees . 09/01/2024 . |Paydoun ... .... 186,567 |............38,638 |.... . 02/15/2048 . |1.B FE .
Morgan Stanley BAML Tr CMBS Ser 2015-C21 CI
..61764X-BG-9 |ASB  3.150% 03/15/48 ......eevveriiiiiiieeeeciis [ eeeeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 980,854 |........... 980,854 |........ 1,000,842 |........... 981,734 [ooeeeeiiiiiiis | (880) |-evvvereeeeaie fereeeeene (880) |--evveeeeeeiaee fereeeeine 980,854 [..evveeeiiiis e e s 21,155 |. 03/15/2048 . [1.A ........
Morgan Stanley Cap | Tr CMBS Ser 2015-MS1 C
..61765D-AT-5 |A3  3.510% 05/15/48 .. R [ . 09/01/2024 . |Paydoun ... ..107,040 .... 107,040 .... 108,104 |.......... 107,003 |.... ... 107,040 |.. . 05/15/2048 . [1.A ........
Morgan Stanley BAML Tr
..61765L-AS-9 |ASB  3.479% 05/15/48 .....eeeviiiiiiiiiieiiiins [ eeeens . 09/01/2024 . [Paydoun ......cceeeeereiiiis foereiiiiiiiieeeiis [ 1,857,735 |........ 1,857,735 |........ 1,913,082 |........ 1,860,931 |.oveeeeiiiiin e (3,196) |-oovvveeeeeees [ (3,196) |-oovvvmeeeeees [ 1,857,735 [oeeeeeiiiii o o s 42,992 |. 05/15/2048 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C28 Cl
..61766L-BQ-1 |ASB  3.288% 01/15/49 ... [ R . 09/01/2024 . |Paydoun ... 997,068 |........ 1,026,966 |.... ... (1,930) |. . (1,930) |... . 01/15/2049 . [1.A ........
Morongo Transmission LLC Sr Nt Redemption
LBATT3*-AA-5 | 07/12/51 oo [ e . 09/30/2024 . [ .eeeeiiiiiiiiiiecciiieees [ [ 79,933 | 79,933 |oeiiieeees 79,933 foeeeinees 79,933 [oeeeeiiiiiiins oo [ . 07/12/2051 . |1.G PL ....
Morgan Stanley Res Mort Ln Tr RMBS Ser 2024-
..61776B-AL-3 | INV1 CI A6 5.500% 01/26/54 .......cccuvveeeers | eueenn . 09/01/2024 . [Paydoun ......cceveeeieiiiis foeeeiiiiiieeeeis e 698,055 |........... 698,055 |........... 689,472 .eoeeeiiiiiiiiiis feiiei s 8,583 |ooeoicciiiieens feeieeees 8,583 |ooooiiiiiiiiens [eiieeeend 698,055 [....ooviiiiiinn Jereiiiiieeees [ s 19,682 |. 01/26/2054 . |1.A FE ....
NHL US Funding LP Term Nt Ser 1 4.180%
..620270-AA-6 | 09/29/24 .....ooiiiiiiiiiiiieee e [ . 09/29/2024 . [Maturity ......ooooociins fooreiiiiiiiieieiis [ 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 |-.eeemieiiiiiis feereeeiiiiieees o e e e 6,000,000 [-.eveereeriiinn Joereiiiieeeees foeeiiis s 199,943 . 09/29/2024 . |2.B PL ....
New York Mortgage Trust RMBS Ser 2022-CP1 CI
..62955V-AA-4 | A1 2.042% 07/25/61 ....ooovvveneeiiiiiiiieeeaes | eeeees . 09/01/2024 . [Paydown .....ccceveeeeiiie fooeeiiiiiiiiieeiiis [ 97,849 |............ 97,849 |............ 97,849 |............ 97,828 |ceeeieeiiii e, 26 | e, 26 | foeen 97,849 |.evveeeeiiiie |oovieiiiiieenes foveeiiiiiiiins | 2,404 |. 07/25/2061 . [1.A ........
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National Hockey League Sr Nt Ser A 3.330%
..63636#-AA-4 [08/10/24 ....oviiiiiiiiiiiiiiiii e | s . 08/10/2024 . |Maturity ....ooovvvvennees Joovvvninniniiiins e 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 6,000,000 [..oeevvveneenes foorriiiiiiis oo [ [ [ 6,000,000 . 08/10/2024 . |2.A PL ....
Neuberger Berman CLO Ltd CLO Ser 2020-37A C
..64133G-AR-1 | AR 6.514% 07/20/31 .. [T [ . 07/22/2024 . |Paydown ... .. 243,047 ..243,047 |.... .243,047 |.. . 07/20/2031 . |[1.A FE ....
New Haven Fed Office Bldg
..645080-AA-3 [2002  3.000% 01/15/27 ..eevvivvivrnnniiiiinnnns | nnnens . 09/19/2024 . |Various ........cceeeevveens foevennnnnnnniinnnnns Jovenns 237,012 |...........287,012 |[...........287,012 |........... 2 R O R RS 237,012 . 01/15/2027 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828A-AA-1 [A 3.750% 01/25/54 ...oovvvviiiiiiiiiiiiiiniiins | s . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 2,913 | 2,913 [ 43,852 | X7 X O R [(CICIe) N PO R [(CICIe) ) PO R 42,913 . 01/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64828C-AA-7 [A1  4.500% 02/25/58 .....eevvvvvivrniiiniiiiiins | s . 09/01/2024 . |Paydonn .....euvnvvviiinnnns fevennininiiiiinns foninns 403,754 |........... 403,754 |........... 439,550 |..eeunnnnn. 428,804 [.....covvnieeenn forreens (25,050) |.eevvenneiiinnn ovvnnnn (25,050) |+eevvvnneiiiinn oevvninnnns 403,754 [oooeeiiiiiiinnns oo [ s 12,182 |. 02/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828G-AD-2 [A1B  3.500% 09/25/59 .......covvviiirnnnniiiiiinnn | nnnns . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 624,002 |........... 624,002 |........... 638,333 |........... (K70 A R AR [ [UR<I01¢) N N (10,509) [cvveeivviinnns foreneens 624,002 |.eevvviiiiiiinn v v e 14,560 |. 09/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828M-AA-5 [4.000% 04/25/57 ...ovvvvnvvviiiiniiiiiiiiiiiinineees | s . 09/01/2024 . |Paydonn .....eeuvvvviiinnnnn fevvnnininniiiiinns foninns 129,436 |...eennn... 129,436 |.......... 130,668 |......n.... 130,000 [oveviiviininns foveeeeens [(CISZ T R F [(CISZ T O F 129,436 [.ooovvvveienees oo [ s 3,461 |. 04/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828X-AA-1 [CI AT 2.750% 11/25/59 ...oovvvvviviiinniiiiiinn | nnnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 88,208 |............ 88,208 |.eeuunnnnnn 89,586 |............ 89,073 |.oiviiiiiiiiinn oeeiiinnns [R<1515) 1 PO R [R<151S) ) PO R 1 (01T R FORR R RN R, 1,617 [. 11/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AQ-4 [A2  3.750% 05/25/54 ....ccevvvniviiiiiiiiiiiiinn | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 20,032 |oeeennnnns 20,032 |oooeeinennns 20,470 |...ccovennns 20,248 |.oeiiiiiiiiiinn e (2101 R R (2101 PO R AV 7/ U R R R 497 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AR-2 [A3  3.750% 05/25/54 ....ccevvvniiiiiiiniiiiiiinn | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 34,340 |oeeennnnnns 34,340 [ 35,164 |............ TN T R R (151D ) R E (1L U R TV U R R R 852 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64829C-AD-0 A3  3.750% 04/25/52 ....ccevvvnvviiiiiiniiiiiiinn | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 24,521 | 24,521 |ooeeiine 25,114 [t 24,822 |ooiiiiiiiiiins e (<01 D) PR R (<01 D) PO A A T R R R R, 610 |. 04/25/2052 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820D-AG-1 [AFX3  3.750% 11/25/54 ...coevvviiiiiiiiiiiiiinn | nnnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 20,755 |oeernnn 20,755 |ooiiiiinnnns 2,471 | 21,054 | i (<[00 PO R [R<[0[0) ) PO A 20,795 [oooviiiiiiiienns oo e e 506 |. 11/25/2054 . |1.C FE ....
New Residential Mtg Ln Tr RMBS Ser
..64820H-AD-9 [A1B  3.250% 09/25/56 .....eevvvviiiivnnniiiiiiinnn | nnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 46,794 |ooennnnnnn 46,794 |............ 47,284 |...ooonennnn L/ 1 (V1 PO A (K315 FO I (1)) F R 46,794 oo oo [ [ 1,033 |. 09/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820K-BI-9 [A4  4.000% 03/25/57 ...ovvvvvvviiinnniiiiiiinins | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 73,502 |oeeeennns 73,502 |ooiiiiinnnns AT kST R AT 15 U ERR FCZ X R F FCZ X R F 73,502 [oovviiviiiniees oo [ s 1,947 | 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820L-AA-6 [A1  3.750% 11/25/56 ...oouvvvvvinnnniiiiiininnes | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 40,671 |............ 40,671 |oeeeennnnns 40,976 |............ 40,944 [ooiiiiiiiiiins o () F (K1 P 10/ T ) R R 1,025 | 11/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-AA-5 [A1  4.000% 08/27/57 ......cevvvnvvvviinnnnninninn | vnnns . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 151,396 |........... 161,396 |........... 156,504 |........... 154,285 | v (2,888) [coeevvvennnnns foreeees (21515 O RN IR T R FO R R NN 3,952 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830B-A0-0 [B1  3.850% 08/27/57 ....ceevvvvennviiiiiiiinenees | nnnnns . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 131,878 |oooeeenns 131,878 |oeveennnnns 124,625 |........... 127,006 v Jovvninnnns L NE T FO F L NE T FO F 131,878 [ooreeeiiiiinees oo [ s 3,353 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830C-AA-3 [A1  3.830% 09/25/57 ...ovvvvvviiinnniiniiiinins | nenens . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 34,557 |oeeennn 34,557 [oceeiiinne 34,682 |............ < O RN [(C15) 1 AR RN [(C15) 1 AR RN B R R R R, 898 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830D-AB-9 [A1  4.250% 12/25/57 ..ccvvvvnniiiiiniiiiiiiiinnn | s . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 347,451 |.ooeennnns 347,451 |........... 365,442 |..euunnnnn. RIIVGX  R RRN (K 174 Tf RR RPN (K 1174 ) R FP, LAY [ R (R R RN 9,907 |. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830G-AB-2 [ATA  4.000% 12/25/57 ....ovvvvivvnnnniiiiiiiiinns | nnnnns . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 474,593 |........... 474,593 |.eeenn..ns 488,775 |oovveennnns LI A R R (7D T R RN (o £:7:) ) FP FPR, LYLN X RO R R RN 12,776 |. 12/25/2057 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830H-AA-2 [CI A1 3.250% 02/25/59 ....ccvvvvnnvvviiiinnnnns | nnnnns . 09/01/2024 . | Paydown ... .. 653,698 653,698 664,534 |...........659,257 |.... .653,698 |.. . 02/25/2059 . |1.A ........
New Residential Mtg Ln Tr
..64830K-AA-5 [A1  4.500% 05/25/58 ......evvvvvvvnnnnniniiiininns | nnnens . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 420,457 |...oovnnnns 420,457 |........... 449,969 |........... 443,146 [.ooevveeieeeenn [ (22,689) |..covvvneeiinnn ovennnn (22,689) |..cevvnnniiiinn ovvininnnns 420,457 [ooveeiiiiiinens oo [ s 12,474 ). 05/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830M-AG-8 [ATB  3.500% 08/25/59 .......ccevvvvvvnniiiiiinnnns | unnnns . 09/01/2024 . | Paydown ... .. 110,213 110,213 113,184 |........... 112,249 |.... ....(2,035) . ..(2,035) [... 110,213 |.. . 08/25/2059 . |1.A ........
New Residential Mtg Ln Tr
..64830T-AD-0 [A1B  3.500% 10/25/59 ......covvvvivvnnniiiiinnnnns | unnnns . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 365,427 |...oevnnnns 365,427 |........... 375,830 |........... 372,887 |oveveeiiiiiiinn ovvinnnn (7,460) [ceevviinnneens foreeees [ LCI0) I O 365,427 . 10/25/20589 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-4A Cl
..64830W-AD-3 [A1B  3.500% 12/25/58 ... [T . 09/01/2024 . | Paydown ... .. 371,769 371,769 382,257 |...........379,605 |.... 371,769 |.. . 12/25/2058 . |1.A ........

New Residential Mtg Ln Tr M
..64831V-AA-0 16.296% 11/25/52 ...icvveeeeeiiiiiiiieiiiiiiiiiess | eeeees . 09/01/2024 . [Paydown ......cccvvveiiiiien |oveiiiiiiiiiiiiiiis e 160,772 |.......... 160,772 |.......... 160,017 |.......... 160,018 [...oooiicineees Joeennnnnns 795 Joeeveeiiiiiiins foveiinnnnns 795 Joevreeeieiiiins fovernnnns 160,772

. 11/25/2052 . [1.A FE ....
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Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..65535V-CN-6 [4.820% 03/25/34 ....ceevvvviiiiiiiiiiieieciiiiines | s . 09/01/2024 . |Paydonn ....cevunvvriiiinnnn foevvnniniiiiiiiins Joneeeciinnn KV PO 30 | 30 | T T E R LI PO AN L O F LU PO (O R R 1| 03/25/2034 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65536V-US-5 [3A1  5.369% 04/25/36 ... R IR, . 09/25/2024 . |Paydown ... . 04/25/2036 . |1.A FN ....
Onslow Bay Financial RMBS
..670843-AA-9 [6.319% 01/25/62 ...oevvvnvviiiiiiiieiiiiiinieeees | s . 09/01/2024 . |Paydoun .....euuvveriinnnns Jovvvnninnniiiininns fennn.... 237,984 [0 287,984 |...........287,502 | 237,426 | e LIS Ie I R F 559 | 237,984 | e e e 9,849 |. 01/25/2062 . |1.A FE ....
Onslow Bay Financial LLC RVBS Ser 2023-NaM1
..670855-AA-3 [CL AT 6.120% 11/25/62 .......cevvvenvvvviinnnnns | unnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 59,196 |..eeeennnnns 59,196 |[............ 59,233 [ouvvviiiiiiiiiniinns foriii o (70 P A (37) [ervvnmnnnniiinns oo L O P 1,848 | 11/25/2062 . |[1.A FE ....
Oak Hill Credit Partners CLO Ser 2022-11A Cl
LB7115V-AE-2 [C 7.579% 07/19/33 ..ovvvveiiiiiiiiiiiiiiiinins | s . 08/14/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiinn oo 500,000 |....ceeenn 500,000 |.......... 500,000 |.......... 100000 O O O R A 500,000 |eevvviririiinns fovveverreriinens foriiiiiiiiiin fo 31,829 |. 07/19/2033 . |1.F FE ....
Onslow Bay Financial LLC LBASS Ser 2024-NaM2
..67118H-AA-8 [Cl A1  5.878% 12/25/63 ......coevvvvvnniiiiinnnn | ennnns . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 456,284 |........... 456,284 |........... 456,280 [....ccevvnniiiiiiinn foevrnniiiiiii e L R AN L R FR 456,284 |oovvvvvviiiiiinn foriis e e 15,347 | 12/25/2063 . [1.A FE ....
Occidental Petroleun Corp Sr Nt 6.950%
..674599-DB-8 [07/01/24 ..eevviiviiiiiiiiiiiiiiciieiiiieeeenn | s . 07/01/2024 . IMaturity ..oooooovvniennnes Joovvnnininiiiiins e 1,854,000 |........ 1,854,000 |........ 2,087,513 |........ 1,880,550 |ooevvvvvviiiinns fovnnnns (26,550) |.coeeeeeeeeeeees |eeeens (26,550) |.eeeeeeeeeeeiees |eeeeens LR T O S N 128,853 |. 07/01/2024 .|2.C FE ....
OneMain Direct Auto Rec Tr LBASS Ser 2019-1A
..68267E-AA-2 [CI A 3.630% 09/14/27 ...oevvvvviiiniiiiiiiiins | s . 09/14/2024 . |Paydonn .....ovvevvviiinnnn foevenninnieiiiinns Jovnens 2,204,087 |........ 2,204,087 |........ 2,203,709 |........ 2,204,007 |..cccvvnniiinnn foorrinininnns - VI Y R L VI O R . O O 53,344 . 09/14/2027 . |1.AFE ....
Performace Food Group Sr Nt 5.500% 10/15/27 Wells Fargo Securities
L BI3ABV-AA-T [ e | s . 09/04/2024 . |LLC .eevvvviiiniieiiiiinnn Joevviinieeeiiii e 1,828,530 |........ 1,847,000 |........ 1,933,205 |........ 1,821,228 |......... 45,815 |....... [QEAVX) T AU RO 28,580 |oeeviriiiiiiiins fornnnnns 1,849,804 . 10/15/2027 . |4.A FE ...
Preston Ridge Partners Mtg RMBS Ser 21-RPL2
..693570-AA-4 |CI A1  1.455% 10/25/51 ... [ U . 09/25/2024 . | Paydown ... .. 227,188 227,188 227,185 |.... .227,188 |.. . 10/25/2051 . [1.A FE ....
PRP Advisors LLC RMBS Ser 2
..693977-AA-8 [6.265% 10/25/68 ....evvviiiiiniiiiiiiiiiinieiiinn | s . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 525,245 |........... 525,245 |.eeennnnn. 525,244 |oeiiiiiiiiiin . 10/25/2068 . [1.A FE ....
Park Place Securities Inc RMBS Ser 2004-1CIi2
..7T0069F-AZ-0 |CI M3  6.019% 10/25/34 ... [ U . 09/25/2024 . |Paydown ... L 117,084 ...l 117,034 |ooeeeennens 103,465 |...........109,034 |.... . 10/25/2034 . (1.A FM ...
..70163#-AA-0 [Parliament Funding | Nt  8.825% 07/15/30 ... |....... . 08/27/2024 . |Various ... . 1,747,485 .. 1,747,485 . 1,747,485 |........ 1,747,485 |.... . 07/15/2030 . |1.A PL ....
Parmer 31 (Austin TX) CTL Pass CTL Ser A1
. 70176@-AA-7 [3.470% 01/15/32 eevveeeeeeeeeeeeeeeeeeeeeen | s . 09/15/2024 . |Various .......cceeeueeeeeen Joevmmmnnnneecennnnns Joneens 457,535 |..coeennnns 457,535 |o..eennnnns 460,966 |........... 459,430 |oeeuieiieiinnas s (1,895) |+eeeeeeeeeeenn Joeeennnn (1,895) |+eeveneeieeeenn eeennns 457,535 [ooeeeeeieiieee feeeeees e [t 10,587 |. 01/15/2032 . [1.F ........
..712700-EB-8 |Peoples United Bank Sr Nt ~ 4.000% 07/15/24 |....... . 07/15/2024 . |Various ........cceeeevevnns fovvvnnnnnnninnnnnns founnn 13,676,000 |....... 13,676,000 |....... 13,608,782 |....... 13,669,526 |.oevvvviiiiiinn Jovvnnnnnns (Y22 PO FRR 6,474 | eenenn 13,676,000 |.oevveeeeeenines Jovviiiiiiiiiiens fovniiiiiiiiiinn o, 547,040 |. 07/15/2024 . |2.A FE ....
PNC Equip Finc LLC LBASS Priv Pl Nt Ser A
.. 73019#-AA-0 [83.000% 09/13/27 .evvvvviiiiiiniiiiiiiiniinieiiinn | s . 09/13/2024 . |Various ........cceeeevvenns foovennnnnnnniinnnnns Jonns 636,398 |........... 636,398 |........... 633,853 |........... [S1:7 7 A R (X IR7 0 T R R X7 T R R 636,398 [...coooiiiiiiins e e e 21,782 |. 09/13/2027 . |1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser B
..73019#-AB-8 [3.000% 09/13/27 ..evvvvviiiiiiiniiiiiiiniiinieiiinn | s . 09/13/2024 . |Various ........cceeeevvenns foevennnnnnnniiinnnns Jonnnns 406,660 |.......... 406,660 |........... 396,411 |.......eees 396,943 [ooiiiiiiiiiins o [T VA PO [T VA PO 406,660 |.oeeveiiiiiiies ferveeeiiiniiiens foriiiiiiiiinn fo, 12,200 |. 09/13/2027 . (1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser C
..73019#-AC-6 [3.000% 09/13/27 ..eevvviiiiiiiniiiiiiiiiiiniiiiinn | s . 09/13/2024 . |Various ........cceeeevvenns foovennnnnnnniinnnnns Jonns 328,062 |........... 328,062 |........... 325,650 |........... 307,354 [.ooovviiiiinnns [ 20,708 |oeveiiiiiinnns ernnnnns AV T O A 72 N P 12,225 |. 09/13/2027 . |1.D ........
Preferred Term Sec Ltd VI LBASS Mezz Nt PTP
..TA041E-AC-9 [6.193% 03/23/35 ...coevvvriiiiiiiiiinieeciiiiines | s . 09/23/2024 . |Paydonn .....oeveviiiinnnns Jovvnininiiiiinens feeeeeeens 13,659 [oeinnne 13,659 |ooviviiiiiiinns 788 | FE: T PR N 12,901 [ooeviiiiiiieens s 12,901 [ooeiiiiiiiiinns oo T S SN 682 |. 03/23/2035 . 1.G FE ....
Preferred Term Sec Ltd VI LBASS Trust Redenption 100.0000
..74041N-AB-1 [Preferred CDO  6.083% 12/24/33 .........ccevvvn | unnnns . 09/24/2024 . | .eeeniiiiii 115,345 ... 77,858 |............86,772 |.... . 12/24/2033 . |[1.A FE ....
Preferred Term Sec Ltd LBASS Sr Nt C
.. 74042C-AA-6 [6.010% 03/22/38 .....evvviviiirnnniiiiiniiiniiniinn | s . 09/23/2024 . |Paydonn .....eeunvvviiiinnnn foevenninineiiiiins e 201,600 |.......... 201,600 |.......... 201,600 |.......... (0100 O O O N e [0 RO AR RN RN 10,066 . 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS XVII Sr Nt Ser Redemption 100.0000
.. TA042E-AA-2 [A-1  5.608% 06/23/35 .......ccevvuenrvviiinnnnes | nnnnns . 09/23/2024 . | eeeeneeeiiieeeeiiieees i e 692,595 |........... 692,595 |........... 529,835 |...euunnnn. VAL I R RN 119,155 [oeeiiiiiiiies s 119,155 [oviiiiiiiiiins o 692,595 [..ovvvviiiiiiinn foriiiiins e 31,204 . 06/23/2035 . |1.B FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B PTP
.. TA042E-AC-8 [6.008% 06/23/35 .....evvriviinrnnniniiiiiiiniiniinn | s . 09/23/2024 . |Paydonn .....eeuvviviiiinnnn Jeviniinniiiiiiiens e 5,778 |oevivvinnnnns 5,778 |vvevrnnns 3,729 |[oooiiiinnnnns 3,729 [ooviiiiiiiiiiins o 2,049 i s 2,049 | e 5,778 |ovvvvvevvvrennnn fonniniiiiiiins foiiis e 280 |. 06/23/2035 . [2.A FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAO42H-AA-5 [5.568% 12/22/35 ....oivvviiniiiiiiiiiiiniiiiiiii | s . 09/23/2024 . |Paydonn .....oeoviviiiinnns Jovnnininiiiiiinees feeeeeeens 81,452 |..ooenn 81,452 |.....ooenens 85,577 [oovvvinnnnns [T ) N R RN 18,022 [oovivviiiieens [ 18,022 [ovivviiiiinns oo L P 3,723 |. 12/22/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1 Redenption 100.0000
.. 74042J-AA-1 [PTP  5.297% 03/22/38 ......cevvvevviiiiinininees | nnnns L 09/23/2024 . | .eeeniiiiiieeeeiieeeees e e 77,758 |oeeeenne T7,758 |oveeennnnnns 59,291 |.oenne 63,252 [ooeiiiiiiiinns fornnees 14,506 [oovivvivnienns foreenes 14,506 [oovivviiiiinns o L L T U O (U N 3,554 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt Cl B-1
.. TA042M-AE-6 [PTP  5.838% 09/22/36 .......evvvvvvvvrnnnnnninnens | unnnns . 09/23/2024 . |Paydonn ......eevviviiiinnnn Jeviniinniiiiiiins e 2,280 [oeeiiienne 2,280 |eieiinnnnns 1,615 |oennns 1,664 |oveeiiiiiiiis o (S [ PO R (S [ PR FR 28 O R N 109 (. 09/22/2036 . |1.E FE ....

Preferred Term Sec Ltd LBASS XXI11 Nt Ser A-
..74043A-AC-5 |FP PTP  5.408% 12/22/36 ....eeevvvviicnnenneiies | veeeees . 09/23/2024 . [Paydown .....ooooeveeiiiins foeiiiiiiiiiiiiiins o, 6,494 |............. 6,49 |............ 4,273 | 6,662 |.....oovvviiern fovrrnnnnns (168) |.oovvvereeiiiees foreeeeennns (168) [ouvvvennniiiins foveeeiiiinns 6,49 | i e i, 289 |. 12/22/2036 . |1.A FE ....
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Preferred Term Sec Ltd LBASS XXI11 Nt Cl A-1
..TA043A-AD-3 [PTP  5.518% 12/22/36 ......cvvvnvvviiinnnnniinnns | nnnnns . 09/23/2024 . |Paydonn .....oeveviiiinnnns Jovvnininiiiiinens feeeeeeens 59,514 |oeeeens 59,514 [........... 56,733 [..oovveennns 57,681 |oveeiiiiiiinn ovvninnnns 1,833 |oveiiiiiiiiins v 1,833 |oveiiiiiiiins o 59,514 [ i e . 12/22/2036 . |1.A FE ....
Preferred Term Sec Ltd VI ABS Combo Nt PTP
.. T41382-AC-9 [5.420% 03/23/35 ... [T . 07/13/2024 . | Paydown ... . 03/23/2035 . |5.B Gl
Preferred Term Sec
L TA13BN-AA-7 [5.808% 12/22/36 ..covvveniiiiiiiiiieiciiiiinieeees | s . 08/21/2024 . |Paydonn .....ovevveriiinnnn fovvvnninnieiiiiiinns foveennnnnn9,206 [ 9,206 [l 5,873 i 7,080 [eaiinnn 1,446 | 881 | e 2,127 [ e 9,208 [ e [ [ 536 |. 12/22/2036 . |6. * .......
Preferred Term Sec Ltd LBASS Combo Nt PTP
L. T4138P-AA-2 5.958% 09/23/35 ....oiiviiiinniiiiiiiiineeiiinin | s . 08/21/2024 . |Paydonn .....ovunvvviiinnnnn foevvnninnnniiiiinns foveennnnnnn 7,613 il 7,618 [ 5,102 | 5,961 [ T8 e AT9 s e 1852 [ [l TB13 [ e [ 457 |. 09/23/2035 . |6. * .......
Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9
L T4160M-KU-5 [5.500% 10/25/35 ...ovvvvveniiiiiiiiiniiiiiiiiinees | s . 09/01/2024 . |Paydonn ....cevunnvriiiinnnn foevvnniiniiiiiiiins Jeneeeciinnn YL 2 PO 626 |.....cvvnnnnnnn 509 |iiiiiiiins £ O (S R R R SZ T R [CYAD] - (74D ) O 23 |[. 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 | unnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 15,979 [ooeeeee 21,319 [eneees 15,443 |............ LT R O O S R LTI U R 535 [ooiiiiinnnn LSS R 1,056 |. 09/25/2037 . |[1.A FM ....
ALM Loan Funding CLO Ser 2014-14A CI A2R2
.. 74988L-AC-8 [6.963% 01/15/30 ..evvvvvviviiiniiiiiiiiniiniiiiinn | s . 07/16/2024 . |Direct ..ooovvviiiiiiininins Jooviiiiiniiiiii e 4,007,400 |........ 4,000,000 |........ 4,000,000 |........ L[0TV 000 O O O N N SRR 4,000,000 [oooereriiiinnns fornnnnnns 7,400 |eoeennnns 7,400 [oeeennnnnn 214,878 |. 01/15/2030 . |1.C FE ....
Residential Accredit Loans Inc RVBS Ser 2007-
..75115L-AA-5 [QH7 CI 1A1  5.469% 08/25/37 ...ovvvvnnivivinnnns | unnens . 09/25/2024 . |Paydonn ......oviviiiinnnns Jovvninnnniiiinees feeeneeeens 35,580 |...eeeenns 35,580 |.....ceennnn 30,49 |............ 30,494 [oooiiiiiiiiiiins o 5,087 [ooeeeiiiiiiinns foeeeeeeens 5,087 |oooeeiriiiiinnns o 35,580 [.oooevviiiiinns oo s s 1,217 |. 08/25/2037 . |[1.A FM ...
Reach Financial LLC Ser 23-1A CI A 7.050%
L. T5525A-AA-3 [ 02/18/31 ..eveviiiiiiiiiiiiiiiiinnerenieeeenn | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 83,866 |............ 83,866 |............ 83,862 |............ 83,862 |...covvniiiiiinn ferriniieeens [T PO RN [T PO A TR IR R R RN R 4,195 . 02/18/2031 . [1.B FE ....
Reach Financial LLC Ser 23-1A CI A 7.050%
.. T5525A-AA-3 [ 02/18/31 oeveeiiiiiiiiiiiiiiiiiin e | s . 07/15/2024 . |Paydonn .....oeevvvviiinnnns Jovvnniniieiiiiiinens foeeieneens 40,687 |............ 40,687 |o.eevennnnn. 40,685 |............ 40,685 |...covviiiiiinn oeeiniieeeens /2 PO RN -2 PO R L1V ) R R, 1,673 |. 02/18/2031 . |1.C FE ....
Renew LBASS Ser 2017-1A CI A 3.670%
L 75973L-AA-6 [ 09/20/52 .oevvvviiiiiiiiiieercriri s | s . 09/20/2024 . |Paydonn .....euuvvviiiinnnns Jovvniinneiiiiiinees feeeneneens 67,629 |............ 67,629 |............ 67,612 |ouveennnnns 66,496 |.....cooovveien forriinnnnn LI T PO I, L T PO A (702 R R ) R R 1,984 |. 09/20/2052 . |[1.A FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TBITEBARAG [ s [ . 09/20/2024 . | Paydown ... . 11/20/2056 . |1.A FE ....
Residential Accredit Loans Inc RVBS Ser 2005-
..761118-HD-3 [QS13 Cl 2A4  5.750% 09/25/35 ......eevvvvvnnnes | uunnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 2,218 | 23,758 |..oeeinnnnns 19,609 |..oeeennnnns S O N ) NN 19,609 |ovvevviiiiiiies Jovnnnnns 2,609 |.eeennnns 2,609 |.iiiininns 906 |. 09/25/2035 . |1.A FM ...
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
..761143-AD-8 A4 6.250% 09/25/37 ...cvvvvvnvviiinnniiiiiiinnn | s . 07/01/2024 . |Paydoun ...ccvvenvvvvinnnnns Joevnnnneniiiiiinnns fooeieiiiiiiin v, (V) I R ({1 P (X)) . (R <) N P AR RN (1) O R ({1 P AN [ 1 P (5] I PO 3 |. 09/25/2037 . |1.A FM ....
Riserva CLO Ltd CLO Ser 2016-3A Cl BRR Wells Fargo Securities
L. 76761R-BA-6 [6.891% 01/18/34 ...evviiiiiiiiiiiiiiiiiieeiciii | s L 07/17/2024 . |LLC wevviiiiiiiiiiiiiiiins v [ 4,204,536 |........ 4,200,000 |........ 4,200,000 |........ L0000 [0 O O O N N N 4,200,000 |.ecevnniiiiiiinn oernnnnnns 4,536 |.......... 4,536 |..ccevnnnnn 148,561 |. 01/18/2034 . [1.C FE ....
SLM Student Loan Tr LBASS Ser 2003-4 C| ASD
.. 78442G-GG-5 [6.381% 03/15/33 ..oovvvnniiiiiiiiiiiiiiiiiineeeees | s . 09/16/2024 . |Paydonn ......eunvvviiiinnnn foevvnniininiiiiiins o 388,459 |........... 388,459 |........... 389,675 |........... 373,857 |......... 74,523 |....... (569,921) |oevvvvneiiiiinn oveennnn 14,602 [oooviiiiiiiins o 388,459 [..ocoeevvninins [ [ s 18,955 |. 03/15/2033 . |3.A FE
Sabine Pass Liquefaction 1st Lien Nt  5.625%
.. 785592-Al-8 [ 03/01/25 .evvvniiiiiiiiiiiiiiiiieeeeceiieeeen | s . 09/30/2024 . | Call 100.1997 oo fooviiiiiii e 450,899 |........... 450,000 |........... 487,125 |........... 455,030 [.....covvneeenn forrenns (4,062) |.eevvennniniinn Jovvnnnnn (4,062) |.eevvenniniinnn Jovvnninnnns 450,968 |....ooviiiiiiinn foeviiinnnns (968) |..cvvennnns (968) [cevnnennnn 28,250 |. 03/01/2025 . |2.A FE
SACO | Tr RMBS Ser 2006-5 Cl 1A 5.269%
L.785811-AA-8 [04/25/36 ....ovvvnniiiiiiiiiiiiiiiiiieneecciniieees | s . 09/25/2024 . |Paydonn ......euvvvviiiinnnn Jevvnniiniiiiiiins e 8,978 [ooiiiirnnnns 3,998 [....coeennns 1,379 | L I5<1 < 20 PO IR (-7 PO RN (-7 PO RN 1,380 [oviiiiiiiiins e 7,598 |oeeennnns 7,598 | 599 . 04/25/2036 . [1.A FM .
Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2
..81746H-AB-7 [3.500% 08/25/47 ...ovvvvniiiiiiniiiiiiiiiiiinieeees | s . 09/01/2024 . |Paydomn .....ouunvviiiinnnns Joevnninieiiiiiines foreeeeeieiinns L7 I L2 I R M8 | L O O R F N L7 R N (55 PR (5 PO 10 |. 08/25/2047 . |1.A ........
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 [CI A1 4.161% 03/25/67 .....ccevvvvenieeiiiinnns | nnnnns . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 131,237 |........... 131,237 |oveinnnnns 130,358 |....ovenens 130,372 |vviiiiiiiiiien v LE[CIC T PR R 865 |oeeiiiiiiinis e S22 R FORRURR RN N 3,791 |. 03/25/2067 . |1.A FE ....
Structured Asset Inv Ln Tr RMBS Ser 2003-BC6
..86358E-CL-8 [CI M1 6.094% 07/25/33 ....ovvvvvvvirinniiniennn | nennns . 09/25/2024 . |Paydoun .....ouunviiiiiinnns Joevinininiiiiines foreeeeens 2,429 |............ 42,429 |............ 38,992 [.......e.e. 40,939 [ooiiiiiiiiiiins foeeeenees L[V R F LRV R AR L7272 O N Y AN 1,554 |. 07/25/2033 . |[1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2003-BC11
..86358E-EK-8 [CL A3 5.919% 10/25/33 ...ooevvvniiiiiiiiiinees | s . 09/25/2024 . |Paydonn .....eeuevvviiiinnnn fevenniininiiiiiins e 443,128 |........... 413,128 |........... 413,768 |..oeunnnnn. LAKTYR R AR AR [T F R [T F R LI R N R A, 16,230 |. 10/25/2033 . |[1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2004-4 Cl
..86358E-HQ-2 [A4  5.769% 04/25/34 ....covvvnniiiiiiiiiiiiiiiinn | s . 09/25/2024 . |Paydonn .....eeuevvviiiinnnn fevenniininiiiiiins e 155,465 |........... 155,465 |........... 144,485 |........... 160,274 ovveiiiiiiiin v LS00 [T I R FR 5,191 | s 165,465 [.oovvvvviiennes oo [ s 4,743 |. 04/25/2034 . [1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2004 CI
..86358E-LS-3 [A8  5.969% 09/25/34 .....covvvniiiiiiiiiiiiiiiiinn | s . 09/25/2024 . |Paydomn ......oveviiiinnns Jevvniinnniiiiinees feeeeeeeens 41,899 | 41,899 |............ 41,861 |oevvvnnnnnn. LI VL N R R < R F P PP 41,899 [ oo [ s 1,079 |. 09/25/2034 . |[1.A FM ....
TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1A
..872227-AA-1 [5.965% 07/25/37 ..oovvvvvniiiiiiiiiiiiiiiiiienees | s . 09/01/2024 . |Paydomn .....eeveviiinnnnns Jovvnniniieiiiiiinees foeeieeeens 37,123 | T VI R 18,839 |ovveennnnns 12,707 |oeennnnns 6,132 |........ 18,283 [oooeiiviiiiiinns feeeeeees L N R R YA P T U R R R 318 |. 07/25/2037 . |1.A FM .
Putnam Advisory CLO Ser 2021-1A Cl A  6.763%
..88430T-AA-9 [10/15/34 ..vvvvnniiiiiiiiiiiiiiiiiiiinncciiineeees | e . 09/20/2024 . | Call 100.0000 ... foooiiiiiiiiiiiiiiinn |oes 13,500,000 |....... 13,500,000 |....... 13,500,000 |....... 13,500,000 J.ueeviiiiinnns Jovenniniiiiiinns Joveeniiiiiinnins foeennnniiiiiinns foviiiiiiiiiinns oo 13,500,000 f..oovvvvvinnns foooviiiiiiiiinn fooniiiiiiii o 866,825 |. 10/15/2034 . |1.A FE .
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Putnam Advisory CLO Ser 2021-1A CI B1
..88430T-AC-5 [7.313% 10/15/34 ..oovvveniiiiiiiiiiiiciiiineeeees | s . 09/20/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 5,050,000 |........ 5,050,000 |........ 5,050,000 |........ FS 0510000 O O O N N N ESOSTV RV [V[V I RN AP RN R 350,489 |. 10/15/2034 . |1.C FE .
Putnam Advisory CLO Ser 2021-1A CI C  7.813%
..88430T-AE-1 [ 10/15/34 ... R IR . 09/20/2024 . | Call 100.0000 ..... [oooeeiiiiiiiiiiiiinn oo 2,750,000 |........ 2,750,000 |........ 2,750,000 |........2,750,000 |.... F N R 2,750,000 |. ...203,846 |. 10/15/2034 . [1.F FE .
..89054X-AD-7 |Topaz Solar Farms LLC Nt  4.875% 09/30/39 .. |....... . 09/30/2024 . | Call 100.0000 ..... .. 302,592 302,592 307,214 |...........278,856 .21,41 ....306,327 |.. . 09/30/2039 . |3.A FE
Towd Point Mortgage Tr RMBS Ser 2015-6 Cl M1
..89172R-AC-9 [3.750% 04/25/55 ...oeeeeeeeeeeeeeeiieeeeeeeenees | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 535,943 |........... 535,943 |oeeeennnnns 569,450 |........... 539,515 |oeeieeieieins Jeninns (3,572) |veeneneeeennns Jvnns (3,572) |veveneeeeeennn eeennns 535,943 |oeeeeiieiiiins eereeieeeeeens e e 13,265 |. 04/25/2085 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..eevveeeeeeeneeeeeeenneeeeeen | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 183,964 |........... 183,964 |........... 191,036 |.......... 187,417 |oeeeeeeieeies s (3,452) [-eeeeeeiniieeaee foeeeennnn (3,452) [oeeeeeeiiieeeee o 183,964 |evveeeeeeinis eeeeeeeeeennens o e 3,415 . 06/25/2057 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1
..89175M-AA-1 [3.750% 05/25/58 ...ceevveeeeeeeinnieeeeeennnaeeee | s . 09/01/2024 . |Paydomn ...cevvueeeeeennnnn foeemnneeeeeenies s 582,483 |........... 582,483 |........... 604,575 |........... 595,144 |oeeiiieeiiiaes s (12,661) [ceeeeeeeeennnas fennnnns (12,661) [ceeeeeeeeennns ferneeeeens 582,483 [.oeeeeeeiiiies oo e s 18,509 |. 05/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-6 Cl A1
..89176L-AL-8 [3.750% 03/25/58 ...ceevvveeeeeeenniaeeeeennnaeeee | s . 09/01/2024 . |Paydomn .eevveuneeeeennnis Jennnieeeeeeniees feeeeeees 32,442 |............ 32,442 |............ 34,820 |...ccovennnn 34,102 |eeeiiiiieeeeen Jeeeenenn (1,660) [ooeeeeeeeeeeeee foreeees (1,660) [oeeeeeeeenaee foreeeeeennns 82,442 |eeiiiiiiiiies e e e 800 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2018-5 CI
..89176V-AA-0 [A1  3.250% 07/25/58 ..oeveeneeeeeeeeeeeeeennes | s . 09/01/2024 . |Paydonn ...cevveeeeeeeennnnn foeemnnineeeeeniies s 600,522 |........... 600,522 |........... 644,811 |........... 629,683 |[....ccvvvuieeeee foeeeenn (29,161) [cveeeeeeennnes feuennns (29,161) [cvveeeeeeenns ferneeeees 600,522 |oeevrrniiieeeenn Joevrnnieeeeenne Jeernniieeeeeenns e 13,115 |. 07/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 [3.750% 03/25/58 ...ceevreaeeeeeineieeeeeennnieeee | s . 09/01/2024 . |Paydonn ...cevvueeeeeeennnnn foeeennneeeeennes s 129,025 |oeeeennnnes 129,025 |..eeevennnn 128,240 |........... 128,370 [oveeeeieeennies Jorneeeees [C151 0 T ISR 655 |iieeiiiiiiieenn eeeeins 129,025 [ooeeeeiiiiieee oo oo s 3,285 |. 03/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1
..89178B-AA-2 [2.900% 10/25/59 ..oeeevreeeeieeineieeeeeeneneeeee | s . 09/01/2024 . |Paydomn ...cevvueeeeeennnnn foeemnneeeeeenies s 583,213 |.coeennnns 583,213 |........... 609,074 |.......... 600,277 |oveeeeieeeeeennn oeennnn (17,085) [c+vmeeeeemnnnas feunnnns (17,065) [c+veeeeeemnnnas forneeeeens 583,213 [ooeeeeeeiiiiee oo e s 11,284 |. 10/25/2059 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2020-4 C| A1
..89179J-AA-4 [ 1.750% 10/25/60 ......eeeeveneeeeeeenniiieeeeennns | s . 09/01/2024 . |Paydonn ...cevvuneeeeeennnnn foeeemnneeeeennies s 214,080 |........... 214,080 |..coeennnns 218,130 |oeveennnnns 297,431 [ e (3,351) |eeeeeeeeeenns Jeninns (3,351) |oeevenieeeeeenn eeenninns 214,080 |eeevnniiieeenn [eeeenniiieeeeen e e 2,510 |. 10/25/2060 . |1.A ........
Tricon American Homes RMBS Ser 2019-SFR1 Cl A
..89612L-AA-4 [2.750% 03/17/38 eeveeeeeeeineneeeeeeenieeeeeeeen | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 11,662 |..occenenens 11,662 | 1,799 |oeeeeee 11,699 |eeeeiiiieiens e (K701 FHPTTRTR IS (K701 FHPTTRTI ISR L7 PO FOPRRURRRRR URTRR TR 214 |. 03/17/2038 . |1.A FE .
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 [ 1.482% 11/17/39 oereeiiiieiiieeeeeeeeeeeeeenn | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Jeeenniieeeeeeniees e 3,668 |[....cconnnnnn 3,668 |....ounnnnnn 3,668 |.coeennnnnn. 3,667 |eeeeeiiiiieeenn eeeenneeeees L PO AR L PO RN 3,668 |oeeeeeeeeeniis oeenieeeeenniee o e 36 | 11/17/2039 . |1.A FE .
Tricolor Auto Sec Trust ABS Ser 2024-2A Cl A
..89616P-AA-1 [6.360% 12/15/27 .oeveeeeeeeiiiieeeeeeiieeeeeenn | s . 09/15/2024 . |Paydomn ...ceevueeeeeennnnn foeeennieeeeeenies s 222,895 |eeeeennnnn 222,8% |oeeeunnnns 222,879 [oeeeeeeiiieieeeens e e LT PO PPN LT P 222,895 [oooeeeeeeiiieee foeeeeee e et 3,535 |. 12/15/2027 . |1.E FE ....
..902494-AX-1 [ Tyson Foods Inc Sr Nt~ 3.950% 08/15/24 ..... |....... . 08/15/2024 . |Maturity ....oooovviiniens Joovvniiniiiiiinns foeeen 10,000,000 |...... 10,000,000 |....... 10,176,750 |....... 10,013,048 |....oooeeeeeiens |eeens [REHVZE:D A RN [QEHZE:) N AT R O [0/ J01V[V I U RPN RN RN 395,000 |. 08/15/2024 .|2.B FE ....
USTA Nat! Tennis Ctr Inc Sr Sec Nt Ser A Redemption 100.0000
..903638-AA-8 [3.110% 09/08/24 .....evvvivviiriiiiiiiiiiiniiniinn | s . 09/08/2024 . | .eeuniiiiiiiiiieeeeeiiieeees v e 1,144,477 |........ 1,144,477 |........ 1,144,477 |........ I O O N AR I 7 A O O R AN 38,582 |. 09/08/2024 . |1.G FE .
Union Pacific RR ABS PTC Ser 2005-1  5.082% Redenption 100.0000
..90783V-AA-3 [01/02/29 .....evviiiiiiiiiiiiiiiiiiiieeecviineeeeen | s L 07/02/2024 . | eevnneeeiiiiieeeeeieiieeees i e (X T PO (ST (51 1 {75 F LI PO AN L O (62 O O RN 3 . 01/02/2029 . [1.C FE .
United Air Lines LBASS EETC Ser 2019-1 CI A
..90931E-AA-2 [PTT  4.550% 08/25/31 ..covvvvniiiiiininieiiiinnn | s . 08/25/2024 . |Various ... . 08/25/2031 . |2.B FE
United Airlines Inc 1st Lien Redemption
.90931G-AA-7 [ 10/15/27 evveeiiiiiiiiiiiiiiiiieeenccinieeeien | s L 07/15/2024 . | eeeeeeeiiiieeeeeiiieeeees e e 24,006 |............ 24,006 |............ 1 o AU [ [0[0) ) PO R (V0D ) S AN 0 O R RN 353 . 10/15/2027 . [1.E FE .
United Air Lines PTC Ser 2018-1 A 3.700%
..90931V-AA-4 [09/01/31 ..vveeiiiiiiiiiiiiiiiiiennereneeeenn | s . 09/01/2024 . |Various ........cceeeevvenns foevennnnnnnniinnnnns Jonnnnns 401,701 |.......... 401,701 |....ooeeens 402,525 |........... 402,372 [oveiiiiiiiiiis e ({74 PR R (CZR)) R RN L1V (0 O A R N 14,863 |. 09/01/2031 .|2.B FE
United Air PTC Ser 2020-1 CI B PTT  4.875% Redenption 100.0000
..90932V-AA-3 [01/15/26 ...evvviiiiiiiiniiiiiiiiiiniecieiieeeien | s L 07/15/2024 . | eeveneeeiiiieeeeeeiiieeees | e 104,000 |.......... 104,000 [oeeennnnns 109,821 |ovveennnnne 106,894 |oevvvvvvviiiinns fevnvnnnns (2,8%4) |.eevvieiiiiiiies e (2,8%4) |.oevvieiiiiiiins e 104,000 [oovvevevnnnns foovriiiinnin [ s 3,803 |. 01/15/2026 . |2.A FE
Upland Ltd CLO Ser 2016-1A Cl A1AR  6.564%
.. 915328-AU-2 [04/20/31 ovvveniiiiiiiiiiieciiieeiieeeeen | s . 07/22/2024 . |Paydonn .....cvvevvevvinnnnn foevevniniiiiiiinns Jovnens 1,352,888 |........ 1,352,888 |........ 1,352,888 |........ 51t O O O N AR 1,352,888 |ouvenvvviiinnns foeniiiiiiiins foveniieiiiinns oo 68,819 |. 04/20/2031 . [1.A FE ....
Upland Ltd CLO Ser 2016-1A Cl A1B2  1.842%
..915328-BE-7 [04/20/31 ovvvviiiiiiiiieiiieeen | s . 07/20/2024 . |Paydoun .....oeevvveiinnnnns Joevniinieeiiiiines foenns 2,459,7% |........ 2,459,7% |........ 2,459,7% |........ 2,459,796 [ooviiviiiniiins fooneiiiiiiis e [ [ 2,459,796 [.ooovvvvnininns oo s s 33,982 |. 04/20/2031 . |1.A FE ....
VFI ABS LLC ABS Ser 2022-1A Cl A 2.230%
.. 91824C-AA-4 [03/24/28 ....oovvvniiiiiiiiiiiiiiiiiecies | s . 08/24/2024 . |Paydonn ......evvvvviiinnnn foovvnnininiiiiiinns foninns 159,041 |........... 169,041 |........... 159,034 |........... 159,089 |oviviiiiiiiiinn i /2 PO RN /2 PO F BECIE N0 I O ) AU NN 2,109 |. 03/24/2028 . [1.A FE ....
Verde CLO Ltd CLO Ser 2019-1A Cl AR  6.663%
.. 92338B-AN-5 [04/15/32 .ovvviiiiiiiiiiin s | s . 09/04/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 5,691,730 |........ 5,691,730 |........ 5,691,730 |........ FS 10T O R R RN LSTNCIC < VI R FOPPTR RN R 343,231 |. 04/15/2032 . [1.A FE ....
Verde CLO Ltd CLO Ser 2019-1A Cl AR  6.663%
.. 92338B-AN-5 [04/15/32 .oviviiiiiiiiiiie i | s . 07/15/2024 . |Paydoun .....oevvvevieinnnnn Jevvnnnineiiiiiinns foinenenns 8,270 [ooviviinnnnns 8,270 |eeveennnnns 8,270 |evvvennnnnns (0 O O R AN L= 72 (V I P O RN NN 421 |. 04/15/2032 . [1.A FE .
Verde CLO Ltd CLO Ser 2019-1A CI BR  7.163%
..92338B-A0-8 [04/15/32 . iiivvviiiiiiiiiiiiiiiiiicciiines | e . 09/04/2024 . | Call 100.0000 ..... foooiiiiiiiiiiiiiiinn foons 1,850,000 |........ 1,850,000 |........ 1,850,000 |........ 1,850,000 fo.ovvvvvvnnnns foovvvvviiiiinnns foovviniiiiinn oo o 1,850,000 f...ooovvvinnnee fooviiiiiiinns o 119,886 |. 04/15/2032 . [1.C FE .
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Verde CLO Ltd CLO Ser 2019-1A CI CR  7.563% JP Morgan Securities LLC
.. 92338B-AS-4 [04/15/32 .evvviiiiiiiiiiin i | s L O7/17/2024 . | eeeeeeeeeiieeeeeciieeeeees i e 3,507,525 |........ 3,500,000 |........ 3,500,000 |........ B 100000 Y O N N N N 3,500,000 |..cevuuiiiiiiinn oevinnnnns 7,525 |.oceiinnnn 7,525 |eveinnnnns 204,118 |. 04/15/2032 . |1.F FE ....
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 A1 4.474% 04/25/67 ..oovvvnvvviiiniieeiiiinns | s . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 17,488 |........eeet 17,488 |............ 17,488 |............ 17,485 | e [T PO RN [T PO A LT R AR R RN 521 |. 04/25/2067 . |1.A FE ....
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AA-9 [A1  4.130% 02/25/67 ...oevvvvvvinnnniiniiininnes | nennns . 09/01/2024 . | Paydoun . 02/25/2067 . |1.A FE ....
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AB-7 [A2  4.130% 02/25/67 ...ovvvnvvviiiiniiiniiiinins | s . 09/01/2024 . | Paydoun . 02/25/2067 . |1.B FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AA-5 [A1  2.724% 01/25/67 .ovvvvvvvviiniiiiiiiiniines | s . 09/01/2024 . | Paydown . 01/25/2067 . |1.A FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...ovvvnvvvviiiniiieiiiinins | enens . 09/01/2024 . | Paydown . 01/25/2067 . |1.C FE ....
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 [A3  3.288% 01/25/67 ..evvvvvvvvinniiiiiiiiinnnes | s . 09/01/2024 . | Paydoun . 01/25/2067 . |1.F FE ....
Verus Securitization Trust RMBS Ser 22-7 Cl
.. 92630N-AA-4 [A1  5.152% 07/25/67 .evvvvvvvvinnniiiiiiinienes | s . 09/01/2024 . | Paydown ... . 07/25/2067 . |1.A FE ....

Visio RMBS Ser 2019-2 C 122

2 92837D-AA-5 | eeeeeiiie e [ . 09/01/2024 . |Paydown . 11/25/2054 . |1.A ........
Visio RMBS Ser 2019-2 CI A2  2.924% 11/25/54

B T S U [P . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 51,036 [o.evnennes 51,036 [...ccennee 51,035 |............ 50,995 [ovviiiiiiiiiis | L O L O 51,086 |oovvvrieeeenns forniiiii e 993 | 11/25/2054 . |1.A ........
Visio RMBS Ser 2020-1 Cl A1 1.545% 08/25/55

2 92837K-AA-9 | oo [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 196,102 |........... 196,102 |........... 196,09 |.......... 196,011 | o [ O L2 AU 196,102 | o e e 2,047 | 08/25/2085 . |1.A FE ....
Visio RMBS Ser 2021-1R CI A1  1.280%

.. 92837U-AA=T | 05/25/56 ..vvvvviaeiiiiiiiieiiiiiie e [ e . 09/01/2024 . [Paydown ....coouvvieeiiiiis [eeeeniiiiieneniin [ 115,011 [.......... 115,011 ..o 115,010 |........... 114,995 | [ LI PR R 16 [ | T O U F 1,004 (. 05/25/2056 . |1.A FE ....
Visio RMBS Ser 2021-1R CI A2  1.484%

.. 92837U-AB-5 | 05/25/56 ....vvvvieeiiiiiiiieiieiiiiie e [ . 09/01/2024 . [Paydown ....coovviiiiieniis foeneeniiiiinieis e, R,137 | RA37 o 2,136 | L K O [ PP R, [ FOPPUUPRR RN 280 7 ) AP 424 | 05/25/2056 . |1.B FE ....
Visio RMBS Ser 2021-1R CI A3  1.688%

.. 92837U-AC-3 | 05/25/56 ..vvvvvieeiaiiiiiieiieiiiiie e [ e . 09/01/2024 . [Paydown ....coouvviieiieniis foeneeniiiiiiiieis e, 11,961 [ooeeeeein. 1,91 [ 11,961 [ 11,959 | s 2 O R, P2 PO RN L O o 151 |. 05/25/2056 . [1.C FE ....
Visio RMBS Ser 2021-1R CI A3  1.688%

.. 92837U-AC-3 | 06/25/56 ..ceeeeieiiiieiiiee [ . 08/01/2024 . | Paydown ... . 05/25/2056 . |1.D FE ....

Visio RMBS Ser 759

.928380-AA-6 | .eeeeeeiiiiiie e [ . 09/01/2024 . [Paydown ......ccevveeiiiiiis [oeniiiiiiiinniiiis [ 354,603 |........... 354,603 |........... 354,598 |........... 354,404 ..o [ LI P R 199 [ oo 354,603 [..oevvvviiiiiinn foriiis e e 14,279 |. 08/25/2057 . [1.A FE ....
Visio Trust Ser 22-1 Cl A2  5.850% 08/25/57

. 02838C-AB-4 | .eeieeiiiie e [ . 09/01/2024 . [Paydoun ......ccvvvereiiiis foerieiiiiiiiieiiis [ 39,800 f........... 39,800 |........... 38,954 |........... 38,989 |.vviiiiiiiins e -2 TR S L O RN B O Y U N 1,628 |. 08/25/2057 . [1.C FE ....
Visio Trust RMBS Ser 2023-2 Cl A1 6.598%

..92839C-AA-5 | 10/25/58 .....evviiiiiiiiiiiiee e [ eeeees . 09/01/2024 . [Paydown ......ccevveeiiiiiis [oeniiiiiiiinniiiis [ 271,807 |.......... 271,807 |........... 271,805 |.......... AL : T R I, 19 | o 19 | o 271,807 |oveeeeeiiiiiiees ovvvveeeirieeens foiiiiiiis i, 12,764 |. 10/25/2058 . [1.A FE ....
WFLD Mortgage Tr CMBS Ser 2014-MONT CI A

..92939G-AA-5 |3.880% 08/10/31 .....eeveiiiiiiiiieiiiiiiiiieiiis [ eeeees . 09/01/2024 . [Paydown ......ccevveeiiiiiis [oeniiiiiiiinneiiis [ 99,113 |.oocereeens 996,113 |.ooeeenee 926,941 |........... 960,502 [ovvveeiiiiiinns foeinns 35,611 [ooiiiiiiiiees s 35,611 [ o e P 25,396 |. 08/10/2031 . |1.A ........
WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 CL

..92030K-AE-8 | A5 3.607% 11/15/47 ....oooiviiiriiiiiiiiiiiieees | eeeees . 09/01/2024 . [Paydown ......ccevveeiiiiiis [oeniiiiiiiinniiiis [ 443,039 |........... 443,039 |........... 457,653 |........... L7707 7R FO (1,193) |vveeeeiiiieiies v (1,193) |oeeeeieiieieiies e 443,039 [ovveviviiiiiiinn [ e e 11,928 |. 11/15/2047 . |1.A ........
WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 Cl

..92939K-AF-5 |ASB  3.324% 11/15/47 ...ovvvviiiiiiiiiiiiiiins | s . 07/01/2024 . [Paydoun .....oovvuvvnennnnn foeeniniiiiiinn o 49 | 49 o, LT O L2 O R ) R (U RN L1 O (H A R R 1| 11/15/2047 . |1.A ........
Washington Mutual Mtg RMBS Ser 2006-AR8 Cl

..93362F-AB-9 | 1A2  4.875% 08/25/46 .......eeveiiiiriniiiiiiins [ reeens . 09/01/2024 . [Paydoun ......ccvvvereiiiis foerieiiiiiiiieiiis [ 52,858 |...coceeen. 54,336 |............ 48,472 ..o L Y R AU RN R R R, [T/ R RO 4,386 [ovevvnnns 4,386 | 1,662 |. 08/25/2046 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI

..93363E-AB-1 | 1A2  4.788% 09/25/36 .......eevvrrvurnnnneniinns [ reeenn . 09/01/2024 . [Paydoun ......cccvveernenn foreniiiiiiiiinn e 2,263 oo 2,201 | 2,29 | 1,974 ... KO LI PO (R RN [ FUUUR 2,20 |ooeiiiiiiiiiiens e ()] R (20 ) T 68 |. 09/25/2036 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR12 CI

.. 93363N-AA-3 | 1A1 4.557% 10/25/36 .....ovvvveiiiiniiiiieiiins [ eeeees . 09/01/2024 . [Paydoun ......cccvveerninn foreniiiiiiiiinnnnns e 4192 [ 4,331 | 4,344 | LIRX ST R R (5] S RS (5] R RSN 4,331 | [ (138) [ovvvvvnnns (138) [oevvvnnnnnnnnns 130 |. 10/25/2036 . [2.B FM ....
Washington Mutual Mtg RMBS Ser 2006-AR14 CI

..93363P-AA-8 | 1A1  3.982% 11/25/36 .....evvvveiiiiiiiiiieiiins [ eeeens . 09/01/2024 . [Paydoun ......cccvvvernenn forniiiiiiiiiinn e 8,541 [........... 11,067 |ooeeeennees 10,185 |..ooeenees L0 T O PP (S R R R 10,185 [ovvvvvvviiiiinnn fornnnne (1,614)]........ (1,614) [ovvnnininnnnns 301 |. 11/25/2036 . [1.A FM ....

Washington Mutual MSC Mtg PT RMBS Ser 2007-
..939348-AE-8 |HY2 Cl 2A2  3.624% 04/25/37 ....ooovvviunnenees | vveeees . 09/01/2024 . [Paydown .....occovvvvieiiin foeeiiiiiiiiiiiiien foeeeins 37,656 |............ 39171 foeeeenn. 30,111 | 30,111 | o e o e fo, 30111 | e, 7,545 | 7,545 |oooiiiiiii 932 |. 04/25/2037 . |1.A FM ...
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Wells Fargo Bank Northwest NA CTL Ser 2002 CI
..94978#-AT-4 [20  6.650% 08/01/27 ....ccvvvvvnnviiiiinnnniiiins | s . 09/01/2024 . |Various ........cceeevrevnnn Jovvnnneneeinnninnns foeeeennens 75,3382 |oeeienns 75,382 [oeeiiiinnn 75,332 [ooeerininns 75,332 [ooeeeiiiiiininns fooreeiiiiiinnns oo [ [ [ ATR 7/ R R R RN 3,341 |[. 08/01/2027 . [3.A ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd
..94978#-AU-1 |Ln  7.380% 05/15/32 .. [ [ . 09/15/2024 . |Various ... .. 3,733 |. 05/15/2032 . [1.B ........
Wells Fargo Bank Northwes
.. 94978#-AX-5 [6.640% 10/10/24 .....ccovvvviiiiiiiiiiiiinieciiiis | s . 09/10/2024 . |Various ........cceeeevreens foovvnnnnninniiinnns Jonns 120,754 |........... 120,754 |...ooeeeees 120,754 |..oooeeeens {0 O O ) RO L £ O ) A NN 5,345 . 10/10/2024 .|2.B ........
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
..94980G-BF-7 [A33  5.969% 10/25/34 .....cevvveiiiiiiiiiiniiees | s . 09/25/2024 . |Paydonn .....eeunvvviiiinnnn foovvnnininiiiiins o 168,072 |........... 158,072 |oeveennnnns 152,502 |.oovvvennns 154,083 |ovvvveiiiiiinn vvninnnns 3,990 i s 3,990 i s Lt 720 O N AU NN 5,603 |. 10/25/2034 . |[1.A FN ....
Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20 Cl
..94980E-AF-4 [ASB  2.978% 04/15/50 ...evvvnviviiinnnniiiiiiinn | s . 09/01/2024 . |Paydonn .....cevevvviriinnnn foevvininiieiiiinns fovnens 2,260,847 |........ 2,260,847 |........ 2,201,227 |........ 2,260,835 |..cccvvvniiinns forriiiiiinns /220 PO AN L5 PR R LIV IR A RN FO R RN R 44,836 |. 04/15/2050 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20 Cl
.. 94080E-AH-0 XA 1.429% 04/15/50 ..oovvvvviiiiiiiiiiiiiiins | nennns . 09/01/2024 . |Paydoun .....euvnvviiiinnnns Jeevnninniniiiiiinnns foeeeeiiiiii o e 1,401,881 |........... 164,501 [oeviiviiiiens fonnns [QLZ3IV DN PO AN (164,501) |ovvvenviviinnns Jovrineneeviniineees oo [ [ s 163,868 |. 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 ......ovvvvinnnniiiiiininn | nnnnns . 09/01/2024 . |Paydonn .....eeuvvvviiinnnnn fevvnnininniiiiinns foninns 513,432 |...oeeeens 513,432 |oeeennnnn. 528,370 |........... 514,183 [.ooovviiiiienes oo (411 ) O (411 PO B13,432 [ooveiiiiiiiiins oo s e 11,302 |. 05/15/2048 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2015-NXS3 Cl
..94980V-AE-9 [ASB  3.371% 09/15/57 ..oovvvviiiiiiinniiiiiiinnn | s . 09/01/2024 . |Paydonn .....oeunvvviiinnnnn fovennininiiiiiinns foninns 469,867 |........... 469,867 |........... 483,944 |........... 470,903 |....ovvvvvninens forrenes (1,086) [oneeviininenns foreeees [ L) N O 469,867 |...eoviiiiiiinn foevinniiniiiiins v o 10,535 |. 09/15/2057 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-NXS5 Cl
..95000C-BC-6 [ASB  3.382% 01/15/59 ...ovvvvnviiiiininniiiiiinnn | s . 09/01/2024 . |Paydoun .....ouvvverinnnnns Jovvnnnieeiiiiinnes feens 1,453,248 |........ 1,453,248 |........ 1,496,833 |........ 1,457,867 |[ooovvvviinnenns forneees (4,619) |eevveiniiiiinn oveennnn (4,619) |eevveneniiiiinn oveennnn 1,453,248 |.ooovviiiiiiins v v o 32,685 |. 01/15/2059 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-C34 Cl
..95000D-BE-0 [ASB  2.911% 06/15/49 ....evvvviiiiinnniiiiiiiinn | s . 09/01/2024 . |Paydonn .....euvnvviiiinnnn foevvnnininniiiiinns foninns 263,787 |........... 263,787 |.ocevvnnnns 269,278 |........... AT O N [(-15) ) O R [(-15) 1 A AR LKL A R R RN R, 5,106 |. 06/15/2049 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 Cl
..95000J-Al-8 [ASB  3.486% 12/15/59 ....oevvviiiiiiiiiiiiiiiinn | s . 09/01/2024 . |Paydoun .....oevvvivinnnnns Joevnniineniiiiinnes foens 1,034,034 |........ 1,034,034 |........ 1,063,082 |........ 1,037,806 [oovevvvvvnnenes forreees [VAE) ) P RN (3,773) |ovvevvneiiiinnn Joveennnn 1,034,034 | v v Jovvninnnns 23,974 |. 12/15/2059 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2018-C45 Cl
..95001N-AlI-8 [ASB  4.147% 06/15/51 ..eevviviiiiniiiiiiiiiiines | s . 09/01/2024 . |Paydonn .....oeunvvviiinnnnn fovennininiiiiiinns foninns 231,947 |oooennnnns 231,947 |........... 238,893 |........... 234,251 | v (250,51 PR R, (205 PO FP, 21,947 [ oo [ s 6,390 |. 06/15/2051 . |1.A ........
Westlake Auto Receivables Tr LBASS Ser 2022-
.. 96042W1-AE-7 [1A CL B 2.750% 03/15/27 ...evvivviininniiiinnn | nnnnns . 08/15/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiinn oo 345,572 |...oevnenns 345,572 |oeeennnnnn 345,541 |o.oeennnnns 345,566 [.......cveeeern forriiiiinnns [ PO RN [0 PO R 345,572 [oovevviiiiinnes oo [ s 6,336 |. 03/15/2027 . |1.A FE ....
Westlake Auto Receivables Tr LBASS Ser 2022-
.. 9604201-AE-7 [1A CL B 2.750% 03/15/27 ...evvivvvinnnniiiinnn | nnnnns . 07/15/2024 . |Paydonn .....eevvvvvvrinnnnn foovvnnininniiiiinns fonennns 580,762 |........... 580,762 |.....eu.n. 580,710 |oeevuennnns 580,753 [..oovvvieiienns oot [ ) M [ R R £5110 - O R R 9,316 |. 03/15/2027 . |1.A FE ....
Westlake Auto Receivables Tr LBASS Ser 2022-
..960421-AF-4 [1A CL C  3.110% 03/15/27 ...evvvvvvininiiiiiinn | nnnnns . 09/15/2024 . |Paydonn ....cevunvviiiinnnn foevvnnininniiiins foninns 561,709 |........... 561,709 |.........nn 561,665 |........... 561,695 [...ccvvvvnieiens fooviiiinnnnnns L O AN L PO R £5To0 R0 R ) ) A 12,668 |. 03/15/2027 . [1.B FE ....
Preferred Term Secs XIX LBASS Sec Nt  5.558%
G72212-AA-4 [12/22/35 ..o | s . 09/23/2024 . |Paydonn .....eeunvvviiiinnnn fovvnniininiiiiins e 147,054 |........... 147,054 |............ 99,679 |......eeenn 3,779 |oeeiiiiiiiies e T R RN KT R R <. O ) N NN 6,722 | 12/22/2035 . |[1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
..G7222R-AA-8 [5.558% 03/22/38 ......covvviiiiiiiininiiiiiiiiines | s . 09/23/2024 . |Paydonn .....eeoviviiiinnnns Jovvninniniiiiiinees feeeeeeens 61,219 [........... 61,219 |[............ 41,910 [.ooveeeennns 46,834 |..ooovviiiiiiinn Joereinnnn 14,385 |ovveeiiiiiiinnn Jovninnns 14,385 |ovvveeiiiiiiinns o (511972 1 R ) R R 2,798 |. 03/22/2038 . |1.A FE ....
Air Canada LBASS EETC Ser 2017-1AA  3.300%
..00908P-AA-5 [07/15/31 ouveniiiiiiiiiiiiiiii e A.... . 07/15/2024 . |Various ........cceeeevveees foovenninnnniinnnnns Jovnnnns 128,000 |.......... 128,000 [oveeennnn. 128,000 [oveeenenn. <000 O O Y S RN (RN 128,000 [ovvvevvvinnns foovriviiii [ s 4,224 |.07/15/2031 . [1.C FE ....
Air Canada LBASS PTT Ser 2017-1A  3.550%
..00908P-AB-3 [07/15/31 ..vvvviiiiiiiiiiiiiiie e A.... . 07/15/2024 . |Various ........ccceeevvenns foovennnnnnnncinnnnns Jonenns 134,195 |ooeeennnns 134,195 |........... 132,136 |..eevvennns 132,581 |oovvveiiiiiiin v ) L O RN 1,614 [ [ 134,195 [ oo [ s 4,764 |. 07/15/2031 . |1.F FE ....
Air Canada LBASS EETC Ser 2020-2B  9.000% Redemption 100.0000
..00909U-AA-3 [10/01/25 ...euviiiiiiiiniiiiiiie e L 08/14/2024 . | eeveniiiiiiiiiieeeiiiiiieeees i e e [ .. . 10/01/2025 . |2.B FE ....
..89114T-ZE-5 | Toronto-Dominion Sr MTN  0.700% 09/10/24 ... . 09/10/2024 . |Maturity 15,000,000 .15,000,000 .14,988,000 |. N 15,000,000 105,000 |. 09/10/2024 . [1.E FE ....
..055780-AB-9 |BPCE SA Sub Nt  5.150% 07/21/24 .............. . 07/21/2024 . |Various ... U R RN 6,000,000 |........ 6,000,000 |........ 6,249,000 |........6,018,018 |.....coevvvinnnn Jounnnnn (18,018) |vennnniiiinins Jovnnnnn (18,018) [eeeeniiniiiiis v 6,000,000 |.. ...309,000 |. 07/21/2024 .|2.B FE .
British Airways PTC Ser 2021-1 A PPT  2.900% Redemption 100.0000
..11042C-AA-8 | 09/15/36 ... R [ . 09/15/2024 . 129,377 126,812 |.... ..2,814 |. 09/15/2036 . [1.D FE ....
British Airways PTC Ser 2021-1 B PPT 2nd Lien
..11042C-AB-6 3.900% 09/15/31 ..evvvvvniiiiiiiiiiieiiiiieeeees C..... . 09/15/2024 . .. 3,609 |.09/15/2031 . [1.G FE ....
..11042T-AA-1 [British Airways Plc EETC ~ 3.800% 09/20/31 . |C..... . 09/20/2024 . |Various ... 1,170 . 09/20/2031 . [1.D FE ....
Skandinaviska Enskilda Sr Nt ~ 0.650%
..83051G-AS-7 [09/09/24 ....ormniiieeiiee e D..... . 09/09/2024 . |Various .......cceeeueeeeeen Joevmmminneeeennnnns Jounnn 27,000,000 |....... 27,000,000 |....... 26,961,660 |....... 26,991,154 [ e 8,846 [oeeiieiiiiins e 8,846 [eiiiieiiiies e 27,000,000 [eeueeeeemmnnns feeeeeeemniiee feeeeeeeees e 175,500 |. 09/09/2024 . (1.D FE ....
Tyco Electronics Group Sr Nt 3.450%
..902133-AR-8 [08/01/24 .....iieeeeee e D..... . 08/01/2024 . |Various .......cceveueeeeeee foeeemmninneeecnnnns Jounnen 9,000,000 |........ 9,000,000 |........ 9,331,940 |........ 9,018,218 |oeeeiieeeenias s (18,218) [cveeeeeeennies feuenns (18,218) [cvveeeeeeennns [erennns 9,000,000 [ueeeeeemmnines feeeeeeeeeeieee [ e 310,500 |. 08/01/2024 . |1.G FE ....

Hofer Financial Services GmbH Sr Nt Ser A
..A3158#-AC-3 |3.410% 07/25/24 .....evveeeeiiiiiieeeiiiie, D..... . 07/25/2024 . [Maturity ....oooooovvvnnns foeeeiiiiiinnennn [, 48,000,000 |....... 48,000,000 |....... 48,041,250 |....... 48,004,861 |....cceeeeeeees founenns (4,861) [oeveeeiiiinnes o (4,861) [oeeeeeeiiiiinns | 48,000,000 |..ooooiiiiinnes fooiniieiiiiii Jeeiiiiiiiieees foeeeeas 1,636,800 |. 07/25/2024 . [1.G PL ....
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AptarGroup UK Holdings Ltd Sr Nt Ser E
..G6093#-AB-0 [ 1.170% 07/19/24 .....coiiiviiiiiiiiiiiieeeceinea B..... . 07/19/2024 . IMaturity ...ooooovvnennnes Joovinninniiiiiins e 8,705,600 |........ 8,705,600 |........ 9,212,000 |........ FETR: K] {00 R AP RPN RN RN 380,800 |........ 8,705,600 |...... (506,400) |..evvnnreiinnnn Jovnnnn (506,400 |........... 101,930 |. 07/19/2024 . [2.C ........
Omega Leasing Ltd Sr Nt Ser 9 2.400% Redenption 100.0000
..G6764#-AA-0 [ 10/12/26 ...evvviiiiiiiiiiiiii D..... L 07/12/2028 . | eeveeeeiiiieeieeeiieeees i e 526,316 |........... 526,316 |........... 526,316 |........... 492,950 |......... RTINS R R 33,366 |...cevniiiiiinn oevnninnnns £V N (- R R R R 9,474 |. 10/12/2026 . 3.A ........
Omega Leasing No. 12 Sr Sec Nt (Rolls Royce Redempt ion 100.0000
..(67648-AA-2 [PLC)  2.960% 04/12/27 ....cevvvvvvvvinnnnnnnnnnn | Do L 07/12/2028 . | eeeeeeeiiiieeeeeeiiieeees i e 390,562 |........... 390,562 |........... 390,562 |........... 364,901 |........ P16 I PR RN RN 25,661 |oveeiiiiiiiiins e 390,562 [.ooevevvvennes fooviiiiiiii [ s 8,670 |. 04/12/2027 . [3.A ........
Tonon Luxembourg SA 1st Lien Nt  6.500%
LLOT16P-AG-8 [10/31/24 ..oevveiiiiiiiiiiiiiiiiiiineeecevieeeeees | D . 08/08/2024 . |Direct ..oooviiiiiiiiiiiinn o feeeens 21,908 |........... 990,668 |......oovirreenn o1 T O R N eIt R R 21,809 |........ 21,809 |oveiiiiiiiiiens . 10/31/2024 . |6. * .......
Brisbane Airport Corp Pty Ltd Sr Sec Nt A
..Q1629#-AE-7 [4.040% 08/22/24 ......ovvvvviiiiiiiiiiiiiinis D..... . 08/22/2024 . |Maturity ....ooovvviniiins Jovviniiniiiiiiins foeeen 10,000,000 |...... 10,000,000 |....... 10,324,200 |....... 10,084,537 [oeeeviviiinnns fonnnns (84,537) |.evvveneiiiinnn ovennnn (84,537) |.eevvvnneiiinnn e O [0JOJ01V[V I U FPPPRU FOPRRRUU R 404,000 |. 08/22/2024 .|2.B ........
GIP Titanium Finco Pty Ltd. Sr Nt 2.800% Redenption 100.0000
..Q30748-AA-4 [03/31/36 .eevvnriiiiiiiiiiieriiiieneeeeeiiineeens | Dinii . 09/30/2024 . | .eeeniieiiiieeeeeieiieeees i e 400,225 |........... 400,225 |........... 400,225 |........... 00 R O O R 400,225 [oooeviiiniinnns fooriiiiiiii [ s 8,405 |. 03/31/2036 . |2.B PL
Knausen Holding LLC Sec Nt ~ 5.690% 07/15/27 Redemption 100.0000
L Y5008%-AA-2 | .ieiiiiiiii e D..... L 07/15/2024 ] eeeeniiiiiiiieeeeeiiiiieeees i et 750,000 [....ee.... 750,000 |.......... 750,000 |.......... 750,000 Joiveeeiiiiiinn Jovvnnininiiinns Jovvininnnniinnns Jovviiinninniins Jovviiiininiienen o 750,000 Jueeiiiiiinnnns foveeiniiiiiniins foreniiiiiiiiinns foeiiiiiinn 31,888 |. 07/15/2027 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 559,827,724 561,090,900 563,546,643 554,077,916 674,088 230,246 201 904,133 380,800 559,782,609 (506,400) 77,931 (428,469) 17,016,026 XXX XXX
Stealth Holding LLC Incremental DD #3 Term Ln Redemption 100.0000
. 000000-00-0 [Nt 1 12.221% 03/01/26 ..eeeveeeeeeneeeeeeenns | s L 07/01/2024 . | .eveniiiiiiiiiiiiiiiiiineees s e 165 |ooeeeeeenies 165 |oeeeeeeeeeene 165 |oeeeeeeeeeenniies feeeereeimnies e e e e et LG PR FSUUPRRPR FSPRUPPRR ISP 5 |. 03/01/2026 . |4.A PL ....
SG Acquisition Inc (Safeguard) Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 [9.921% 01/27/27 cevvveeeeeeeieeeeeeeeieeeeeeen | s . 08/08/2024 . | .evvniiiiiiiiiiiiiiniiiiennes e e 44,835 |............ 44,835 |............ 43,938 |............ 44,357 |oooeieieiiiees e L4 T PO L4 T PO 44,835 [.ooeeeeeniiieee oo e s 3,300 |. 01/27/2027 .|3.APL ....
Keystone Agency Investors LLC Revolver D Nt 1
. 000000-00-0 [ 10.201% 05/03/27 .....eeeeeeeneeeeeennnieeeeeenn | s . 09/30/2024 . | Tax Free Exchange ....... |oeeeeeevereeemmnnnns Jounennns 145,761 |........... 147,157 |oeeeeneeeee 145,686 [veeeeeeennnieeeee forreeeeniiiieee oot T FOUTTTRRT IS 75 |eeereieeeeeen oeennins 145,761 |oveeeeeeeeeins Jeeeenieeeeeens oo e 22,921 |. 05/03/2027 . [3.B PL ....
Keystone Agency Investors LLC Revolver D Nt 2
. 000000-00-0 [10.201% 05/03/27 .....eeeeeeeneeeeeeennnieeeeeenn | s . 09/30/2024 . | Tax Free Exchange ....... |oeeeeeeoereeeemnnnns Jounennns 210,685 |........... 212,561 |........... 210,639 [.oeeeeeiiiiiieiiinn Joeeerieeeeeees e L1 I IO IO L1 PO PR 210,685 |eeevveiiieeenn eeeenniiieeeeene e e 1,626 |. 05/03/2027 .|3.BPL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt
. 000000-00-0 |1 10.765% 01/28/30 ....ccevvruueeeeemnnieeeeenn | s . 09/12/2024 . | Tax Free Exchange ....... |oceeeereeeemninnns foveeneeens 13,230 [oeeeeeeenee 13,230 |oeeeennnnnns 13,280 |oeeeeneeeeemmeiees e e e e e [ 13,280 [oeeenniieeeeenn oeeemeiieieeene Jeeerneeeeenns e 389 |. 01/28/2030 .|2.B PL ....
CST Holding Company Amendment #2 Term Ln Nt 1 Redempt ion 100.0000
. 000000-00-0 | 10.218% 07/08/30 .....cevvrumeeeeemmnnieeeeemnnnns | s . 09/30/2024 . | .evuiiiiiiiiiieniiiiiinees e e K IO 38 | K< PO APPSR FRRPRRRRY L PO AR L I PO L U ISR FEPPUPRRRTUP REPPRTRN 1 . 07/08/2030 . |4.A Z .....
Redwood Services LLC 5th Amendment DD Term Ln
. 000000-00-0 [Nt 3 11.596% 05/06/31 ...eeveeeeeennieeeeeennns | s . 09/30/2024 . | Tax Free Exchange ....... |oeeeeevreeeemmninns Joenneeens 3,889 [............ 3,928 |[...occennnnnn 3,889 |eeeeiiiieieeiniiins Jernneeeeennnes fereeeeeeeenies fereeeeeeeeenies e e e 3,889 |.oeeiiiiiiiiien foeverriiiiereee e e 68 |. 05/06/2031 .|4.A Z .....
Lido Advisors LLC 6th Amendment DD Term Ln Nt Redenpt ion 100.0000
. 000000-00-0 |1 11.286% 07/17/32 ..oeeeeeereeeeeeeieeeeeeenn | s . 09/30/2024 . | .eeeiiiiiiiiienieiiinineees s [ 551 e L5151 I LS T T FEPTUPUURPR FRPPPRT KT PO FOPP KT PO FORPRRRN 551 [ oo e e 7 |.07/17/2032 . |4.A Z .....
AQ Sunshine Inc aka Relation Term Ln Nt 1 Redempt ion 100.0000
..00216C-AD-5 [ 10.854% 04/15/25 ...covvveieeeieiieeeeeeereeees | s L 07/24/2024 . | .eveeiiiiiiiiiiiiiiiiiiineees e e 2,231,375 |........ 2,231,375 |........ 2,197,927 |........ 2,153,955 |......... 57,384 |......... 20,035 |oeeeerniiieeeenn [eeeennnn TTA9 | s 2,281,875 [oeeeeeiiiiiee oo e s 151,179 |. 04/15/2025 . |3.C PL ....
AQ Sunshine Inc aka Relation Term Ln B Nt 1 Redempt ion 100.0000
..00216C-AF-0 [ 11.004% 04/15/25 .....eeeeieeieiiieieeeennieeeeee | s L 07/24/2024 . | .eveniiiiiiiiiiiiiiiiiinees e s 334,947 |eeeeennnnn 334,947 |oeeeennnnns 332,632 |oeeuunnnnns 324,899 |.......... 9,090 |oeuuuiieens (1570 P INPUT 10,048 [oeeieeiiiiies e 834,947 oo oo e s 22,693 |. 04/15/2025 . [3.C PL ....
ATl Restoration LLC 1st Lien Term Ln Nt 1 Redempt ion 100.0000
..00228%-AA-4 [ 10.707% 07/31/26 ...oeeeeeeeeeeeennieeeeeeees | s . 09/30/2024 . | .eveniiiiiiiieiiiiinieens e e 3,342 |eeiinns 3,342 [oooiieinnnns 3,258 |.oeeeeeennnnn 3,209 [ ot LT IO ISP, X T IO ISP 3,342 [oeeeeeeeiiiins e [ e 275 |. 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 1 Redenpt ion 100.0000
..00228%-AB-2 [ 10.762% 07/31/26 ...ceeeeeeeeeeeeeeenniieeeeeennen | s . 09/30/2024 . | .eveniiiiiiiieiiiiinieens e e 1,158 |oeeeeies 1,158 |oeeeeies 1,183 | K73 FOUUUURR IR, KT PO FOPP KT PR IO 1158 [ e o e 54 [.07/31/2026 . [2.A PL ....
ATI Restoration LLC 1st Amendment Term Ln Nt Redempt ion 100.0000
..00228%-AC-0 1 10.762% 07/31/26 ... [ I . 09/30/2024 . | .. ... 1,130 e 1,130 e 21,130 .. . 07/31/2026 . |2.A PL ...
ATl Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 [Nt 1 10.254% 07/31/26 ..oveveeeeeeneeeeeeens | s . 09/30/2024 . | .eveniiiiiiiieiiiiinieens e e 2,955 |oiiiiens 2,955 [ooiiiiiinnnns 2,955 [ooeiiiiiiinns LT PR ISUTRRRUUUTRR IEUPPRRUPRRRPT FSURRRTRUPRR ASPSRTRRRPURRT ISTTRN 2,955 oo e e e 92 [.07/31/2026 . [2.A PL ....
ATl Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 [Nt 7 10.254% 07/31/26 ..oeeeeeeeeeneeeeeeens | s . 07/15/2024 . | Tax Free Exchange ....... |oeeeeeeiereeeemnncns Jounnes 1,116,618 |........ 1,116,618 |........ 1,116,618 |........ B B (O R FEPUTRRRUPUPR IEUPPTORRTRRUPP ISUUPTRRRUPPPUP ISUUPPRRRTRRPPRR IFUPPR 1,116,618 [ooeeeeeeieiee oo s s 67,039 |. 07/31/2026 . |1.G PL ....
ATl Restoration LLC 1st Amendment DD Term Ln Redemption 100.0000
..00228%-AD-8 [Nt 9 10.707% 07/31/26 ...ceeevvreeeeeeennieeeee | s . 09/30/2024 . | .eeeniiiiiiiinieiiiininens e e 2,465 |oceeeeeenn. 2,465 |....cconnnnnn 2,465 |...oceennnnns 2,465 [ooeeeeeiiieees oo e [ e s 2,465 |ooeeeeinieeeee oo e s 204 |. 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln Redempt ion 100.0000
..00228%-AD-8 [Nt 8 10.753% 07/31/26 ....ceeeevvvemaneneennnnas | ounnnns . 09/30/2024 .| iuiiiiiiiiiiiiniiiiiiiiininns ferenneneeeeenines feeeaeens 1,109 oot 1,109 |oeeenes 1,109 |oeeeeeees 1,109 |oveiiiiiiiiies Jomnenereennnns Joonnenrrernnnnns fonneeeeeennnnnns fonnaererrnenians fooneeeeennnns 1,109 | feeeeneeieiinne [ o 92 [. 07/31/2026 . [2.A PL ....
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ATl Restoration LLC 1st Amendment DD Term Ln Redemption 100.0000
..00228%-AD-8 [Nt 10 10.905% 07/31/26 .....ccevvvvenvvvriiinnnns | nnnnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e L L 44 | 4 | 3 O O R N A [ [ [ [ 34 [.07/31/2026 . [2.A PL ....
Air X Clinate Solutions Term Ln Nt 1 11.196% Redenption 100.0000
..00242%-AA-6 [ 11/07/29 ..eevvviiiiiiiiiiiiiiiiiiinieciinineeeinn | s L 09/30/2024 . | eeeniiiiiiieeeeeieiineees e [ 2,916 [eeeirienns 2,916 | 2,916 | [ O O R AN P2 (I R R R R, 301 |. 11/07/2029 . |3.A PL ....
Air X Climate Solutions 1st Amendment Term Ln Redemption 100.0000
..00242%-AD-0 [Nt 1 11.564% 11/07/29 ...ovivvviinniiniiiiinns | enens . 09/30/2024 . | .. U Y AN L L1 O L7 O R R [ Y R [ R 15 R R R N . 11/07/2029 . |3.A Z .....
lior Idwide Express Inc Initial Term Ln Nt 1 Redenption 100.0000
..00435U-AB-4 [8.865% 07/26/28 ......ccevvvvenieiiiiiniiiniiiiiiinn | s L 09/30/2024 . | eeeniiiiiiieeeeeieiieeees i [ 4,866 |........oo... 4,866 |....cooe..n. 4,837 |oeeerinnnnns 4,757 v 88 | P41 PO F (VI O (RN LR 1 O O N AR 362 |. 07/26/2028 . |4.C FE ....
Activate Holdings Term Ln Nt 1 10.514% Redenption 100.0000
..005128-AA-7 [07/29/30 eevvvnniiiiiiiiiiiiiiiieeeeceiieeeees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 3,939 | 3,939 [.oiiiiinnns 3,939 [.ooiiinnnnns 3,899 [.....ccovnnens FCLS T R R R, it R F TR 1 Y N R R 350 |. 07/29/2030 . |3.B PL ....
Aero Operating LLC Term Ln Nt 1 14.471% Redenption 100.0000
..00797%-AA-5 [02/07/26 ..evvvviiiiiiniiiiiiiiiiiieieeciiineeeeien | s L 07/01/2024 . | eevenieieiiiieeeeeieiieeees i e 9,809 [..coeeeeene 9,809 |.ieiiunins 9,570 |oveerinnnnns 8,471 |.oonennns 1,230 [ooeeeenens (0251 O 1,338 | e [T R R O R, 678 |. 02/07/2026 .|3.B PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..00797%-AB-3 [ 14.351% 02/07/26 ...oovvvnvivviinniiiiiiiniiineees | s L 07/01/2024 . | eeveneeiieiieeeeeciiieeees i e 1,001 |oeeeins 1,001 [oooiiieennnns 1,001 [oooiiiiiinnnnnns 861 |ovvveennnnns L IV R AR MR LU O (RN L S AR R 73 |. 02/07/2026 .|3.B PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
..00797%-AB-3 [ 14.482% 02/07/26 .....evvvvvvviinnniiiiiinininnnns | s L 07/03/2024 . | .evnneeieiiiiieeeeiiiiieeeees i feeeeeeine 2245 | 25 i 25 [ 22 | [ U R R, fC T R E 25 [ o [ 21 |. 02/07/2026 .|3.B PL ....
AffiniPay Midco LLC 5th Amendment Term Ln Nt Redenption 100.0000
..008438-AF-6 |1 10.345% 06/09/28 ......oevvvvvveniieiiininnnes | nnnens L 07/03/2024 . | .eveneeiiiiiiieeeeeieiineees i e 3,962 [eeiiiiinn 3,962 [.....coevnnns FCRS 70 RN 12 O O ) R RN LR -7 R O R R, 255 . 06/09/2028 . [3.B PL ....
AffiniPay Midco LLC 5th Amendment Term Ln Nt Redenption 100.0000
..008438-AF-6 |1 10.345% 06/09/28 ... N ISR . 09/06/2024 . | .eeuniiiiiiiiiieeeeiiiieeees e e 1,576,835 |........ 1,576,835 |........ 1,676,835 |........ 1,576,835 [oeeiiiiiiiiiins [ oo [ [ [ 1,576,835 |.. . 06/09/2028 .|3.B Z .....
Alcami Holdings LLC Term Ln Nt 1 12.212% Redenption 100.0000
L.013708-AA-6 [ 12/21/28 oovveniiiiiiiiiiieiiiieeeceiieeeen | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 3,491 e 3,491 [ooiiiiinins FC 1 SR 1 O O ) AN L1 R R R R, 297 |. 12/21/2028 . |3.B PL ....
Alcami Holdings LLC Delayed Draw Term Ln Nt 1
..013708-AB-4 [ 12.261% 12/21/28 ..oovvveeiiiiiiiiiiiiiiiiiiiieeees | s . 09/30/2024 . ....507 |.. . 12/21/2028 . |3.B PL ....
..01451*-AA-0 [Alera Group Term Ln Nt 1 10.095% 10/02/28 . |....... . 09/30/2024 . |Various ... .6,322 |.. . 10/02/2028 . |2.CPL ....
Alera Group Delayed Draw Term Ln Nt 1
..01451%-AB-8 [ 10.095% 10/02/28 ......ceeeeeereieeeeenniieeeeeenn | s . 09/30/2024 . |Various .......ceeeueeeeeen Joemmmnnneeeeennninns foveeneeeeenn 1,796 [t 1,796 [ 1,796 |t 1,796 [ e e e e e 1,79 [oeeeeeeeniiies e e [ 149 |. 10/02/2028 . |2.C PL ....
AmerCareRoyal LLC Term Ln Nt 1 11.490% Redenpt ion 100.0000
..023588-AA-0 [ 11/25/25 .oeoveeieeeeeiee e | s L 09/11/2024 . | .eveeiiiiiiiiieieiiiiiiieeees e eeen.. 1,568,632 |........ 1,568,632 |........ 1,538,419 |........ 1,552,527 |.coiiiiiiiiis o 12,586 |oeeeiiiiiiiiis e 12,586 [ et 1,568,632 |.. . 11/25/2025 . |4.B Z .....
American Renal Holdings Inc Term Ln Nt 1
..029227-A%-6 [ 10.679% 01/25/27 ..eeeeeeeeeeeeeeeeeeeeeeeenn | s . 09/30/2024 .| .eeeiiiiiiiiiiniiiiiiineees s e 12,5000 [0 12,5000 [l 12,188 | 11,814 [ 498 [ 188 [ et 886 [ e 12,500 |veeeeeeeeennes Joemneeeeeemenes foeeeeeeeeeies e 1,121 |. 01/25/2027 . |5.B PL ...
Anaqua Parent Holdings Inc Entity 2021 Term
..03272%-AA-3 [Ln Nt 1 9.852% 08/23/31 ..ervvveeiieiiinieeee | L 09/30/2024 . | .eeeniiiiiiiineeiiinineens s e 3T LT AT e [ e T e e T [ e |74 R P FSRTRR TR R . 08/23/2031 .|3.B PL ....
Arcfield Acquistion Corp Term Ln Nt 1 Redemption 100.0000
..03937*-AB-8 | 11.564% 08/04/29 ......eeivveeeiniiieeeeenniieeees | s . 09/30/2024 . | .. . 08/04/2029 . |4.B Z .....
Archkey Holdings 1st Lien Term Ln Nt 6 Redemption
..03957N-AB-2 [10.210% 06/29/28 ......ceeeeeereieeeeeennieeeeeenn | s . 09/30/2024 . | .eeeniiiiiiiiiineiiiinineens e e 4,805 [ 4,805 [ 4274 | 275 s 80 [ 80 [ [ 40805 [ e [ 353 |. 06/29/2028 . [4.B FE ....
Arcticom Delayed Draw Term Ln Nt 1 12.701%
..039718-AD-9 [ 12/22/27 .ceeeeeeieeeeieeeeeeeee e | s . 09/30/2024 . | .eeeniiiiiiiineiiiiniineens e e 3,892 030892 [ 8,802 [ BA0 [ [ e e e 30892 [ e e e 67 | 12/22/2027 .|2.C PL ....
Arcticom Delayed Draw Term Ln Nt 4 12.516%
..039718-AD-9 [04/14/29 . eeorreiiiiiiiiie e | s . 09/30/2024 . | .eveniiiiiiiinieniinineene s e 88 [ B8 [ 88 BB [ [ e e e el e [ e [ 8 |. 04/14/2029 .|2.CPL ....
Arcticom Delayed Draw Term Ln Nt 2 12.701%
..039718-AD-9 [04/14/29 . ceovreiiiiiiiie e | s . 09/03/2024 . | Tax Free Exchange ....... |oeeeerevereeeemnncns Jounnes 1,208,775 |........ 1,208,775 |........ 1,208,775 |........ 1,204,492 [oooeeeiiiiiiiie oo e e e eeeenes 1,208,775 |oveeeeeeeennes Joemeeeeeemnnes Joeeeeeennes s 112,810 |. 04/14/2029 . |2.CPL ....
Redemption 100.0000
..03971@-AE-7 |[Arcticom Term Ln Nt 1 12.701% 12/22/27 ..... |....... . 09/30/2024 . | .eeeiiiiiiiiinieiiinineees s [ KL 378 |oeeeeeiiiees 378 |ooeeeiiiees K/ AU IEUUTRRUPP IEUURRRRRRURP ISPUPPRRRPPR IEPPURPRRRRRUUP IUPTRRN KT T FOUURR FOPSUUPPR FSURRPPPRRR ISP 35 |[. 12/22/2027 . [2.CPL ....
US Metals Bidco Term Ln Nt 1 12.136% Redenpt ion 100.0000
..03979%-AA-9 [07/20/26 .....ceeeeeereeeeeeeinee e eeeeen | s . 09/30/2024 . | .. ... 11,250 ... 11,250 ..10,913 [............ 11,074 |.... 11,250 |.. . 07/20/2026 . |3.B PL ....
Ares PCS || Rated Note Class A Senior Note
..040094-AA-2 [3.834% 11/10/33 oeerruiiiiiiiniiineeeenninnaeeee | nnens L 08/29/2024 . | iuuiiiiiiiiiiiiiiiiiiiiiinins orrennnineeeeeninis Jeenens 1,211,615 |........ 1,211,615 |........ 1,211,615 [........ 1,211,615 [ [ [ oo o s 1,211,615 oo e oo foeiieieeens 81,343 |. 11/10/2033 . |2.B PL ....
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Ares PCS || Rated Note Class B Senior Note Redenption 100.0000
..040094-AB-0 [4.947% 04/09/33 ......cevvviiiiiiiiiiiiiiiiiiniines | s L 08/29/2024 . | evnnniieiiiiieieeeiieeees | e 440,587 |........... 440,587 |........... 440,587 |........... 428,163 |......... LY U KRR RN 12,425 | i L2V /A ) ) M, 56,180 |. 04/09/2033 .|3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1 Redenption 100.0000
L.04011*-AA-7 [12.648% 11/30/26 ..oovvviiiiiiiiiiiiiiiiiieeeinn | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 3,389 [eeiiiinnns 3,389 [...ocoennnns 3,389 [....ccvvnnnns OG0 S R R R R R 3,389 |ooviiiiiiiinne o s 371 |. 11/30/2026 .|2.C PL ....
Automotive Keys Group LLC 3rd Amendment Term Redempt ion 100.0000
..053338-AA-3 [Ln Nt 1 11.347% 11/06/25 ......oovvvvvnniiininnn | nnnnns . 09/30/2024 . | .. FU R R 18,910 |[....ceveeens 18,910 [oeeeennnnne 18,910 f[oeennnnenns L2 Y Y S R (RN RN LTSl (O O AR A AN 1,833 |. 11/06/2025 . |2.C PL ....
Avalign Technologies Term Ln Nt 1 11.557% Redenption 100.0000
..05330%-AA-9 [12/20/28 ...ovvvriiiiiiiiiiiiiiiiieciieeeen | s . 09/30/2024 . | .eeenieiiiiieeeeeeiiieeees i el 7,856 [l 7,856 [ 70700 | [ e 156 s [ 156 [ [l 7856 [ e [ 358 |. 12/20/2028 . |4.A Z .....
TVG-BHG Incremental Term Ln Nt 1 10.210%
..056138-AA-4 [12/19/24 . .oovvviiiiiiiiiiiis s . 0973072024 . | eeennieiieiieeeeeerieeeees i e 862 o862 [ 862 |l B58 [l D e e oD [ 882 e [ i [ 74 | 12/19/2024 . |4BPL ....
TVG-BHG 3rd Amendment Term Ln Nt 1 10.210%
..056138-AB-2 [12/19/24 ..covvviiiiiiiiiiiiiiiiiis s . 08/02/2024 . | .eveniieiiiiiiieeeeeiniieeeees i feeeenn 8,602 [l 8,602 [l 8,602 i 8,557 o8B | e o8B [ 8,802 [ e [ 726 |. 12/19/2024 . |4.B PL ....
TVG-BHG 3rd Amendment Term Ln Nt 1 10.210%
..056138-AB-2 [12/19/24 . .covvveiiiiiiiiiiiiii s | s . 0973072024 . | eeennieiiiiieeeeeeiieeees i e 187 e TBT e TBT |l T8 [ e e e [ [ T8 L [ i [ 81 | 12/19/2024 . |4.B Z .....
BLY US Holdings Term Ln Nt 1 10.604%
..05641#-AA-8 [04/10/29 ...ovvvniiiiiiiiiiiiiiiieeciieeeen | s . 09/30/2024 . | .eennieiiiiieeeeeinieeees e e 5,159 [ 5,159 5,080 i [ e 129 s e 129 [ el 5199 [ e [ 281 |. 04/10/2029 . |3.B PL ....
..056428-AA-9 [BDO USA PC Term Ln Nt 1 10.845% 08/31/28 ... |....... . 09/30/2024 . | .eeenieiiiiieeeeeenieeees i e 7,390 it 7,390 [ 7,242 | 7,249 s e 10 s e 10 [ et 7,890 [ e [ [ 642 |. 08/31/2028 . |4.A Z .....
Bakemark Holdings LLC 2nd Amendment Term Ln
..05878U-AE-1 [Nt 1 9.345% 09/05/28 .......evvvvvvvvinnnniinnns | uunnnns . 09/30/2024 . . 09/05/2028 . |4.C FE ....
Bamboo US Bidco Term Ln Nt 1 12.094%
..058951-A*-5 [09/30/30 ..evvunriiiiiiiiiieiiiiieeeeriieeeen | s . 09/30/2024 . | .eeeniieiiiieeeeeeeieeees i el 304120 30412 [ 30412 03,283 [ 100 [ i e 100 [ el 30412 [ e [ 318 |. 09/30/2030 . |4.B PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..058951-A@-3 [3 11.891% 11/05/26 .....oovvvvvnnniiiiiinininiees | nennns . 07/31/2024 . | Tax Free Exchange ....... |occoeeriiiiiinninnns fooennnnnns 22,705 |oeeuennnnns 22,814 |.....ooeeees 22,69 |......ceunnn 14,686 [oooeevvennenns oot [ ) M [ P R P2 VST R O R R 965 |. 11/05/2026 .|2.C Z .....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..058951-A@-3 [5 11.898% 11/05/27 ....ovvvvivnnniiiiiininiienes | nenens . 07/31/2024 . | Tax Free Exchange ....... |ocooeeririiivnninnns fooenennens 17,520 |.oooeeennens 17,771 oo L8105 T P AP RN LT PO AN LT PO R LY.\ O A R AR 391 |. 11/05/2027 .|2.CPL ....
Bamboo US Bidco Delayed Draw Term Ln Nt 2 Redenption 100.0000
..058951-A@-3 [ 11.766% 09/30/30 ....vvvvivvvnnniiiiinninnieiiinnn | nnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e Y F Y A R P 0 U R AR, L R AN L ) PN < R O N RN 5 [. 09/30/2030 . [4.A Z .....
Bamboo Purchaser Inc Term Ln Nt 1 11.254% Redemption 100.0000
..059488-AA-0 [ 11/05/27 .evvvviiiiiiiiiiiiiiiiiiieeeceiiineeeeinn | s . 09/30/2024 . | .. . 11/05/2027 . |2.CPL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 [2 11.254% 11/05/26 ...ovvvvnviiviiinniniiiiiiinns | s . 0973072024 . | eeenniiiiiiieeeeeeenieeeees e e 3700 [ 870 [ 370 370 [ [ e e e [ (0 O N AR 34 |. 11/05/2026 . [2.C PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 1 11.254% 11/05/27 ..ovvvvvviiiinniiiiiiiiiiinees | s . 09/30/2024 . |Various ........cceeeevveens Joevvnnnnnneninnninns foveenneeennnn 3700 foiiiiiinnnn 870 o370 [l 870 [eiiiiiiiiiies e o e e [ (0 O N A 43 . 11/05/2027 . [2.C PL ....
Banyan Software Holdings 2nd Amendment Term
..06683@-AC-3 [Ln Nt 1 11.945% 10/30/26 ....evvvvvivvnnnnnnneen | annnnns IR0EE V(0 V(02 [ R S O TS O A S O S S 7 O ) ) A 68 |. 10/30/2026 .|3.B PL ....
Banyan Software Holdings 2nd Amendment DD
..066838-AD-1 [Term Ln Nt 1 11.945% 10/30/26 .....oevvvvvvnnnn | uunnnns . 09/30/2024 . | .eennieiiiiieeeeeeniieeees i e 2,857 [ 2,857 [ 2,857 i 2,857 s e e e e oo 2,857 [ [ [ [ 289 |. 10/30/2026 . |3.B PL ....
Banyan Software Holdings 3rd Amendment DD
..066838-AE-9 [Term Ln Nt 16 12.270% 10/30/26 .. [T U . 07/12/2024 . | Tax Free Exchange .. . 10/30/2026 . |3.B PL ....
Banyan Software Holdings 3rd Amendment DD Redemption 100.
..066838-AE-9 [Term Ln Nt 1 12.446% 10/30/26 ......ovvvvvnnnn | unnnns . 09/30/2024 . | .eeeniiiiiie e s s 649 [ 839 L i i i e e L O R RN 130 |. 10/30/2026 .|3.B PL ....
Banyan Software Holdings 5th Amendment DD
..066838-AF-6 | Term Ln Nt 3 11.005% 10/30/26 ......evvvvvvnnnn | uunnnns . 09/03/2024 . | Tax Free Exchange ....... |occoeeriirivinninnns fovenennnns 34,045 |...nnnns 34,376 |......oennnn 34,082 [ooiiiiiiiiiiinnns oo [ /25 PO RN /250 PO R 34,045 [oooviiiiiiiinnns oo e e 376 |. 10/30/2026 . |4.A Z .....
Banyan Software Holdings 5th Amendment DD
..066838-AF-6 | Term Ln Nt 2 11.105% 10/30/26 ........ccvvvuns | uunnnns . 07/31/2024 . | Tax Free Exchange ....... |occoeerrriiiiininnns fooenennens 18,643 |....coennens 18,825 |ooovveennnns 18,637 [oeeiiiiiiiiiiinns fooviiiiii [ /20 PO RN LA P R L JCZIK T R AR RN AR 218 |. 10/30/2026 . |4.A Z .....
Banyan Software Holdings 5th Amendment DD Redemption 100.0000
..066838-AF-6 [ Term Ln Nt 4 11.211% 10/30/26 .......cccvvvnnns | uunnnns . 0973072024 . | eenniiiiiiieeeeieieeees v e LY 457 foeeiiiiiis L7 O R R (I PO RN LT PO RN L R O RN 6 |. 10/30/2026 . |4.A Z .....
Banyan Software Holdings 5th Amendment DD
..066836-AF-6 [Term Ln Nt 4 11.211% 10/30/26 ........cccvvnns | aunnnns . 09/30/2024 . | Tax Free Exchange ....... |occoooriiiiivniinnns foveriinens 72,905 |.coeeenns 73,615 [.....oo.eens 72,879 |iiviiiiiiiiiiiins i ovvviininnes P O FETTT P PR FRPTTTTTon 72,905 [ fooviiiiiins Lo o 971 |. 10/30/2026 . |4.A Z .....
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20 Gates Bluevine Revolver CI ANt 1 7.197% Redemption 100.0000
..00627#-AA-8 [03/02/26 ...evvvriiiiiiiiiiiiiiiieeeecniieeeees | s L 07/28/2024 .| eeveneeieiiiieeeeeeiiieeees i e 23,810,526 |....... 23,810,526 |....... 23,810,526 |....... 23,810,526 [....ccevvnvnenn foovvriiniiis v e e 23,810,526 |.cevvviiiiiiinn Jovvenniiiiiniin v i 1,218,344 |. 03/02/2026 . |[1.D PL ....
Bottomline Technologies Inc Term Ln Nt 2 Redemption 100.0000
.. 10139#-AA-7 [10.346% 05/14/29 ...ooovvvniviiiiiiiiiiiiiiiineees | s . 09/30/2024 . | .eeeniiiiiiieeeeeeeiineees 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 613 |. 05/14/2029 . |3.C PL ....
Bragg Live Food Products LLC Term Ln Nt 1 Redemption 100.0000
..10483*-AC-9 [ 10.704% 12/29/25 ....covvvviiiiiiiiiiiiiiiiiiinnees | s . 09/25/2024 . | .. FU R R 99,364 |.....nnnn. 99,364 ... 97,214 |....oonneens 98,526 |...ccvvniiiiinn forrrnninnnns 838 |oeeiiiiiiiiin e 838 |oeeiiiiiiiiin e Jeic TS T R R R RN 7,278 | 12/29/2025 . |3.A PL ....
Certified Power Inc Term Ln Nt 1 12.364% Redemption 100.0000
.. 126208-A%-8 [04/28/28 ...ovvvviiiiiiiiiiiiiiiiieciieeen | s L 07/01/72024 . | eeveeeeieiiieeeeeeiieeeees i o 3,892 [0 3,892 [ 30892 |8 TTE [ 1T i e e 1T [ e 30892 [ e [ 246 |. 04/28/2028 . |3.A PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 127454-AA-9 [ 10.710% 06/29/28 .......ccevvvnniiriiinnnnnniniinnnn | s . 09/30/2024 . | .eeenieiiiiieeeeeeiiieeees i el 5313 5,318 5,283 5,189 [l BT B3 [ e 124 [ [l 5313 [ [ [ 444 . 06/29/2028 . [4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term
.. 12745#-AB-7 [Ln Nt 11 10.095% 06/29/28 ........ccvvvvvnvvrene | uunnnns . 0973072024 . | .evenieiiiiieieeeeiieeeees i [ 244 288 [ 283 L [ [ 2 [ e 2 e e 288 L [ e [ 4 |. 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term
.. 12745#-AB-7 [Ln Nt 1 10.710% 06/29/28 ........ovvvvvvvrvrnnnn | uunnnns . 09/30/2024 . | eeeenieiiiiieeeeeeeiieeees i e 1,207 e 1,207 [ 1,207 e 1179 28 s e o8 [ e 1,207 [ [ [ [ 104 |. 06/29/2028 . |4.A PL ....
CPI Buyer LLC Term Ln Nt 1 10.823% 11/01/28
CA2TAGEARE [ s [ L 09/30/2024 . | ceeeeeeeeeeeeeeeees e [ 11,856 [ 11,856 [ 11,856 [ 11,458 | 398 [ o oo 898 [ [ 11,856 [ o o e 1,004 |. 11/01/2028 . [5.B PL ...
CPI Buyer LLC Delayed Draw Term Ln Nt 3
.. 127494-AB-3 [10.777% 11/01/28 ...covvvvieiiiiiiiiiiiiiiiiinees | s . 0973072024 . | eeennieiiiiieeeeeerieeeees i e 434 [ 434 34 |19 [ TIE e fenn15 [ BB L i i [ 25 [. 11/01/2028 . [5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 1
.. 12749#-AB-3 [10.819% 11/01/28 ....covvvveiiiiiiiiiiieeiciiins | s . 09/30/2024 . . 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 127494#-AB-3 [ 11.066% 11/01/28 ....covvvvniiiiiiiiiiiiiiiiiinnes | s . 0973072024 . | eeennieiiiiiieeeeeeeiieeeees i e 3700 [ 870 370 357 [ 12 e e e 12 [ 370 e [ e [ 31 |.11/01/2028 . |5.B PL ....
CMG Holdco LLC Term Ln Nt 1 9.604% 05/19/28
LA2TETHAA-8 [ s [ L 09/30/2024 . | ceieieeeeeeeeneeees e 2,818 [ 2,816 o 2,616 [ 2,818 [ e o oo e [ 20816 | o o 233 | 05/19/2028 . |3.A PL ...
CMG Holdco LLC Delayed Draw Term Ln Nt 1
.. 12757*-AB-6 | 10.121% 05/19/28 .... [ U . 09/30/2024 . | .. . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 1
.. 12757*-AC-4 [9.604% 05/19/28 ....ovvvvviiiiiiiiiiniiiiiineeeees | s . 09/30/2024 . | .eeenieiiiiieeeeeeeieeees i [ 3,428 [ 30428 [0 30422 288 [ B s [ B [ el 30428 [ [ [ 191 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 13
.. 12757*-AC-4 [ 10.057% 05/19/28 .....ovvivivnnniiiiiiiiiiinieinn | s DRS00 O L H O O O O O e L O e 1. 05/19/2028 . [3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 14
.. 12757%-AC-4 [ 10.102% 05/19/28 ....oevviiiiinniiiiiiiiiiiineiinn | s TR O O . O O O O O e 1. 05/19/2028 . [3.A PL ....
CST Holding Company Term Ln Nt 1 9.945%
L 127658-AA-6 [ 11/01/28 .oviiiiiiiiiiciiiccvecciii | s . 09/30/2024 . | .eeenieiiiiieeeeeeniieeees i e 3,684 [l 3,684 [ 30684 030884 s [ [ [ e [ 30884 [ [ [ 398 |. 11/01/2028 . |4.B PL ....
CSG Buyer Inc Term Ln Nt 1 11.332% 11/29/29
LA2TBA*AB=3 [ s [ e . 09/30/2024 . | e e [ 29,605 [ 29,605 [ 28,914 [ fiiiis e 891 e o 89T [ 029,805 e e o e 12 |. 11/29/209 . [4B Z .....
Capstone Logistics Acq Delayed Draw Term Ln
.. 140788-AB-2 [Nt 1 9.695% 11/12/27 ..ovevvvvviiiiiiiiiiiiiiis | s . 09/30/2024 . |Various ... . 11/12/2027 .|4B Z .....
Castle Management Term Ln Nt 2 10.818% Redenption .
L 4BABH-AE-2 [ 10/30/29 oevvvniiiiiiiiiiiiiiiieciieeeen | s . 09/30/2024 . | .eeeniiiiiiieeeeeeeiineees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns T448 | FAL.L I U R £ I O O, [ P F R 5100 I N O R NN 679 |. 10/30/2029 . |4.B PL ....
Catalent Pharma Solutions Inc Term Ln B-3 Nt Redemption 100.0000
.. 14880B-AH-4 |1 7.034% 02/22/28 .....ovvvvvvviinnniiniiininns | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,307 [ 3,307 |eeerinns 3,304 [...oovvnnnnns 3,241 [t (S PO /2 PO F [C1C T PO RN FCR< 0/ U R R R 193 |. 02/22/2028 . |3.C FE ....
Cliffwater LLC Term Ln Nt 1 11.162% 10/06/29 Redemption 100.0000
. 18686#-AA-7 |... [ U . 09/30/2024 . | .. R N 7,891 [ooiiiiiinnns 7,891 | 7,891 | /7R O O R AN %551 PO AU RN RN 578 |. 10/06/2029 . [3.A PL ....
Concert Golf Partners LLC 2024 Delayed Draw Redenption 100.0000
..20602*-AE-0 [TL Nt 1 9.595% 07/08/32 ...evvvvvvvvvnnnninnenn | unnnnns L 09/30/2024 . | eeeniiiiiiieeeeeieiineees i e 1,101 | 1,101 [ooiiiennnnns 0 U O AR (RN Mo [ M s LI [ S R RN 30 |. 07/08/2032 . |4.A Z .....
Convey Health Solutions Inc 2022-2 Redemption 100.0000
..21257@-AG-9 [ Incremental TermLn Nt 1 10.664% 09/04/26 ... |....... . 09/30/2024 . | .eeiiiiiiiiiiieeeeiiiiieeees i e 452,060 |........... 452,060 |........... 452,060 |........... 452,060 [....occeeeiiine foovviiiiiinins fovviiiiinins i o e 452,060 |...ooviiiiiiin oveniiniiiiins oiiiinniiiins o, 53,224 |. 09/04/2026 . [3.A PL ....
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Crown CT Parent Inc Term Ln Nt 1 10.768% Redemption 100.0000
1. 228218-AA-7 [03/08/29 ...evvieiiieieiee e | e L 09/30/2024 . | e e e 3,382 | 3,342 o 3,342 | 3,208 |ererinnne 134 [ o e LK AR R 3,382 [oeiiiiin [ s 282 |. 03/08/2029 . [3.A PL ...
DFS Holding Company Inc Term Ln Nt 1 11.945% Redenption 100.0000
..23362%-AB-0 [ 01/30/29 ...vovviniiiiieierie e | e L 09/30/2024 . | e e e 3,130 v, 3,130 [ovrvrienenne 3,130 |ovreriennn 3,130 |oevvininiinies Jorerenenenes foereeneninine oo e s 3,130 |oveveieiiies foerenienenins oo e 293 |. 01/30/2029 . |3.CPL ...
DRS Holdings Inc Incremental Term Ln Nt 2 Redempt ion 100.0000
.. 23363#-AC-3 [ 11.004% 11/01/25 ...ovevrvrieiniiiininesenenes | ceeees . 09/30/2024 .| .. o [ o 5,801 |oererenne 5,801 |oiovieenne 5,787 |vreereenne 5,655 [ceoverene 164 [oeeiins {2 TR 2T FURURUR VRPN 5,891 |oveveeriiiies foerenieniinine freveriiiien [ 530 |. 11/01/2025 . [3.A PL ...
DRS Holdings Inc Incremental Term Ln Nt 1 Redempt ion 100.0000
.. 23363#-AC-3 [ 11.195% 11/01/25 ..ooviiiiiiiieieieseieies [ e L 09/30/2024 . | cevieiieeeeeeeeeeeees e o 36,314 [ 36,314 |viiinne 35,406 ...covenenn 34,862 [ovenn 1,000 |oveeiiens 572 FUURURRUR RO 1,853 [ereeiiiiiinee [ 36,314 |ooveviviiins e e o 2,712 | 11/01/2025 . |3.A PL ...
Demakes Borrower LLC Term Ln Nt 1 11.554% Redenption 100.0000
.. 248038-AA-5 [ 12/12/29 . | L 09/30/2024 . | e e o 3,079 |ovrrienn 3,079 |ovrvrriene 3,079 |vrrrennn 3,079 |ovvininiinies Jorereneienes foeveenieninine oo e s 3,079 |oveveeieieies foeveenienienine oo e 218 | 12/12/2029 . |[4.A Z .....
Denal i Buyerco Term Ln Nt 1 10.591% 09/15/28 Redempt ion 100.0000
L 28218-AA-3 | e [ e L 00/30/2024 . | 1evveiineeinieineieee [ [ 18,981 |ervieens 18,981 [ovoevrene. 18,981 |ovreeiennne 18,890 |.vereererenne L1 U URURURUR RPN (LI TR 18,981 |ovvvciviiiiis foeireiiieiie i oo 1,691 |. 09/15/2028 . [4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 2 Redenption 100.0000
.. 248218-AB-1 [ 10.596% 09/15/28 .....evvvervenernenriinienienens | ceeees L 09/30/2024 . | e o 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 375 | 09/15/2028 . [4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 7 Redenption 100.0000
.. 248218-AB-1 [ 10.891% 09/15/28 ..eveuveneevireieriesiesiennes | ceeees L 09/30/2024 . | e e e LI 70 I 1,870 v 1,870 [ereeiiiinne 1,364 [orririinne T oo e 7 e o 1,370 [oeeiiiiiiin [ s e, 210 | 09/15/2028 . [4.B ........
Denal i Buyerco Delayed Draw Term Ln Nt 6 Redenption 100.0000
.. 248218-AB-1 [ 10.964% 09/15/28 .....evvverernerninniiniiniinnns | ceeees L 09/30/2024 . | ceeeieeeeeeeeeeeees e e 699 |erriirinnn 699 [orivrirrienine 699 o 696 |vererrerrienne K I PRIV FUURURURUR RO K I AU A 899 |oververieiiies forrenieniiine oo e 114 |. 09/15/2028 . [4.B ........
Denali Holdco Amendment Term Ln Nt 1 10.886%
. 248238-AB-9 [09/15/27 ..o | e . 08/16/2024 . | Tax Free Exchange ....... |oweeerererieniens foeveennn 240,669 |..eovenenn 240,669 |........... 240,669 |........... 280,869 [..vvevererrine [ e s s o 280,869 -voveviiiies forrenieninins [ e 20,972 . 09/15/2027 . [3.B PL ...
Denali Holdco Delayed Draw Term Ln Nt 1
.. 248238-AC-7 [10.897% 09/15/27 .eovvenvenveiieeneeiiesiesiene | e . 08/16/2024 . | Tax Free Exchange ....... |oeeerererieniens foeveennn 195,001 [oovvreenee. 195,001 |oevreerenne 195,001 [ooevrennee. 195,001 [rvvrrrvniinee fvrereniiins Joerienieninis e oereeniiiiins oo 195,001 [ooveveviriie Joerinnieniinis Jorerereneies foerenenens 22,544 . 09/15/2027 . |3.B PL ....
EP Wealth Advisors LLC Term Ln Nt 1 10.129% Redenption 100.0000
.. 268870-AA-9 [09/04/26 ......oonviiiiiieieieee e | e L 07/01/2024 . | eeveeeieeeineeieeeieeee [oreeieeieeieens [reeeen (2,045) |evunne (2,045) |..oeennene (1,994) [..oeee [CJ01E)) R (G20 TR TN (€20]) FUTRRRRR TR (2,085) [enveeeiiin [ i e . 09/04/202% . [1.G PL ...
EP Wealth Advisors LLC Term Ln Nt 1 10.129%
.. 268870-AA-9 [09/04/26 ..o | e . 07/17/2024 .| Tax Free Exchange ....... |oeeerererieniens foeveenns 778,921 |veenne. 787,500 |...ecue.. 767,813 | 777,087 |ovvviinnnens e 1,884 [oveevrviiiinn [ 1,884 [ovoeeiiiininne [ 778,921 |oveveiviieies forveeniininine oo e 53,345 |. 09/04/2026 . |1.G PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..268870-AB-7 [Nt 1 10.254% 09/04/26 ......oovvvrurruvnnnnnns | coenes L 07/01/2024 . | eeveeeieeeineeieeeieeee [oreeieeieeieens [reeeen (2,127) e (2,127) [oevvene (2,921) | (2,428) [eeeviiiiiines e (1)) TR U [6) PR RPN (2,427) oo o s e . 09/04/202 . |1.G PL ...
EP Wealth Advisors LLC Delayed Draw Term Ln
..268870-AB-7 [Nt 1 10.254% 09/04/26 .....coovvererruvnnnnnns | ceeenes . 07/17/2024 .| Tax Free Exchange ....... |oeeerererieniens foeveenns 828,736 |vrerrenn 829,800 |....eevune 827,420 oo 828,501 |.uevevrininins forerieieens 235 |oeiiiiiinies e 235 |viiriniinies e 828,736 |-vevverreniies forrenienienins [ [ 47,080 |. 09/04/2026 . |1.G PL ....
EP Wealth Advisors LLC Delayed Draw Term Ln Redenption 100.0000
..268870-AC-5 [Nt 1 10.254% 09/04/26 .....oovvverevruennnnnns | ceees L 07/01/2024 . | eevveineeiinieieeieeees [orerieeieeieens [reeieen (5,215) oo (5,215) |oevveunnne (5,215) [.cveene (A1) AUV FSPITUIRRP RUSURURURURE RUTUIPRPRUR RTPRURURUR TP (5,215) [eeveveiiien [ e e . 09/04/202 . |1.G PL ...
EP Wealth Advisors LLC Delayed Draw Term Ln
..268870-AC-5 [Nt 1 10.254% 09/04/26 .....covvvvrevruennnnnns | ceeenes . 07/17/2024 .| Tax Free Exchange ....... |reeervererieniens foerecne 2,052,037 |........ 2,052,087 |........ 2,052,087 [.vene 2,052,087 [oveevrvnenninns fooniniiiin e s s e 2,052,037 [oooveviiiiin [ [ i 116,426 . 09/04/2026 . [1.G PL ...
Elevation Services Holding LLC Term Ln Nt 1 Redenption 100.0000
..286220-AA-5 [ 11.013% 12/18/26 ..ovvvieiieiniininisenene | e L 09/30/2024 . | e e o 1,929 [ 1,929 [oivienene 1,880 [ovvvieeenne 1,871 [oveiiiieene 30 e ;N SRR T - PR N L7 T FORRURRUR FUNURURRURES USRI TSR 176 |. 12/18/2026 . |3.A PL ...
Elevation Services Holding LLC 1st Amendment Redenption 100.0000
..286220-AB-3 [DD Term Ln Nt 1 11.212% 12/18/26 ..oevvvvveens [ covens L 09/30/2024 . | e e e 2,540 |viriienn 2,540 i 2,514 [ [ [, T SRR T T PR TN 2,500 |oveieeieiines foerenienienins e e 113 | 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 3 11.471% 12/18/26 ...eovveveveens | e L 09/30/2024 . | e o o F( T PR {0 PR [ R 2 R 2 PSRV FUURURURURE RO 2 [ [ 76 |oveveeeeneies Jorreerenienine oo e 7 | 12/18/2026 . [3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 1 11.398% 12/28/26 ....cvvvrvrns | covenes L 09/30/2024 . | e e e 2,43 o 2,43 o 2,443 | 2,370 |vrriiinne [ PR URURURUR RPN [£ T PR N 2,43 [ooiiiin o s 224 |. 12/28/2026 . |3.A PL ...
Elevation Services Holding LLC Delayed Draw Redenption 100.0000
..286220-AB-3 [Term Ln Nt 2 11.402% 12/28/26 ..ovvvvevvennes | cevenes L 09/30/2024 . | ceeeieeeeeeeeeeeees e e 129 [ 129 | 129 [ 125 [ereeieienine 7/ PSR FURURVRN RO /3 U RSN L2 T PRSP RUNURURURUR RURORUIRUR TURURR 11 | 12/28/2026 . |3.A PL ...
Elevation Services Holding LLC 1st Amendment Redenption 100.0000
..28624#-AA-1 [Term Ln Nt 1 11.254% 12/18/26 ...oovvvevrevnns | conenes L 09/30/2024 . | e e o 2,286 i 2,286 |overreenenne 2,286 v 2,217 v [ R URURURUR RPN [T SR TN 2,286 |overeeieiiies foerenienienins o [ 201 |. 12/18/2026 . [3.A PL ...
Endure Digital Inc Term Ln Nt 1 9.129%
2 29279U-AB=2 [02/10/28 .. | e . 07/30/2024 . |Various ....cceeeereennnee fovereervenienenens foeen 1,647,115 |........ 1,850,691 |........ 1,841,437 |........ 1,809,050 [......... 35,387 [oevveennn. F0 T TR A 36,096 [eovrvriviinn foerien 1,845,146 |.ooveeeiiies [ (198,082) |...... (198,082) |.......... 146,308 . 02/10/2028 . [4.B FE ...
Flywheel Acquireco Term Ln Nt 1 11.597% Redenption 100.0000
..30309#-AA-9 [05/12/30 .veviiieiiiiiiiiiiiisiesiescsese e | e . 09/30/2024 . | e e o, 5,043 oo 5,043 |ooiiirinns 5,043 |oiorinnenne 4,942 |, 101 oo fovecniniiinne fovienn, 101 foerernerniiine foviiiinns 5,043 |ooveriniinies foveniniiiene foviiiin foiii 469 |. 05/12/2030 . |3.APL ...
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Faraday Buyer LLC Term Ln Nt 2 11.126% Redemption 100.0000
L30737#-AA-1 [10/11/28 e | s . 0973072024 . | .eenniiiiiieeeeeerieeeees e e 11,992 [ooeeiee 11,92 s 11,992 |oeeeennnns 2 O S S R (R N 2 O ) R R, 1,189 |. 10/11/2028 . |3.B PL ....
RBC Capital Markets LLC
.. 33930N-AC-0 [Flexsys Inc Term Ln Nt 1 10.115% 11/01/28 . |....... L 09/13/2024 . | eeeneeeiiiieeeeeeiiieeeees i e 1,002,354 |........ 1,211,207 |........ 1,146,104 |........ 1,182,441 |........ 10,053 |ooveennnns 1,413 |......e. 47,802 |....... (36,336) |-oeeeeeeeeeeeees |oeeeeens 1,146,104 |ooeeviiiiinnnns foennns (143,761) |...... (143,751) |oeevennnnnns 88,165 |. 11/01/2028 . |4.B FE ....
Flint Opco LLC Term Ln Nt 1 10.352% 08/15/30 Redemption 100.0000
L B39B3A-AC-7 [ eeveriieeeeeie s | s . 09/30/2024 . | .. R N 2,772 | 2,772 | 2,702 |oveeiiinns 2,702 |vviiiiins [T F (51T Y RN [C1 R F 2,772 |ovvviiiiiiieeen o s s 229 . 08/15/2030 . [4.B Z .....
Flint Opco LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..33963A-AD-5 [10.196% 08/15/30 ....vvvvirrnnniiiiiiiniinieiinnnn | eneens L 07/01/2024 . | eeveneeiieiiieeeeeeiiineees i e 2,772 | 2,772 | 2,750 i 72 28 | -2 F L1 R F A PO KR R RN 66 |. 08/15/2030 . |3.A PL ....
Florida Food Products New Term Ln Nt 1
..34068G-AH-5 [9.845% 10/18/28 .....evvviviiiniiiiiiiiiiiinieiiinn | s . 09/30/2024 . . 10/18/2028 . |5.B FE ....
Forum Energy Technologies, Inc 2nd Seller
.. 34984V-AD-2 |Term Ln (Slotting) 11.000% 12/08/26 ......... [....... . 09/30/2024 . . 12/08/2026 . |4.C Z .....
Foundation Risk Partners Corp 1st Lien Term
..35041@-AU-9 [Ln Nt 1 10.296% 10/30/28 ......cevvvvvnnvvivinnn | nnnnns . 09/30/2024 . . 10/30/2028 . |3.B PL ....
Foundation Consumer Brands Term Ln Nt 2
..350424-AC-6 | 11.043% 02/12/27 oovvvvnniiiiiiiiiiiiiiiiiiiieeeeen | s . 09/10/2024 . . 02/12/2027 . |2.CPL ....
Foundation Consumer Brands Term Ln Nt 1
..350424-AC-6 | 11.503% 02/12/27 .oovvvnnviviiiniiiiiiiiniiiieeees | s . 09/10/2024 . . 02/12/2027 .|2.CPL ....
GC Waves Holdings Inc 2023 Replacing Term Ln
..36210%-AA-8 [Nt 1 10.433% 08/11/28 ....vvvvivrnniiiiiinnnns | nenens . 09/30/2024 . . 08/11/2028 .|3.B PL ....
GC Waves Holdings Inc Delayed Draw Term Ln Nt
..36210%-AB-6 |6 10.845% 08/11/28 .....ccevvvnviiiiiiiiiiiiiinn | s . 09/30/2024 . . 08/11/2028 . |4.A Z .....
GC Waves Holdings Inc New Delayed Draw Term
..36210*-AC-4 [Ln Nt 1 10.945% 08/11/28 ....coovvvvrvnniriiiinn | annnnns . 09/30/2024 . . 08/11/2028 . |4.A Z .....
GC Waves Holdings Inc Delayed Draw Term Ln Nt Redempt ion 100.0000
..36210%-AC-4 |7 11.262% 08/11/28 ... [ U . 07/01/2024 .| .. . . 08/11/2028 . |4.A Z .....
GC Waves Holdings Inc Delaye
..36210%-AC-4 [8 11.262% 08/11/28 ....ccevvveniiiiiiiiiiiieiinn | s . 08/02/2024 . | Tax Free Exchange ....... |oeeveevrriiiinnnnns Jounnnnns 252,532 |........... 252,532 |oueennnnns AR 2 R N R R R R RN P 7RK 720 N FORRRR RN NN 5,703 |. 08/11/2028 . |4.A Z .....
GS Seer Group Term Ln Nt 1 12.014% 04/29/30 Redemption 100.0000
. 362658-AA-0 [ .eeereneeii s | s L 09/30/2024 . | eeeniiiiiiieeeeeieiineees e [ 2,736 [oeeereiennns 2,736 |oeeerrnnns 2,736 |oeeerennnnns P T =725 P AR RN -7 R F 2,736 |ooeeeiiniiiinees oo s e 253 |. 04/29/2030 .|3.B PL ....
GS Seer Group Delayed Draw Term Ln Nt 1 Redenption 100.0000
..362656-AB-8 | 11.354% 04/28/29 .......cevvvnviiviiniiiiniiiiinies | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 505 |oeeiiiiiiinns 505 [iiiiiiiinns 505 |oiiiiiiiiins L4 I O [ O R AN [ P RN L1V R N R R, 44 . 04/28/2029 . [3.B PL ....
Galway Insurance Hold Inc Term Ln Nt 1 Redempt ion 100.0000
..36457W-AD-3 [9.954% 09/29/28 ........cevvuniiiiiiiiniiiniiiiiiiis | s . 09/30/2024 . | .eeeniieiiiieeeeeieiieeees i e 464,333 |........... 464,333 |...oennnnn. 464,333 |..........n 461,268 |.......... FCTV[CIS T PP AR AR, VG AR R 464,333 [.oooiiiiniinnns oo [ s 25,399 |. 09/29/2028 . [3.B PL ....
GovC10 Buyer Com Term Ln Nt 1 10.264% Redenption 100.0000
.. 38362%-AA-0 [ 08/18/27 ...vviiiiiiiiiiiiiiineeeceiieeecciiin | s . 07/09/2024 . | eevennieiiiiiieeeeeiiiieeees i e 897,496 |........... 897,4% |........... 897,49 |........... B R O R RO RIS V1o R R ) M 50,193 |. 08/18/2027 . |4.A PL ....
Guidehouse Inc Term Ln Nt 1 10.595% 10/16/28 Redemption 100.0000
LA0T788-AA-8 [ oeeeeeeeeee e | s . 09/30/2024 . | .. ..7,369 een 1,369 e 1,369 [l 7,263 L0 7,369 |.. . 10/16/2028 . |4.B Z .....
Guidepoint Security Hold LLC Term Ln Nt 1
L 40179%-AA-9 [ 11.241% 10/02/29 ....ovvvviiviiniiiiiiiiniiiieeees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 3,135 [ 3,135 [iiiiiinnnns 3,135 [ooiiiiiinnnns FC KT S R R R R R B T R O O R, 337 |. 10/02/2029 . |3.B PL ....
HAH Group Holding Incremental DD Term Ln Nt 1
.. 40467A-AH-2 [9.955% 10/29/27 .....cevvvniiiiiiiiiiinieeciiies e . 09/24/2024 . | Tax Free Exchange ....... |oecevviriieiiinnnns Jounnnn 2,866,005 |........ 2,965,079 |........ 2,831,651 |........ 2,847,395 [oooiiiiiiiines fornnnens 18,610 |oovvveeeiiiiiinn Joeeennnn 18,610 [oovvveeiiiiiiinn Joeeennnn 2,866,005 |..evvuiiiiiiinn Jovnniininiiinns e e 276,588 |. 10/29/2027 . |4.C FE ....
HP RSS Intermediate Inc 1st Lien Term Ln Nt 1 Redenption 100.0000
..404938-AA-6 [9.926% 12/11/29 ...ocevvveiiiiiiiiiiiiiiiies s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 2,133 [ 2,133 [oiiiiinnnns P 8 S R R R R R P/ £ R R R R, 180 . 12/11/2029 . [2.C PL ....
HP RSS Intermediate Inc 1st Lien Special Pur Redenption 100.0000
..404930-AB-4 [DDTL Nt 1 9.604% 12/11/29 .....ovvvvvrnnnnnes | unnnns . 0973072024 . | eenniiiiiiieeeeieieeees v e LY 457 fooeiiiiiis 457 |oveviiiiis 5 O O R N L R R R R, 41 |.12/11/2029 . |2.C PL ....
HP RSS Intermediate Inc 1st Lien Gen Purpose Redenption 100.0000
..40493@-AC-2 [DDTL Nt 2 9.604% 12/11/29 ....oovvvivvivnnnnns | nnnnns . 09/30/2024 . | .eeiiiiiiiiiieeeiiiiiieeeees | e [0 [0 Lot O PP PPP AT TUUUPTI L PP FTTTTOUUUTII 4 | e 1072 O P FFT PP FPTTTTOOPPPPIN 16 ). 12/11/2029 . |2.CPL ....
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HP RSS Intermediate Inc 1st Lien Gen Purpose
..40493@-AC-2 [DDTL Nt 3 9.604% 12/11/29 ...oovvvnvviiiinnns | unnnns . 07/11/2024 . | Tax Free Exchange ....... |oeeevivririiinnnnns Jounnnnns 163,597 |.......... 165,181 |oooeennnnns 163,578 [ovveviiiiiiiiiinnne oo s LS O AN LS PO JLCKJRIC A R FORR R R NN 4,968 |. 12/11/2029 .|2.C PL ....
HP RSS Intermediate Inc 1st Lien Gen Purpose Redenption 100.0000
..40493@-AC-2 [DDTL Nt 1 10.061% 12/11/29 ....oovvvvvvniiiinns | unnnns L 09/30/2024 . | .eeeniiiiiiiieeeeieieneees i e 1,371 | 1,371 | <1< T Y AR RN 3 O AN L3 PO A L7 R [P RN R 52 . 12/11/2029 . [2.C PL ....
Hanger Inc ist Lien Term Ln Nt 1 11.451% Redenption 100.0000
L A1043F-B*-9 [10/03/28 ...evvniiiiiiiiiiiiiiii s | s L 09/30/2024 . | .eeeniiiiiiiieeeeieieneees i e 9,982 [eeiiiiine 9,982 [.....ccevnnnn 9,982 [....ccevnnnnn (TR 7/ S R R R R R LI O O R, 915 |. 10/03/2028 . |3.C PL ....
Hanger Inc 1st Lien DD Term Ln Nt 1 11.095%
L A1043F-B-7 [ 10/03/28 ovveniiiiiiiieieeciei e | s . 09/30/2024 . . 10/03/2028 . |3.CPL ....
Harvey Tool Co LLC New Term Ln Nt 1 10.345%
CATBIG-AE-T [ 10726727 woveeiiiiiiieeeiieeeenn | s . 09/30/2024 . . 10/26/2027 . |8.A Z .....
Harvey Tool Co LLC 2021 Delayed Draw Term Ln
.417818-AF-4 [Nt 3 10.254% 10/26/27 .covvvenviviiiniiiiiiiinn | s . 09/30/2024 . . 10/26/2027 . |8.A Z .....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 [ 10.695% 10/31/24 . .ovvvvviiiiiiiiiiiiiiiiiiiieeees | s . 09/30/2024 . . 10/31/2024 . |8.A Z .....
Heavy Construction Systems Inc 2024 New Term
..42258@-AC-3 [Ln Nt 1 10.170% 11/16/28 ...ovvvvriiiiiininees | eennns . 09/30/2024 . . 11/16/2028 . |4.A Z .....
Orion Group 2nd Amendment Term Ln Nt 1
..423270-AA-4 [10.854% 03/19/27 .... P ISR . 09/30/2024 . | .. . 03/19/2027 . |3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 2
.. 42327@-AB-2 [ 11.532% 03/19/27 ..covvvvniiiiiiiiiiiiiiiiiiiieees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 5,694 [............ 5,694 [............. 5,655 [..oovvivinnnnnns 366 |....oevnnnnnnns A . Bt O O, L1 R F 5,694 | i s 346 |. 03/19/2027 . |3.A PL ....
Higginbotham Ins Inc Amendment #3 DD Term Ln Redemption 100.0000
.. 42058#-AG-5 [Nt 1 10.561% 10/31/29 ....ovivviviiniiniiiiinns | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 5,967 [oeeiiiinnne 5,967 |eiiiinnnns 5,957 [ooeiiiinnnnns 3,071 |ovveeinns A [ Y R it R FR 5,967 |oooveviniiiinin oo s e 416 |. 10/31/2029 . |3.B PL ....
Hills Distribution Inc TermLn Nt 1 11.118% Redenption 100.0000
L A31668-AA-4 [ 11/08/29 .eveviiiiiiiiiiiiiiiiii e | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 2,484 ... 2,484 |............. 2,484 |...........nl T S R R O R R 7 O R R R, 253 |. 11/08/2029 . [3.A PL ....
1G Investments Holdings LLC Term Ln Nt 1 Redenption 100.0000
..449580-A%-3 [ 11.352% 09/22/28 .......cevvvvviiiiiiiniiiiiiinines | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,368 [.coeieennne 3,368 |.ieevnnnns 3,307 |oveeiinnnns TR 1T O F LTV R L1V R F 3,368 |.ooeiiviiiiiins [ s e 358 |. 09/22/2028 . |4.B PL ....
IQNavigator Inc Term Ln Nt 1 10.497% Redempt ion 100.0000
. 44989%-AC-7 [05/02/29 ...eevvvnniiiiiiiiiiiiiiiini s | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,128 [eeiiiinne 3128 | 3128 | 2,898 | (51T R R R, LIS R F [ T U R R R 272 |. 05/02/2029 . |5.APL ....
Infinity Home Services Holdco Delayed Draw Redempt ion 100.0000
..45676@-AA-4 [Term Ln Nt 1 11.791% 12/28/28 .......ccevvvnnes | nnnnns L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,181 | 1,131 | 1,131 | 20 O O ) AN T3 [ o o [ 80 |. 12/28/2028 .|2.C PL ....
Infinity Home Services Holdco Term Ln Nt 1 Redempt ion 100.0000
.. 45676@-AB-2 | 11.454% 12/28/28 .......oevvvvvviiniiiiiiiiiiiieees | s L 09/30/2024 . | eeeniiiiiiieeeeeieiineees e [ 2,836 [ooiiienns 2,836 |ieeennns 2,836 |eeerennnnnns O O R AN 2,836 |.oooiivniinininn [ s e 265 |. 12/28/2028 . |2.C PL ....
Inszone Mid LLC Term Ln Nt 1 9.995% Redenption 100.0000
L. 45836#-AC-5 [12/22/29 ...oovviniiiiiiiiiiis s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,978 [ooeiiiinnnnns 1,978 | 1,973 | B S Z4< T Y N AN N AR (RN LI Z< T PP FOU R RN 167 |[. 12/22/2029 . [4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 47 Redenption 100.0000
..45836#-AD-3 [9.995% 12/22/29 .....coeiiiiiiiiiiiiiiiiiieeeiiiiin | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e FAE T TT5 |ovviiiiiinns (-7 PO [ R L PO RN L R RN £ P FOR) R RN 5 | 12/22/2029 . [4.A 7 .....
Inszone Mid LLC Delayed Draw Term Ln Nt 23
..45836#-AD-3 [ 10.354% 12/22/29 ......covvvviiiiiiiiiiiiieiiiii | s . 09/30/2024 . | Tax Free Exchange ....... |occoeeririiiinninins foveninnnns 13,242 | 13,371 | T2 PO IR RN [ PO RN [ PP A (L2077 O N ) RN 563 |. 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 1 Redenption 100.0000
..45836#-AD-3 [10.595% 12/22/29 ......coevvviiiiiiiiiiiiniiiiiiis | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e FAE T TT5 |ovviiiiiinns 769 |.ooviiiinnnns [ O [ PO RN [T PO RN £ PR FORPOR RO RN 48 | 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 28
..45836#-AD-3 [10.691% 12/22/29 ....covvvviiiiiiiiiiiiiiiiiiieees | s . 09/30/2024 . | Tax Free Exchange ....... . 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delay
..45836#-AD-3 [10.766% 12/22/29 .......vviiiiiiniiiiiiiniiiinenns | s . 09/30/2024 . | Tax Free Exchange ....... . 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 20
..45836#-AD-3 [10.829% 12/22/29 ......cevvveiiiiiiiiiiiiiiiniins | s . 09/30/2024 . | Tax Free Exchange ....... |occoeorirvrivnninnns fooeennnnns 10,565 |............ 10,667 [.....oeee 10,560 [oeennivvvininiiinnne foovrviiiiis [t (I PO RN [ PP A T3 O N N AR 498 |. 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 22
..45836#-AD-3 [10.998% 12/22/29 ......covvveiiiiiiiiiiiiiiiiniins | s . 09/30/2024 . | Tax Free Exchange ....... |occoeorirvrivnninnns fooeennnnns 16,299 [............ 16,457 |ooeveennnnns G707 R N NN /20 PO RN LA P R LLC2: I O R ) RN 768 | 12/22/2029 . |4.A Z .....
Inszone Mid LLC Delayed Draw Term Ln Nt 19
..45836#-AD-3 [ 11.036% 12/22/29 ....ccovvvviviiinniiiiiiiiiiinnens | nnnens . 09/30/2024 . | Tax Free Exchange ....... |occcoeeriiiiiiininns Joviiininnens 7,457 Joeeeiiiiins 7,529 [oiiiiinnnns 7,453 [ i v L PP FTTTTOUUUTII L PO FPTTTOTr Y P N O AT 386 |. 12/22/2029 . |4.A Z .....
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Inszone Mid LLC Delayed Draw Term Ln Nt 18
..45836#-AD-3 [ 11.082% 12/22/29 ....covvvviiiiiiniiiiiiiiiiiiieees | s . 09/30/2024 . | Tax Free Exchange ....... |oceeevvriiriinnnns Joinnennnns 4,358 |eeiiiinns 4,399 [...oooeeenns 4,355 [ooviiiiiiiiiiiiiins v e [T PO RN FC I PO F L0 T U R R R, 244 (. 12/22/2029 . [4.A Z .....
Second Nature Inc Term Ln Nt 1 10.883% Redenption 100.0000
L 48278#-AA-8 [ 10/22/28 ..oovvviiiiiiiiiiieiiiieiieeen | s L 09/30/2024 . | .eeeniiiiiiiieeeeieieneees i e 3,572 oo 3,572 [ooiiiiiinnnns 3,572 [oeviiiiinnnns FC TR/ S R R R R R L TR/ U R R R, 296 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln Nt 2 12.133% Redemption 100.0000
L 48278#-AA-8 [ 10/22/28 ..oovvniiiiiiiiieeeiiieieeen | s . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e 898 [eiiiiiiiiinnns 898 |.....cooeeens 898 |....ccovnnnns 1 O R N B O N AR 83 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln C-1 Nt 1 10.783% Redemption 100.0000
L A8278#-AD-2 [10/22/29 ...evvvveiiiiiiiiiiiiies | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 329 i F 72 B O 72 B I 72 S (S R R R Fc 7 R R R R, 28 | 10/22/2029 . |3.A PL ....
KSKI Holdings 2 Term Ln Nt 1 11.854% Redemption 100.0000
.. 48282#-AA-2 [06/30/28 ...euniiiiiiiiiiiiiiiiii e | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 3,939 | 3,939 [.oiiiinnnns 3,939 [.ooiiinnnnns 3,899 [.....cconnnnns FCLS T R R R, it R FR IR 1 Y N R R 422 (. 06/30/2028 . [3.A PL ....
Kellermeyer Building Svcs 8th Amendment Term Redenption 100.0000
..48773#-AH-3 [Ln Nt 1 10.652% 11/07/26 . I O . 09/30/2024 . | veveiriinieeiee . 11/07/2026 . [4.B PL ....
Keystone Agency Investors LLC Term Ln B Nt 1 Redemption 100.0000
..49337*-AB-7 [10.204% 05/03/27 ...ovvvvniiiiiiniiniiiiinniiineees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,409 [....ocoeeeens 1,409 |oovveenns 1,385 |oveeiiiiinns (ST R RN L R FO P23 F F L0 O R RN 116 . 05/03/2027 . [3.B PL ....
Keystone Agency Investors LLC Delayed Draw Redempt ion 100.0000
..49337*-AC-5 [Term Ln D Nt 1 10.204% 05/03/27 .....vvvvven | uunnnns . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e 2 PO 227 |oeeviiiinienns 22 O RN R /2 PO RN /2 PO RN 227/ U R R R, 24 . 05/03/2027 . [3.B PL ....
Keystone Agency Investors LLC Delayed Draw
..49337*-AC-5 [Term Ln D Nt 2 10.932% 05/03/27 ........euves | uunnnns . 09/30/2024 . | Tax Free Exchange ....... |oeeeevriirivinnnns Jonnnnnns 848,349 |.......... 856,188 |........... LY < T R RO R [C7: 0 R E (S22 U R 848,349 [.oooeivvniinins [ [ s 23,145 |. 05/03/2027 . [3.B PL ....
Kings Buyer LLC 2nd Amendment Term Ln Nt 1 Redemption 100.0000
.. 49579*-AA-6 [ 11.204% 10/29/27 ...ovvvvvviiiiiniiiiiiiiniiiienees | s . 09/30/2024 . | .eeenieiiiiieeeeeeiieeees i [ 3,9390 03,939 [ 3,939 80880 [l 59 e [ 89 [ e 30939 [ [ [ 352 . 10/29/2027 . (3.B PL ....
..512064-AA-9 [Al Fire Term Ln Nt 1 9.995% 03/22/27 ....... | .eeven. . 09/30/2024 . | eeeenieiiiiieeeeeeeiieeees i [ 33120 30312 [ 30246 | 327 s e s el [ el 3312 [ e [ 281 |. 03/22/2027 . |3.CPL ....
Al Fire Delayed Draw Term Ln Nt 5 10.342%
L51206#-AB-7 [ 03/22/27 ovvviieiiiiiiiiiiiiciiiiciies | s TR O 1 O 1 1 O (o O O e 16 |. 03/22/2027 . |3.CPL ....
Al Fire Delayed Draw Term Ln Nt 2 10.491%
L51206#-AB-7 [ 03/22/27 ovvvviiiiiiiiiiiieiiiiciies | s . 0973072024 . | eeennieiiiiieeeeeeiieeeees i e 349 [ 349 346 |l BT [ [ 2 [ e 2 e B340 L i i [ 29 |. 03/22/2027 . [3.CPL ....
Al Fire Delayed Draw Term Ln Nt 4 10.838%
L51206#-AB-7 [ 03/22/27 ovvvviiiiiiiiiiiciiiicciiies | s . 09/30/2024 . | .eennieiiiiiieeeeeeinieeeees i e 1060 106 [ 106 | 106 [ [ e e e o106 o [ e [ 9 |. 03/22/2027 .|3.CPL ....
Al Fire Delayed Draw Term Ln Nt 1 10.886%
L51206#-AB-7 [ 03/22/27 .ovvvvveiiiiiiiiiiiiiiiiciiies | s . 09/30/2024 . | .. . 03/22/2027 .|3.CPL ....
Al Fire Delayed Draw Term Ln Nt 3 10.995%
L51206#-AB-7 [ 03/22/27 ovvvviiiiiiiiiiiieiiii s | s . 0973072024 . | eeeenieiiiiieeeeeeiieeees i [ 359 0889 358 356 [ [ 2 [ e 2 e 889 L [ e [ 30 |. 03/22/2027 . |3.CPL ....
Unleashed Brands LLC Term Ln Nt 1 12.254%
LB2137@-AA-T [ 12/27/27 v | s . 09/30/2024 . | .eeenieiiiiieeeeeeiiieeees i o337 [ 30375 [ 30365 i 2,833 [ e 10 s e 10 s el 3375 [ [ [ [ 650 |. 12/27/2027 . |3.A PL ....
Lido Advisors LLC 6th Amendment Term Ln Nt 1 Redenption 100.0000
..53173#-AA-4 [10.233% 07/17/32 .eevvvvniiiiiiiiiiiiiiiniiieneees | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 72 428 oo 7 ) R NN /2 PO RN /2 PO RN 72 R R O RN 2 |.07/17/2032 .|2.CPL ....
Lido Advisors LLC 6th Amendment Term Ln Nt 1
..53173#-AA-4 [10.233% 07/17/32 .eevvvvniiiiiiniiiiiiiiniiieneees | s . 09/23/2024 . | Tax Free Exchange ....... |oceervriiiiiinnnns Jovunnnnns 210,609 |........... 211,662 |.....oeeenn P4 (V10 R R SN [ P RN [ PO R P4 [VC10:¢ R R R R 4,171 |. 07/17/2032 .|2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 1 Redenption 100.0000
..53173#-AD-8 [10.096% 06/15/27 ....ccevvvvvvnniiiiiiiiiniiniinnnn | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 654 |oiiiiiiiinns 654 | 654 | (LY R A P R AN [/ PO RN (61T R R R R, 79 |. 06/15/2027 .|2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 7 Redenption 100.0000
..53173#-AD-8 |10.099% 06/11/29 .... [ U . 09/30/2024 . | .eeeniiiiiie e . 06/11/2029 . |2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 3 Redenption 100.0000
..53173#-AD-8 [10.252% 06/11/29 ....evvvnviiviinnniiiiiiiiniinnees | s L 0973072024 . | eevnnieiiiiiieeeeeeeiieeeees i [ e [ e [ [ e e e e fe [ e [ 7 |.06/11/2029 .|2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 6 Redenption 100.0000
..53173#-AD-8 [10.282% 06/11/29 ...eevvvviiiviiiiiiiiiiiiiineeins | s . 09/30/2024 . | eeeeniieiiiieeeeiiiieeees i [ (61T [C1° I (61 Y A AN LI PO AN L O (61 R O RN 2 |.06/11/2029 .|2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 5 Redenption 100.0000
..53173#-AD-8 |10.468% 06/11/29 .... P . 09/30/2024 .| .. .. . 06/11/2029 . |2.CPL ....
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Lifestyles US Holdco Inc Term Ln Nt 1 Redemption 100.0000
.. 53220%-AA-2 [ 11.354% 11/30/28 .oovvveniiiiiniiiiiiiiiiiieeees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,782 |eeiiiinnns 3,782 | 3,782 |ovveeinns BT £ 72 O O ) AN L7 U RO R R 350 |. 11/30/2028 . |3.A PL ....
Lightbean Bidco Term Ln Nt 1 10.242% Redenption 100.0000
..53230#-AA-5 [05/06/30 ..evuniiiiiininiiiiiiiiinieriiiineeeeen | s L 07/01/2024 . | eeveneeieiiieeeeeeiiiieeees i e 3,380 [eiiiiiine 3,380 |ieiiinnnnns 3,380 |eeerennnnnns T A (61 O A RN (61T O RN 3,380 |oooiiiiiiiiiins [ s e 214 |. 05/06/2030 . |3.A PL ....
Lightbean Bidco Delayed Draw Term Ln Nt 1 Redenption 100.0000
..53230#-AB-3 [9.604% 05/04/29 .....covvvnviiiiiiiiiiiiiiiiiiiinees | s . 07/01/2024 .| .. U Y AN 512 | (1 R 512 | 502 |iiiiiiins [ O N RN [ R [ S R R R, 41 ). 05/04/2029 . |3.A PL ....
MB2 Dental Solutions LLC Term Ln Nt 1 Redenption 100.0000
..55340#-A0-2 [ 11.083% 01/29/31 ..evvvviiiiiiiiiiiiiiiiiiiieieiinn | s L 09/30/2024 . | eeeniiiiiiieeeeeieiieeees i [ 3 (T R 4,776 |veeeennnnnns L1 O AR RN [ Y R LU O N L0 (T R O R AR 362 |. 01/29/2031 . (4.B PL ....
MBS Services ist Lien Term Ln Nt 1 12.155% Redenption 100.0000
..55392%-AA-8 [02/26/26 ....evvniiiiiiiiiiiiiiiieeeeiieeeen | s L 09/30/2024 . | .eeeniiiiiiieeeeeieiineees e [ 6,515 [ceeiiiiine 6,515 |.iinns 6,390 |ierinnnns 6,441 | 2 | L O O, L2 PO FR 6,515 | s s [ 187 |. 02/26/2026 . [4.C PL ....
Redemption 100.0000
..56068V-A*-3 [Majesco Inc Term Ln Nt 1 9.354% 03/22/32 .. |....... L 09/30/2024 . | .eeeniiiiiiiieeeeieieneees i e 4,045 [oeeiiiins 4,045 |............. L7 R R FO N (VN R R, PV R F R L O O R 217 |. 03/22/2032 . |3.B PL ....
Margaritaville Holdings LLC Dalayed Draw Term
..56658@-AJ-4 [Ln Nt 1 9.697% 06/17/27 ....cevvvvnniiiiiinns | nennns . 0973072024 . | eeennieiiiiieeeeeeiieeees i [ 9920 [ 992 988 |l BT [ el [ e [ 992 L [ e [ 52 |. 06/17/2027 . [3.CPL ....
Mather Group LLC Term Ln Nt 1 10.854%
L576718-AA-2 [03/31/28 ovvveiiiiiiiiiiieciiecieeen | s . 09/30/2024 . | .eeenieiiiiiieeeeeeiiieeeees i feeeenn 5,696 [ 5,696 [ 5,696 i 5,525 [ 1T e s e 7T [ et 5,896 [ e [ 501 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 3
..57671#-AB-0 [10.345% 03/31/28 ....covvvviiiiiiriiiiiiiiiiiinnees | s . 0973072024 . | eeeenieiiiiieeeeeeiieeeees i e 378 878 378 386 [ T e e e T [ 3T e [ i [ 41 ). 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 4
..57671#-AB-0 [10.754% 03/31/28 .... P ISR . 09/30/2024 . . 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 2
..57671#-AB-0 [10.854% 03/31/28 ...oevvvviiiiiiniiiiiiiiiiiiinnees | s . 0973072024 . | eeeenieiiiiiieeeeeenieeeees i e 834 [ B34 B34 D18 [ 16 [ [ e 16 [ BB L e i [ 47 1. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 7
..57671#-AB-0 [ 10.909% 03/31/28 ....evvvnviiiiiniiiiiiiiniiiieiees | s L 0973072024 . | eeenneeiiiiieeieeeeiieeeees i [ 81 BT B0 [ [ [ T s e T [ 8T [ [ e [ 2 |. 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 6
..57671#-AB-0 [11.244% 03/31/28 .... R IR . 09/30/2024 . | .. . 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 1
L57671#-AB-0 [ 11.451% 03/31/28 ..oovvveniiiiiiiiiiiiiiiiiiiieeees | s . 09/30/2024 . | eeennieiiiiiieeeeeenieeeees v e 866 [ 866 [ 866 | B0 [ 26 [ [ 28 [ BB e [ e [ 96 |. 03/31/2028 . |3.A PL ....
Meyer Laboratory Inc Term Ln Nt 1 10.345%
..593108-AA-7 [02/28/30 .evvvvnriiiiiiiiiiieiiiiieeeceiieeeeen | s L 07/01/72024 . | eeveeeieiiiieeeeeeeieeeees v e 11,7600 [l 11,760 [t 11,485 | [ Joiieeeen 278 feiiiiiiiiiiies feiieeeen 278 [eiiiiiiiiiiins o 1L760 [ o [ e 438 |. 02/28/2030 . |4.A Z .....
Pueblo Mechanical & Controls 3rd Amendment DD
..60782#-AA-2 [Term Ln Nt 1 11.825% 08/23/28 ......coeevvvvnnn | uunnnns . 0973072024 . | eeeenieiiiiiieeeeeeiieeeees i [ 201 [ 281 28T | [ [ e e e [ 28T e [ s [ 18 |. 08/23/2028 . |3.A Z .....
Monica Hlds Inc aka Wilshire Term Ln Nt 1
..60937@-AA-8 [ 10.504% 01/07/28 ....evvvvivrnnniiiiiniieeieiinnnn | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 7,22 |oeeeiiinnne 7,292 |ooeiiiiinnnns 7,087 |oveeeinns % 1 O E, L4 T RN VA T O N A< U RO R R 651 |. 01/07/2028 .|2.C PL ....
Moonraker Acqusition LLC Term Ln Nt 1 Redempt ion 100.0000
..61559#-AA-1 [ 10.845% 08/04/28 .....ovvvvvvvnniiiiiiiiiiieieeinn | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 5,513 [eiiiiinne 5513 [oiiiinnins 5513 [ooiiiinnnnns (S50 K S R R R R R LTRSS R R, 481 |. 08/04/2028 .|2.C PL ....
Mr Greens Intermediate Term Ln Nt 1 11.551% Redenption 100.0000
..624828-AA-3 [05/01/29 ..eevvvriiiiiiiiiiiiiiiiieeceiieeeen | s L 09/30/2024 . | eeeniiiiiiieeeeeieiineees e [ 2,747 oo 2,747 | 2,747 e 2,665 |ieiiiinnnnns =725 P AR RN -7 R F P L. U RO R R 262 |. 05/01/2029 . |3.B PL ....
Redemption 100.0000
..62931%-AA-2 [Topix Pharma Term Ln Nt 1 11.210% 11/02/26 |....... L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,366 [..ooeeeennnn 3,366 |ieevunnnnnnn 3,289 [...cceennnnnn 3,123 [ 198 |oveeiieinnnnn L A R T R R 3,366 |..ooevvniiiiiinn fooreiiiiiis s e 251 |. 11/02/2026 . |3.B PL ....
Topix Pharma Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..62031%-AC-8 [ 11.262% 11/02/26 ....eovvvvvvinniiiiiiiiniieieeinn | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,128 [ooeiiiiinnnns 1,128 | 1,12 | 1,042 |oeeennnne LT P, [ PO F LT PO RN LT PR FORP R RN 84 |. 11/02/2026 .|3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1 Redempt ion 100.0000
..62031%-AE-4 [ 11.262% 11/02/26 ....evvvviviiniiiiiiiiiiiieieeinn | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 542 o 542 oeeiiiiiiiiinns 542 [oeeiiiiiiiinnns 503 |iiiiiiins - O A RN L R E £/ R N R R, 40 |. 11/02/2026 .|3.B PL ....
20 Gates - North Mill Term Ln  6.997% Redenption 100.0000
..62932#-AA-7 [ 12/16/30 eevvnriiiiiiiiiiiiiiiii e | s . 08/28/2024 . | .. . 12/16/2030 . |1.F PL ....

Next Holdco LLC Term Ln Nt 1 11.057%
..653430-AA-5 | 11/09/29 .. iiuviiiiiiiiiiiiei s | e . 09/30/2024 .

................................................ 245 |. 11/09/2029 . |[3.B PL ....
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North Amer Science Assoc Inc Delayed Draw New Redemption 100.0000
..65685%-AC-9 [Term Ln Nt 1 10.504% 09/15/27 ......cevvvvvnnnn | uunnnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e LS 535 [oiiiiiiiiinnns 535 [ooeiiiiiiiiinnns L3 S (S R R R, LS R Y R R, 46 |. 09/15/2027 .|2.C PL ....
North Amer Science Assoc Inc New Term Ln Nt 1 Redemption 100.0000
..65716@-AA-4 [ 10.847% 09/15/27 ..eevvvvviiiiniiiiiiiiiiiiiieeeinn | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 7,53 | 7,534 |oooiiiiinnnns 7,381 | 7071 foeeiiiiiiiiies o (U O RN (U O (RN 8- U R R R 642 |. 09/15/2027 .|2.C PL ....
Fairway Lawns LLC Term Ln Nt 1 11.104% Redemption 100.0000
..65959#-AA-8 [05/17/28 ...evvviiiiiiiiiiiiiiiiiiininciinineeienn | s . 09/30/2024 . | .. U Y AN 645 |oiiiiiiiinnne 645 ..o 626 |......ovvnnnnnns (<2 R R L LA O R L LA O (ST R Y R R, 59 |[. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 1 Redemption 100.0000
..65959#-AB-6 | 11.104% 05/17/28 ....covvvvvrnniiiiiiniiinieiinnnn | s L 0973072024 . | eeenneeiiiiieeeeeeiiieeeees e e 587 [ BB [ D70 T2 [ el 15 s e LT PO FR N L O A 55 [. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..65959#-AB-6 [ 11.143% 05/17/28 ...oevvvvvviiniiiiiiiiiiiiieeeeinn | s L 0973072024 . | eeennieiiiiieeeeeenieeees e e 75 [ TTE [ TTE e TTE [ [ e e e [ £ O O N NN 16 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 5
..65959#-AB-6 | 11.602% 05/17/28 .....ceevvvvnnniiiiiiiniinieiinnnn | s . 0973072024 . | eeennieiiiiiieeeeinieeees i e 457 BB [ B5T |57 [ [ e e e [ T R R R R, 56 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 2
..65959#-AB-6 | 11.741% 05/17/28 ....oivvviinniiiiiinineeieiinnnn | s . 0973072024 . | eevnnieiiiiieeeeeinieeees | e 584 B84 BB BB [ [ e e e [ L1 R R R R, 53 |[. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 5
..65959#-AC-4 [ 11.104% 05/17/28 ....vvivvrinniiiiiiiiieeieiinnnn | s JR0EE V(0 /(02 [ (12 O (02 O S S 72 O N R 6 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 4
..65959#-AC-4 [ 11.159% 05/17/28 ...evvvviviiiiiiiiiiiiiiiiiieeeinn | s . 0973072024 . | .eeenieiiiiieieeeeiieeeees i o83 83 B8 [ [ [ e e e e O A RN 5 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 7
..65959#-AC-4 [ 11.447% 05/17/28 ..ovvviiiiiiiiiiiiiiiiiieeeeinn | s . 09/30/2024 . . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 6
..65959#-AC-4 [ 11.561% 05/17/28 ....vivvvvinniiiiiiiiiiiiiiiinnn | s . 0973072024 . | eeennieiiiiieieeeeiieeees v e 38 f38 88 i [ [ e e e e O O RN 1. 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 2
..65959#-AC-4 [ 11.728% 05/17/28 ....vvvvviinniiiiiiniiieiiiininn | s JR0EE V(0 /(02 [ O 1 O N O O O S N L O O RN 5 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 1
..65959#-AC-4 [ 11.742% 05/17/28 ..ovvviiiiiiiiiiiiiiiieiieeeiin | s . 09/30/2024 . | .. . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 9
..65959#-AC-4 [ 11.783% 05/17/28 ....vvvviiiiniiiiiiiiienieiiinnn | s RUEEVAC(V V(12 S U RPN NN 1 I A 1< N R 1 N R N O A R 172 O R . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 8
..65959#-AC-4 [ 11.801% 05/17/28 ....ccevvveniiiiiiiiiiieiiiiins | s JR0EE V(0 V(02 [ O - N . N . O O O S N 52 O U R . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 3
..65959#-AC-4 [ 11.804% 05/17/28 ....ovvvivrnnniiiiiinieeieiinnnn | s . 0973072024 . | eeenniiiiiiieeeeeeinineees i [ 296 [ 206 [ 296 | [ [ e e e [ AL R R R R, 18 |. 05/17/2028 .|3.B PL ....
Nor thstar Acquisition LLC 1st Lien Delayed
..66255U-AC-0 [Draw TL Nt 1 11.005% 05/03/29 ........ccevvues | unnnns . 09/30/2024 . | .evnnieiiiiieeeeeiiieeees i [ 625 [ 825 [l B19 | [ [ B s e [ P RN (S R R R R, 11 |. 05/03/2029 . |4.A Z .....
Project North Star Term Ln Nt 1 11.242%
..66255U-AD-8 [05/03/29 ....evvvnniiiiiiiiiiiiiiiiii s | s L 0973072024 . | eeenniiiiiiieeeeeieieeees i e (82) e (82) [ (B e BT [ e e e e [ 573 O ) RN 576 |. 05/03/2029 .|4.C Z .....
Nor thwinds Holding Co Term Ln Nt 1 10.648%
..66847@-AA-4 [05/01/29 ..eevvvniiiiiiiiiiiiiiiiiieecciieeeen | s L 0973072024 . | eeennieiiiiieeeeeeeiieeeees i e 2,189 [ 2,189 [ 2,189 | 2,124 [ BB [ [ [ [C1C T PO RN 2,189 |ooviiiiiiiiis o s e 203 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 [Nt 1 10.503% 05/01/29 .....ovvvvvvnnniiiiiiinnnn | nnnnns L 0973072024 . | eeennieiiiiieeeeiiiieeeees i e 377 e 87T [ BT 386 [ 1T e [ e L S /O O ) AU 39 . 05/01/2029 . [3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 [Nt 5 10.648% 05/01/29 .....ovvvvvvvnniniiiiinnnn | annnnns L 0973072024 . | eeennieiiiiiieeeeeiiiieeees i [ 583 o883 [ B83 566 [ 18 [ [ e LI O [SL X R R R R, 54 . 05/01/2029 . [3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 [Nt 3 10.721% 05/01/29 ....evvvvvvvrniiiiiiiinnnn | nnnnns . 0973072024 . | eeeneiiiiiieeeeeiiieneees e [ 221 221 [ 221 215 |l T i e e [/ PO RN 228 I R R R R, 20 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-2 Redenption 100.0000
..66847@-AC-0 [Nt 1 10.732% 05/01/29 ....evvvvvvvinnniiiiiiinnnn | nennns . 09/30/2024 . | .. . 05/01/2029 . |4.A Z .....
Oil Changer Inc Term Ln Nt 1
..677788-AA-5 |02/08/27 . 09/30/2024 . | .ueiiiiiiiiiiiieeeiiiiiieeees i e 5,323 |ciiiennns 5,328 [.oiiiinnnns 5,216 |.oevunnnnnns I I O AT L O FPTTT I PO FPTTTr 5,323 |ooooiiiiiiiiinns Joveenniiiiiiiins fooenniiiiiiiinns foveiiiiiiiiinnns 532 |. 02/08/2027 . [5.B GI ....
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
0il Changer Inc Delayed Draw Term Ln Nt 7 Redemption 100.0000
..B677788-AB-3 [ 11.831% 02/08/27 ....vivvivrnnniiiiinniinieiinnnn | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 2,213 oo 2,213 fooeiiiiinnnns 2,250 [oooiiiinnnnns 2,284 |.ooooiiiinnnnns A . 4 I R R, 2. R F R 2,213 |ovvviiiiiinneen o s e 225 |. 02/08/2027 . [5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 10 Redenption 100.0000
..B677788-AB-3 [ 11.954% 02/08/27 ....evvvvvvviiinnniiiiiinininnnns | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 2,246 |oeennnnnn 2,246 |............. P R F R R /25 PO RN L5 PO R 2,286 |oooeiiiiiniieen o e e 155 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 12 Redenption 100.0000
..B677788-AB-3 [12.0561% 02/08/27 ...evvvvvviviniiiiiiiiiiiieieeins | s . 09/30/2024 . | .. U Y AN 188 |ooviiiiiinns 188 [oeeiiiiiinnnns L O O R RN L O O N NN 10 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 9 Redenption 100.0000
..B677788-AB-3 [12.074% 02/08/27 ..ovvvvvvivinnniiiiiiiiiieieeinn | s . 09/30/2024 . . 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 8
..B677788-AB-3 [12.129% 02/08/27 ....evvvvviviiinnniiiiiinininnnns | nnns . 09/30/2024 . . 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..B677788-AB-3 [ 12.164% 02/08/27 ...evvvvvvvvinnniiiiiiiiiieieiinn | s . 09/30/2024 . . 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 5
..B677788-AB-3 [ 12.179% 02/08/27 ..evvvvvvvviiniiiiiiiiiiiieiecinn | s . 09/30/2024 . . 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 11
..B77788-AB-3 [12.252% 02/08/27 ......evvvvvvviirnnnniiiiiiininees | s . 09/30/2024 . . 02/08/2027 .|5.B GI ....
PCIA SPV-3 LLC Term Ln Nt 1 10.498% 08/01/29
LBOABBE-AA-T [ s [ . 09/30/2024 . . 08/01/2029 . [2.CPL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 1
..69438#-AB-9 [9.854% 08/01/29 ....eevvvviiiiiiiiiiiiiiiiiniieees | s . 07/01/2024 . . 08/01/2029 . |2.CPL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 2
..69438#-AB-9 [9.909% 08/01/29 ....cevvvrviiiiiiiiiiiiiiiiiiieees | s . 07/01/2024 . . 08/01/2029 . |2.CPL ....
PCS Midco Inc Term Ln Nt 1 10.766% 03/04/30
LBOMBE-AA-T [ s [ . 09/30/2024 . . 03/04/2030 . [3.B PL ....
PCS Midco Inc Delayed Draw Term Ln Nt 1
..694488-AB-9 [ 10.744% 03/04/30 .eevvvvniiviiiniiiiiiiiiniiiineees | s . 09/30/2024 . | .. . 03/04/2030 . |3.B PL ....
Wesco Group Term Ln B-1 Nt 1 11.064%
..69575E-AG-4 [10/06/28 .......cevvvuniiiiiiiiiniiiiiiieeeeeiiinn | s . 09/30/2024 . . 10/06/2028 . |4.A Z .....
Par fums Holding Company Term Ln Nt 1 9.893%
..69946@-AA-8 [ 06/27/30 ..evvniiiiiiiiiiiiiiiiiieeceinieeeenn | s . 09/30/2024 . . 06/27/2030 . |4.A Z .....
Pathstone Family Office LLC 2nd Amendment TL
..70323%-AC-7 [Nt 1 9.920% 05/15/29 ...covvvvnnvvviiiiiniieees | nennns . 09/30/2024 . . 05/15/2029 . |4.A Z .....
Pathstone Family Office LLC Term Ln Nt 4
.. 70323J-AD-3 [9.945% 05/15/29 ....eivvivrnnniiiiiiiiinieiiiiinns | s . 09/30/2024 . | Tax Free Exchange ....... |occoeerirriiinninnns fooennnnnns 93,025 |o.eeeennnnns 93,041 |.......eeees L O O R R e N7 R R R RN 1,639 |. 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC Term Ln Nt 1 Redenption 100.0000
.. 70323J-AD-3 [ 11.947% 05/15/29 ...oovvvnniiiiiiiiiiiiiiiiiineees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 7,325 |oeeeeiiinne 7,35 [ooiiiiiinnnns 7,325 [ooeiiiiinnnns 7,252 [ooviiiiinnnnns T PO AR RN AT PO A7 U RPN R R, 700 |. 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC Term Ln Nt 1
.. 70323J-AD-3 [ 11.947% 05/15/29 ...oovvvnniiiiiiiiiiiiiiiiiineees | s . 08/02/2024 . | Tax Free Exchange ....... |occoeeririiivnninnns foeenenenns 93,025 |o.eeeennnnns 93,025 |............ 93,025 |............ 92,095 |.......ce.ee XV R R R [0 R E e N7 R R R RN 7,841 |. 05/15/2029 . |3.A PL ....
Patriot Growth Insurance Sves Term Ln Nt 1 Redemption 100.0000
.. T0344E-AD-9 [10.752% 10/16/28 ....coevvvvvenniiiiinniieieiinnnn | s . 09/30/2024 . | .eeeniiiiiie e s s s s < X O O S AR 192 |. 10/16/2028 . |4.A PL ....
Patriot Growth Insurance Sves Term Ln Nt 2
.. 70344E-AD-9 |10.768% 10/16/28 .... [T [ . 07/15/2024 . | Tax Free Exchange .. . 10/16/2028 . |4.A PL ....
Pegasus Global Enterprise Hids Incremental Redemption 100.
..705598-AE-6 |Term Ln Nt 1 10.504% 05/29/25 ........oecvvvves | uunnnns L 08/29/2024 . | .evenniiiiiiieeeeeeiiiieeees i e 1,301,940 |........ 1,301,940 |........ 1,249,862 |........ 1,283,193 |ooveviiiiiiiinn e 18,747 [ooevivviiiiieens [ 18,747 [ooevevviiiieens o 1,301,940 |oveeiiiiiiiins o o oo 99,097 |. 05/29/2025 . |3.A PL ....
Pegasus Global Enterprise Hlds 2nd Amendment Redemption 100.0000
..705598-AF-3 |[Incre DD TL Nt 1 10.504% 05/29/25 ............ | eeenens . 08/29/2024 . | eveniiiiiiiieeeeeiiieeees i e 617,901 |.......... 617,901 |.......... 617,901 |.......... (63 [V O O O R A (3 /8I0) R R AR R N 47,032 |. 05/29/2025 . |3.A PL ....
PerkinElmer US LLC Term Ln Nt 1 11.847% Redenption 100.0000
L T1404#-AA-7 03/13/29 iiviiiiiiiiiiiiiiiiciies | e . 09/30/2024 .| .. ..3,782 ... 3,782 a0 3,782 |l 374 .3,782 |.. . 03/13/2029 . |3.APL ....
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Redemption 100.0000
..71579*-AD-4 [Pestco LLC Term Ln A Nt 1 11.402% 02/17/28 |....... L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,026 [..coeeennnn 3,026 |eevnnnnnnns 3,026 |evevennnnnns B2 O O R AN FC 7 R R R R, 274 |. 02/17/2028 . |3.B PL ....
Pestco LLC Incremental Delayed Draw Nt 1 Redemption 100.0000
L T1579%-AE-2 [ 11.414% 02/17/28 ovveviiiiiiiiieiiciiiieeneeenn | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 195 [oeiiiiiiiinnns 195 | L O Y R R R 5 O O N 32 [.02/17/2028 . [3.B PL ....
Petrus Buyer Inc Term Ln Nt 1 11.567% Redemption 100.0000
L T1684#-AA-8 [ 10/17/29 evveeiiiiiiiiiiiiiiiicnccciiieeeinn | s . 09/30/2024 . | .. R N 6,081 [...ccovnnnns 6,081 [eeiiinene 6,081 [eerinnne {07 O N N S R RN (CI02< 1 O O RN NN 600 |. 10/17/2029 .|3.B PL ....
Phoenix YW 1st Lien Term Loan 5.120% Redemption 100.0000
L 71922%-AA-4 [ 05/31/30 evvveniiiiiiiiiiieiiiieeeeiieeen | s . 09/30/2024 . | .eeenieiiiiieeeeeeiieeees i o393 [0 3,934 [ 30830 i [ e 104 s [ 104 [ [t 30934 [ [ [ 120 |. 05/31/2030 . |4.A Z .....
Yum Brands New Term Ln B Nt 1 6.947%
L. 72584D-AF-1 [03/15/28 ..evvvniiiiiiiiiiiiiiiiieeeceiieeeees | s . 09/30/2024 . | eeennieiiiiieeeeeeniieeees i feee 12,1880 12,188 [ 12,160 | 12,169 [ [ 18 s e 18 [ [ 12,188 [ e [ 670 |. 03/15/2028 . |2.C FE ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance
.. T2753R-AD-0 [Term Ln Nt~ 8.960% 12/15/25 ......oevvivvvnnnnns | nnnnns . 09/30/2024 . | eeeenieiiiiieeeeeiiieeeees i [ 1,028 1,028 [ 987 0BT [ 22 2D [ 8T e [ 10028 [ [ e [ 91 |. 12/15/2025 . |5.A FE ....
Blade Holdings Inc Term Ln Nt 1 10.945%
L T4016%-AA-5 [ 08/31/27 evvveiiiiiiiiiiiiiiiiiiinenccinineeeenn | s . 09/30/2024 . | .eeenieiiiiieeeeeeiiieeees i [ 2,237 [0 2,237 [ 2176 | 2,193 [ 2 83 s o8 [ e 2287 [ [ [ 217 |. 08/31/2027 . |4.B PL ....
Blade Holdings Inc Delayed Draw Term Ln Nt 1
..74016%-AB-3 [ 10.945% 08/31/27 ...ovvvvniiviiiniiiiiiiininiinenes | s . 0973072024 . | eeeenieiiiiieeeeeeiieeeees i e 648 [ B8 [ B8 838 [ 18 e e e 1 [ [ B8 e e e [ 57 |. 08/31/2027 . |4.BPL ....
Blade Holdings Inc New Term Ln Nt 1 10.945%
L 74016%-AC-1 [08/31/27 evvviiiiiiiiiiiiiiiiiincecviiieeeenn | s PROEE V(0 /(0 O S O S0 R I N O S O o O O e 16 |. 08/31/2027 . |4.CPL ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
.. T4140#-AA-0 | 11.505% 04/23/27 .... O [ . 09/30/2024 . . 04/23/2027 .|3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
.. T4140#-AB-8 [Ln Nt 2 11.595% 04/23/27 .....ccovvvvnviviinnnnns | nnnns . 09/30/2024 . | .eeenieiiiiieeeeeeiieeees i e 2,594 [0 2,594 [ 2,516 | 2,546 [ 89 s o9 [ e 2894 [ [ [ 236 |. 04/23/2027 . |3.CPL ....
Command Alkon (Potter Buyer) Incremental DD
.. 74140#-AD-4 [Term Ln Nt 1 11.505% 04/23/27 ......covvvvvvees | uunnnns . 0973072024 . | eeeenieiiiiieeeeeeiieeeees i e T4 [ BTA [ BBD 888 [ [ [ D [ [ BT L e i [ 52 |. 04/23/2027 . 3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. 74276U-AC-9 [10.833% 09/19/28 .... P ISR . 09/30/2024 . | .. . 09/19/2028 . |4.A Z .....
Pueblo Mechanical & Controls 1st Lien Term Ln
L. 74501#-AA-3 [Nt 1 11.602% 08/23/28 ........cevvvvviviiinnnnns | nnnnns . 09/30/2024 . | .eeenieiiiiieeeeeeiiieeees i e 2,1800 [ 2,180 [ 2,180 | 2,180 [ e e e e e 2,180 [ [ [ [ 222 . 08/23/2028 . [3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
.. 74501#-AB-1 [Term Ln Nt 1 11.345% 08/23/28 .......evvvvvvvnn | unnnnns UL VAC(V V(12 S RS R N o1 N R 1o N R i R J O O R 1 O O e 43 . 08/23/2028 . [3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 [Term Ln Nt 4 11.345% 08/23/28 .........cceevver | uunnnns . 08/30/2024 . | Tax Free Exchange ....... |oeeevvrvrriiinnnns Jovunnnnns 246,872 |........... 246,872 |........... 246,872 |........... 2 R O R A LR 720 RN R RN M, 24,653 |. 08/23/2028 . [3.A PL ....
Pueblo Mechanical & Controls Delayed Draw Redemption 100.0000
..74501#-AB-1 [Term Ln Nt 1 11.516% 08/23/28 .........ccevvns | unnnns . 0973072024 . | eeeeniiiiiiiieeeeeeieeees i e 2160 [ 216 [ 216 [l 216 [ [ e e e [ 2 [ ) AR 20 |. 08/23/2028 . |3.APL ....
Pueblo Mechanical & Controls Delayed Draw
.. 74501#-AB-1 [Term Ln Nt 7 11.825% 08/23/28 ......cceevvvvnnn | uunnnns . 0973072024 . | eeenniiiiiiiieeeeinieeeees i e 318 818 318 B8 [ [ e e e [ L O O N A 28 |. 08/23/2028 . |3.APL ....
Pyramid BMC Intermediate LLC Senior Secured
.. T4713*-AA-1 [Term Ln Nt 1 12.282% 01/19/27 ... P U . 09/30/2024 . | .. .3,782 |.. . 01/19/2027 . |3.A PL ....
Quail Buyer Inc Term Ln Nt 1 10.676%
L TATA3*-AA-5 [ 10/01/27 e | s . 09/30/2024 . | eeeniiiiiiieeeeeieieeees i [ 6,087 |[.ooceennnnns 6,087 [eeiriinnne 6,087 [eeeiiiinns {07 O Y N S R RN (02 R O RN NN 506 |. 10/01/2027 .|3.CPL ....
RB Holdings Interco Term Ln Nt 1 10.392% Redemption 100.0000
.. TA935M-AD-8 [05/04/28 ....evvvviiiiiiiiiiiiiiiieeeecniineeeees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 2,83 | 2,83 [.......eeens 2,834 [...oconnnnns T S R R R R R /R R O R R, 227 |. 05/04/2028 . |2.B PL ....
Radwel| Parent LLC 1st Amendment Term Ln Nt 1 Redenption 100.0000
..750638-AA-2 [ 11.354% 04/01/29 ...oovvveniiiiiiiiiiiiiiiiiineees | s . 09/30/2024 . | .. R N 4,640 [ 4,640 |..nnnns 4,640 |ooovunnnnnns ) O O R AN LT O O R 400 |. 04/01/2029 . |4.B PL ....
Raptor Technologies 2nd Amendment Incr T/L Redemption 100.0000
.. 75382%-AC-4 9.354% 10/05/28 ......cvvvniiiiiiiiiiiiiiiiiieees | s L 09/30/2024 . | eeeniiiiiiieeeeeieiineees i e 3,934 | 3,934 [..ooooeinins TR 1T R F R R Bt O O, Fci* I R F TR 7 U N N R 147 |. 10/05/2028 . |4.A Z .....
Rawlings Sporting Goods Inc Term Ln Nt 1 Redemption 100.0000
.. 754458-AA-1 [4.660% 12/31/26 ..oovvviiiiinininiiiiiiiiiniiiiins | nenens . 09/30/2024 . | .ueuiiiiiiiiiiieeeiiiiieeees | e 4,500 |............ 4,500 |.ceeeennns 4,379 |..ooiiinnnnns 4,429 [ i YA I O RTTTTOOTIIIN A I O RO 4,500 [..oooeviiiinnns foviiiiiins i o 399 |. 12/31/2026 . [3.B PL ....
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Rawlings Sporting Goods Inc Delayed Draw Term Redemption 100.0000
.. 754450-AB-9 [Ln Nt 1 4.660% 12/31/26 ....coovvvvvvniiiiinnn | nnnnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e A L3N AL 2 R AL 3N R T O U R N 7 O ) ) A 63 . 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc 3rd Amendment Redemption 100.0000
.. 754450-AC-7 [Term Ln Nt 1 5.175% 12/31/26 ....ovvvvivvinnnn | nnnnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e [0 N N o152 L7 N R R L R FO 2L R E [ 2 R R R R, 49 | 12/31/2026 . [4.A Z .....
Reagent Chemical & Research Term Ln Nt 1 Redempt ion 100.0000
.. 75583#-AA-1 [9.854% 04/30/30 .....cevvvnvviiiiiniiniiiiiiiiinnes | s . 09/19/2024 . | .. FU R R 78,675 | 78,675 |oeeeennnnns % (0 O (U RN LIS T: 3 PO F LR T: 3 PO AR £ T-TA T P FORRRUPP RN R, 2,137 |. 04/30/2030 . |4.A Z .....
Rednood Services LLC 3rd Amendnent DD Term Ln Redenption 100.0000
L.75807*-AE-7 [Nt 1 11.204% 11/30/29 ..ooevvvviiiiniiiiiiiinnnn | s . 09/30/2024 . | .eenniiiiiiieeeeeeerieeees e e 5,349 [ 5,349 05,200 | 1271 [ [ LTV R L1V R F [T O N N AR 349 . 11/30/2029 . [3.A PL ....
Redwood Services LLC 5th Amendment DD Term Ln
.. 75807%-AF-4 [Nt 1 11.204% 05/06/31 ...ovivvvvnnnniiiiiiinns | nennns . 09/30/2024 . | eennieiiiiiieeeeeeeiiieeees i e 157 [ 157 [ 188 | [ [ /2 PO RN /2 PO RN < O O N R 5 [. 05/06/2031 . [4.A Z .....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 [Nt 1 11.657% 05/06/31 .....ccvvvvnnviviiiinnnnns | nennns . 09/30/2024 . | .eennieiiiiieeeeeeeeiieeees i [0 [ B8 [ B9 | [ [ [ PO RN (- P RN (61 O O RN 7 | 05/06/2031 . |4.A Z .....
Repairify Inc Term Ln Nt 1 9.854% 06/14/27
L T760288-AA-4 [ ooeeeie e | s . 09/30/2024 . | .eenneieiiiiiieeeeeinieeeees e e 4,500 [ 4,500 [ 4410 | A48 [ [ 51 O O, 52  R F L R N 361 |. 06/14/2027 . [2.A PL ....
Retail Services WIS Corp Intial Term Ln Nt 1
..76090D-AF-9 [13.104% 05/20/25 ...covvvvnniiiiiiiiiiieiiiiiiieees | s L 07/15/2024 . | evenieiiiiieeeeeeeiieeeees | [000222.5,032,265 ..., 5,082,255 |........4,936,642 |........4,943,184 |........ 47,097 |......... Y IRT LN R RN 89,071 |oeveiiiiiiinns Jovennnns 5,082,255 |oueeiiiiiiiiins Jovnininiiinins e e 397,616 |. 05/20/2025 . |3.CPL ....
Lincoln Property Company Term Ln B Nt 1
..78065L-AD-3 [10.095% 02/02/29 .....cvvvvvviiiiniiiniiiiininnees | s L 09/30/2024 . | .eennieiiiiiieeeeeeeieeeees i e 12,5000 [0 12,5000 [ 12,200 | 12,278 [ e o2/ R R o2/ F R /2800 O N R AR 997 |. 02/02/2029 . |4.A Z .....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1
..784318-AD-5 [ 11.454% 12/15/25 ...oovvvvvniiiiiiiiiieiiiiiiiies | s . 09/30/2024 . . 12/15/2025 . |3.C Z .....
Eyesouth LLC 1st Lien Term Ln B Nt 1 10.960%
L. 78448%-AA-4  [10/05/29 ....evvviiiiiiiiiiiiiiiiieceiieeeen | s . 0973072024 . | .eeeniiiiiiieeeeeenieeees v o827 8,277 [ 6,198 | 6,208 [ [ (610 O O, [C1 N R F (-T2 PO FONRUPRR RN NN 544 |. 10/05/2029 . [3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 1
.. 78448%-AB-2 [10.695% 10/05/29 .....eevvviiiiinnnniiiiiiiiiinenns | s . 09/30/2024 . | .eennieiiiiiieeeeeeiieeees e [ 580 [eiiin 580 [ BT DTS 4 e [T PO RN [/ PO RN L O ) AR 52 . 10/05/2029 . [3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 4
.. 78448%-AB-2 [10.864% 10/05/29 ......vvvvvvvnniiiiiiiiiiinieinn | s . 09/30/2024 . | .. . 10/05/2029 . |3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 3
.. 78448%-AB-2 [ 11.051% 10/05/29 .....ovvvvvivnnniiiiiiiiiieieiins | s . 0973072024 . | eeeenieiiiiieeeeeeiieeees i o200 [ 200 [ 20 e 19 s [ e e e e () O O RN 2 |. 10/05/2029 . |3.B PL ....
..78458*-AA-1 [ SHD Finance Term Ln Nt 1 11.252% 10/30/29 .. |....... . 09/30/2024 . | .eeenieiiiiieeeeeeeieeeees i e 8,702 [l 6,702 [l 6,568 | 6,570 [ 1 e L I O RN 17 R A, (-7 O O N AR 718 |. 10/30/2029 . |4.A Z .....
SSE Buyer Inc Term Ln Nt 1 15.474% 06/30/26
L TB48B8-AA-5 | .eeeei e | . 08/06/2024 . |Direct ..coovviiiiniiiiiinn Joevininniiiiiinns e [ 1,588,238 [ 315,94 s e e 315,941 |...... L SR T ) O O N A . 06/30/2026 .|2.C Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 1 12.954% 12/06/27 ...oovvvnvvvviinnniiiiiiinn | nnnnns . 09/30/2024 . | eenneiiiiiieeeeeeeieeeees i [ 375 [ 375 878 888 [ T i [ e [/ PO RN 375 [oovviiiiiin oo [ 47 |. 12/06/2027 .|2.C PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 5§ 12.993% 12/06/27 ......eevvvvvvivinnninnenn | nnnnns . 09/30/2024 . | .eenneeiiiiieeeeeieineees i o83 [ B3 [ B3 | B2 [ T e [ [ L O (62 O O RN 1 | 12/06/2027 . |2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 3 13.164% 12/06/27 ..oevvvvvvvvinniniiiiinnn | ennnns VS VAV V(127 S U RN N AN Ry A R (o7 A FORY oi: I AR |- T AU AR RN LT PO FR N L R R R AU 40 |. 12/06/2027 .|2.C PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 2 13.281% 12/06/27 ..oevvvvvvivinniiiiiiiinn | s . 0973072024 . | eenneeiiiiieeeeeeiiineees i [ 271 271 [ 271 26T |l D i [ e [T PO RN - T ) ) ) RN 9 |. 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 4 13.297% 12/06/27 ...ovvvvnvvviiininiiiiiinnn | nnnnns . 0973072024 . | eeenneeiiiiieeeeeenineees i [ 1130 118 [ T8 109 | 2 [ [ [ /2 PO RN LT P AR AR R 4 |. 12/06/2027 .|2.CPL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 3 13.366% 12/06/27 ...eevvvvviviniiiieiiinnnn | ennens . 0973072024 . | eenneeiiiiieeeeeerineees e e 1890 139 [ 139 13 B i [ [ LT PO RN e O N 5 |. 12/06/2027 .|2.C PL ....
SV-Burton Holdings LLC Delayed Dran Term Ln Redenption 100.0000
..785008-AA-7 [Nt 2 13.592% 12/06/27 ......ovvvvvvvviinnnineeen | nnnnns . 09/30/2024 . | .. . 12/06/2027 .|2.CPL ....
SV Newco Inc Initial Term Ln .
.. 78505#-AA-0 [ 12/06/27 ..evuiiiiiinnniiiiiiiiiiininiiiiiiiiieiiies | eeees . 09/04/2024 . |Direct ..oooviivvniniiiiiinn Jovniniiniiiiiinnns foieinnnes 33,451 |eenns 33,961 [.....oeeeens 33,298 |oooiiiiiiiiiininnne oo o, L PP FETTTT k7 PPN FETTTTTe 33,331 [ i 121 oo 121 |ooeeiiiiiinnnnns 867 |. 12/06/2027 . |4.A Z .....
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Safe Home Security Inc Delayed Draw Term Ln Redemption 100.0000
..786424-AB-2 [Nt 1 12.210% 11/04/24 .....ovvvvviniiiiiiiiiis | s RV TPA0R VP07 S U FR R RN 26 |oeeeniiiiinns 206 |oiiiiiiins 296 | 4L O R N AL R R R R, 19 | 11/04/2024 . |2.C Z .....
SageSure Holdings LLC Term Ln Nt 1 10.857%
L. 78669#-AA-2 [01/28/28 ....vviiviiiiiiiiiiiiiiiniiiiieeiinn | s . 08/12/2024 . | Tax Free Exchange ....... |oeeevvrirviiinnnns Jovunnnnns 884,574 |........... 884,574 |........... 884,574 |........... B R O R R R Y ) ) A, 65,504 |. 01/28/2028 .|2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln Nt
..78669#-AB-0 [1 10.615% 01/28/28 ......ccvvvvvvviviiiiiiiiiinn | ennnns . 08/12/2024 . | Tax Free Exchange ....... |occoeerirriiiininnns fovenennnns 13,230 [oerieenns 13,230 |oeveennnnnns 13,230 |ovevennnnnns <2072 O O O ) NN 2 VI R N R R, 6,491 |. 01/28/2028 . |2.B PL ....
SageSure Holdings LLC Term Ln Nt 1 10.111% Redenption 100.0000
..78669#-AD-6 [ 01/28/30 ..evvvviiviiiiiiiiiiiiiiiininiiiineeiinn | s . 0973072024 . | eeeenieiiiiieeeeeeiieeeees i o783 [ ATE3 AT | [ 38 [ 38 [ [ ATE3 L [ i [ 45 [. 01/28/2030 . [2.B Z .....
Saldon Holdings Inc 4th Amendment Term Ln Nt
..794008-AD-0 |1 10.945% 01/31/31 ... N ISR . 09/30/2024 . | .. . 01/31/2031 . |4.A Z .....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AB-9 [Term Ln Nt 1 10.514% 06/05/26 .........ccvvvvrs | uunnnns VLS VAC(V V(12 S O RN NNt (- R T 152 R [+ R 11 O N O O N o O 1 0 R R R R, 304 |. 06/05/2026 . |3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 DD Term Ln Nt 2 9.842% 06/05/26 ............. |.eeenns . 0973072024 . | eeennieiiiiieeeeeeiieeees i [ 264 [ 268 [ 254 L [ [ e e e 288 [ [ e [ 7 | 06/05/2026 .|3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 DD Term Ln Nt 1 10.502% 06/05/26 .........ccee | uunnnns PRV /A0 V[0 [ e 0 N L R (4 R N O O e O O e 18 |. 06/05/2026 . |3.B PL ....
Silk Holdings |1l Corp 1st Lien Term Ln Nt 1
..82709#-AA-6 [ 10.748% 05/01/29 ....evvvvviirnniiiiiiiiiiiiniiinn | s . 09/30/2024 . | .eeenieiiiiieeeeeenieeees i e 3,892 [0 30892 [ 80892 B TTE [ 1T e e e 1T [ el 30892 [ [ [ 438 |. 05/01/2029 . |3.APL ....
Silk Holdings |11 Corp 1st Amendment Term Ln
..82700#-AB-4 [Nt 1 11.561% 05/01/29 ....coovvvvirniiiiiiiinns | nnnnns . 0973072024 . | eeeenieiiiiieeeeeenieeeees v e 594 L B9 882 | [ [ 12 e 12 [ 894 L L i [ 23 [. 05/01/2029 . [2.B PL ....
SimpliSafe Inc Term Ln Nt 1 11.451% 05/02/28
L 82890%-ARA-9 [ Lo [ e L 09/30/2024 . | o e [ 2,222 [ 2,222 L0 2,222 [ 2,208 [ 14 | o oo 18 e 02,222 | e o 202 . 05/02/2028 .|5.A Z .....
SimpliSafe Inc Delayed Draw Term Ln Nt 2
..82890%-AB-7 [ 11.107% 05/02/28 .......ccevvvenviiviiinnnniiniinnnn | vnens . 0973072024 . | eeennieiiiiiieeeeeenieeeees i [ 204 [ 204 202 | [ [ 2 [ e 2 e 204 L [ e [ 10 |. 05/02/2028 . |5.A Z .....
SimpliSafe Inc Delayed Draw Term Ln Nt 1
..82890%-AB-7 [ 11.347% 05/02/28 ....ovvvviiiiinniiiiiiinninnenns | s IR0 V(00 O S S O O O O O e 7 | 05/02/2028 . |5.A Z .....
Sonny's Enterprises LLC Restated Term Ln Nt 1
..83549#-AC-4 [10.532% 08/05/28 .....evvvvivviinnniiiiiiniiiinnnns | s . 09/30/2024 . |Various ........cceeeeveennn Joovvnnnnnnninnnnns foveennnn. 33,926 [oiiinnn033,926 [l 33,549 33,582 [ [ 34 s e 34 s 33,926 [ e [ [ 3,620 |. 08/05/2028 .|4.C Z .....
Ellucian Holdings Inc Incremental Term Ln B
..83578B-A0-6 [Nt 1  8.446% 10/26/29 ......oeeevvvvnnviiiiinnnn | ennnns . 09/30/2024 . | eeeenieiiiiieeeeeeniieeeees i e 5,0060 05,095 [ 5,078 i [ 22 e 22 e e 5,095 [ [ [ [ 215 |. 10/26/2029 . |4.C FE ....
Hersha Hospitality Delayed Draw 2A Term Ln Nt
..84466B-AC-0 [1 11.616% 04/30/30 ......cevvvnrvvviirnnninnieinn | nnnnns . 0973072024 . | .eeenieiiiiieeeeeeeiieeeees v [ 306 o808 [ 804 L [ [ 2 e e 2 e o806 [ [ e [ 4 |. 04/30/2030 . [4.A Z .....
Hersha Hospitality Term Ln Nt 1 11.752%
..84466B-AC-0 [04/30/30 eevvvnriiiiiiiiiieiiiieeecrvieeeen | s L 09/30/2024 . | eeeeniiiiiiieeeeeiiineees i e 7,489 |oeeeiiin. 7,489 |oooens A7 2 U F R (CIC T P RN [C1C T PO RN TA89 |oovviviiiniiees oo v i 176 [. 04/30/2030 . [4.A Z .....
Spirit AR Holdings Inc Term Ln Nt 1 9.946% Redenption 100.0000
..848638-AA-6 [09/13/28 .eevvnriiiiiiiiiiieiiiieen | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiineees i e 3,684 |............ 3,684 |..ooeeinnn 3,684 |.oeuennnnnns B ) O O R AN FCN LT U R R R, 280 |. 09/13/2028 . |3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1 Redempt ion 100.0000
..B4967#-AA-9 [ 11.495% 11/24/25 ....oovvvvviiiiiiiiiiiiiiciiiees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 3,375 e 3,375 [oiiiiiinnnns 3,308 |ieevinnnnnns 3,007 |oeevrnnnnnns T F LV O R FC LT R F TR VA U RPN R R 311 |. 11/24/2025 . |3.A PL ....
Spring Insurance Solutions LLC Delayed Draw Redempt ion 100.0000
..84967#-AB-7 [Term Ln Nt 1 11.495% 11/24/25 .......ovevviiis | nnnnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 574 | 574 |oooviiiiins [ TE T 511 | (<7250 PO L PO AN (S T E LS R R R R, 53 . 11/24/2025 . [3.A PL ....
Stealth Holding LLC Term Ln Nt 1 12.142% Redenption 100.0000
..85789#-AA-2 [03/02/26 ...evvvviviiiiiiiiiiiiieeeeniieeeeen | s . 07/01/2024 . | eeveneeiiiie e . 03/02/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 2 Redenption 100.0000
..85789#-AB-0 [9.250% 03/01/26 .....evvvrvviiiiiiiiiiiiiiiiiiiieees | s L 07/01/2028 . | eeveeeeeiiieeeeeieiieeees v e (61T [C1° I (61 e O O PO R RN (61 O O RN 7 | 03/01/2026 . |4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 5 Redenption 100.0000
..85789#-AB-0 [ 11.504% 03/01/26 ....evvvvvvivnniiiiiiiiiiieiecinn | s L 07/01/72024 . | eeeeeeeiiiiieeeeieiiieeeees i e 380 foooiiiiiiiiinnns 380 |ooiiiiiiinns 379 | 21V R LI PO AN L S AN L1 O A 32 . 03/01/2026 . [4.A PL ....
Stealth Holding LLC Delayed Draw Term Ln Nt 8 Redenption 100.0000
..85789#-AB-0 | 11.846% 03/01/26 .... P . 07/01/2024 .| .. .. . 03/01/2026 . |4.A PL ....
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Stealth Holding LLC Delayed Draw Term Ln Nt 1 Redemption 100.0000
..85789#-AB-0 [ 11.971% 03/02/26 ..ovvenveneeveeereieiiesienies | ceeees L 07/01/2024 | ceveeeeeeeeeeeeeeees e oo 207 o 0 R P30 R 277 eeiiiiinis e o oo e s P2 PSRRI RUSURURURURI NUISURURURUR ISURURRRN 17 | 03/02/2026 . |4.A PL ...
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000
..85789#-AC-8 [15 11.504% 03/01/26 ..ovvvervvreenienernienienes | ceeenes L 07/01/2024 | ceveeeeeeeeeeeseeees e oo 260 foreeiiiiiiene 260 [ovirriieinin 260 v 260 |oeviiiiiinnis e o oo e s PIST N FSRURRUR RUUURORUREN URSUIURUIRUR ISURPRRR 16 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000
..85789#-AC-8 [13  11.543% 03/01/26 ..oevvnveveveienierieiienns [ e . 07/01/2024 .| .. JE PSR R A1 [ A1 Lo 471 | A7 | e o oo e s 72T PSRRI RURURURURURN RURSURPRUIRUR ISURTRRRN 30 |. 03/01/2026 . |4.A PL ...
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000
..85789#-AC-8 |14 11.763% 03/01/26 ..overveveeeeenreriiiies | e L 07/01/2024 | ceeeeeeeeeeeeeeeees e oo 189 [ovrvreeieiiens 1L T FR 189 [rveriiriiiiene RL:C T AR FESURRRRRURRPI RUTURURURURE RRPRURUTUR SSURURPRUR RPN 189 [ooeiiiiiin [ s i 12 |. 03/01/2026 . |4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000
..85789#-AC-8 [4 11.847% 03/01/26 ..evovvevrerneeriiniiniinins | e L 07/01/2024 | coveeeieeeeeeeeeeeees e oo LI R [ I FRR 5 I AR 5 I AU FSURRRRURRURRUR ROUNURURURURIEN UPRUTURUTURN ISTURORURUR RPN 53 [ooeiiiiiin [ [ e 4 |.03/01/2026 . [4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redemption 100.0000
..85789#-AC-8 [3 11.957% 08/01/26 ...eevverveeeeeieiieiieiiens [ e L 07/01/2024 . | ceveeeeeeeeeeeeeeees e o 127 o 127 | 127 [ L7 FOOUURUR FESUSRSURRURRPI RUSURURURUREE TPV STURURPRUR TP 127 [ e s e 8 . 03/01/2026 . [4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [7 12.003% 03/01/26 ....eevvrvvrernerriininninnnns | ceeees L 07/01/2024 | ceveeieeeeeeeeceeeees oo oo 82 o 82 o 82 [ 7 2 FOUUURURUE FSURRRRURRURRUR ROUNURURURURIEN UPRPTUIRURURN ISTURORURUR RPN 82 [ [ [ e 3 | 03/01/2026 . [4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [6 12.179% 03/01/26 ..evevvrvvrerreeieiniiniinnns | e L 07/01/2024 | ceveeeeeeeeeeeeeeees e oo L[V R 180 frerreiriiiiens 180 [ovveieerienens 180 [ovevvvevrininns froveriiiin e s s e 180 [ooeeiiiiin fereriiiiiiee [ e 11 |. 03/01/2026 . |4.A PL ...
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 [12 12.155% 03/02/26 ....eovvrververeeninrinninnns | ceeenes L 07/01/2024 | coeeeeeeeeeeeeeeees e oo 7 L/ FRRN L/ IR 7 RPN FSURRRRURRURRUR RONURURURURIE RURPUIRURUR ISTURORURUR TP M [ o s e 6 . 03/02/2026 . [4.A PL ....
Stealth Holding LLC Incremental DD Term Ln Nt Redenption 100.0000
..85789#-AC-8 |1 12.221% 03/02/26 ..ovvevvveriierenieieninies [ e L 07/01/2024 . | weeveeieieeiceeicee . 03/02/202 . |[4.APL ...
Stealth Holding LLC 2024 Tern Ln Nt 1 Redenmpt ion 100.0000
..85789#-AE-4 [12.186% 03/01/26 ..vvvvvernernieniinierinines | ceeees L 07/01/2024 | ceeeeeeeeeeeeeeeees e oo 203 e 203 [orrireiinin 201 | v oo 2 [ e 2 [ s 203 oo feereeneninine oo e . 03/01/2026 . [4.A Z .....
Steward Partners Global Ad LLC 1st Amendment
..860320-AD-1 [Term Ln B Nt 1 10.363% 10/14/28 ...ooovvvens | L 09/30/2024 . | ceeiieeeeeeeeneeees e oo 1578 [ 1578 i 1578 [t 1,578 [ e o oo e et 1578 s o e e 136 |. 10/14/2028 . [4.A Z .....
Steward Partners Global Ad LLC Delayed Draw
..860320-AE-9 [ Term Loan B Nt 1 10.697% 10/14/28 . RV I . 09/30/2024 .| .. . 10/14/2028 . |[4.A Z .....
Steward Partners Global Ad LLC Delayed Draw
..860320-AE-9 [ Term Loan B Nt 2 10.69% 10/14/28 ......ccever |couene L 09/30/2024 . | ceviiiieieeeeeeeeeeee e o7 e 97 98 [ [ e ] e o e e 7 e o o 3 | 10/14/2028 . |4.A Z .....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1
..B6738*-AA-6 [ 10.695% 10/31/24 .ovveverieineinieniiniininins | e L 09/30/2024 . | e e e 7,382 |oviiienn 7,382 o 7,185 | ;1 FUURUR U P2 SRR 2 SRR N 7,332 |oveveveienies foereenieninine oo e 650 |. 10/31/2024 .|3.A Z .....
THG Acquisition LLC 1st Lien Term Ln Nt 1 Redenption 100.0000
..87300%-AD-6 [ 10.695% 12/02/26 ....evvvveernernieniinieniinnns | ceeees L 09/30/2024 . | e e e 1,688 |ovoereeenne 1,688 [ovieriens 1,645 [oeeiiienne L5 I AR R T SRR T T PR TN 1,688 [ooveeiiiiin [ e e 145 | 12/02/2026 . [3.A PL ...
THG Acquisition LLC 1st Lien DD Term Ln Nt 1 Redenption 100.0000
..87300%-AE-4 [ 10.695% 12/02/26 ....evvvverernernienirniininnns | ceeees L 09/30/2024 . | e e o 2,813 |ovrrreen 2,813 | 2,799 [ovivirnnne 2,804 |viiiiiiiies e I AR A I PP I 2,813 |oeevereiiies forreenienienins oo e 241 | 12/02/2026 . [3.A PL ...
TCP Hawker Intermediate LLC Seventh Amendment Redenption 100.0000
..873046-AD-0 [Inc TL Nt 1 10.754% 08/30/26 ..oovvvuvrevrunns [ covenes L 09/30/2024 . | cevieieeee s e [ 732 i 782 foveriiiine 72 TR 782 Joeeenininis e foerieninienine oo e s 732 |oeeeveienies Joeveeniniiine oo e 72 |. 08/30/2026 . |3.B PL ...
TCP Hanker Intermediate LLC Term Ln Nt 1 Redenmpt ion 100.0000
..873048-AE-8 [ 10.754% 08/30/26 .....venveneeveeeeiireiieiienies | ceeees L 09/30/2024 . | e e e 1,623 [oeiiiinns 1,628 |vreenennen 1,628 [ooviininns LIN:72 N OO FSURRURRURRPRE RUNURURURURE RPTURURPRUR RTURURURUR TP RIN:72 T AR FUNURURURURES RUURUUUR USSR 143 |. 08/30/2026 . [3.B PL ....
TCP Hawker Intermediate LLC Seventh Amendment Redenption 100.0000
..873046-AF-5 [Inc TL Nt 2 11.471% 08/30/26 ..oovvruvruvnnns | covenes L 09/30/2024 . | e e e 1,018 [ooreiienne L A 1,008 [ovvereenerninene fereniniininee [ L[ AP A LU AP AP 1,018 [ooeiiiiiin [ e e 58 |. 08/30/2026 .|3.B Z .....
Wealth Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..873264-AA-8 [#2 Nt 1 10.516% 10/02/27 .oevenverveeeeeienns [ e L 07/01/2024 | ceveeeeieeeeeeeeeeees e oo 1,307 [oveeereenens 1,307 v 1,801 [ervrrinenee 1,303 [oviiiiiiiis Joeeiiiieies L7 A A L7 AU A 1,307 [oeeeiiiiiins feeriiiiiie e Joereieie 74 |. 10/02/2027 . |3.B PL ...
Wealth Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..873264-AA-8 [#2 Nt 6 10.809% 10/02/27 ...vevvenveeeiirieins [ e L 07/01/2024 | ceeeeieeeeeeeeeeees e oo 2,819 |ovirrnnn 2,819 | 2,819 | 2,819 [ oo e s s e 2,819 |oveverereies foereenienienins oo e 157 |. 10/02/2027 . [3.B PL ....
lleal th Enhance Group LLC 5th Amendment DD Nt Redenption 100.0000
..873264-AB-6 [1 10.516% 10/02/27 ... I I . 07/01/2024 .| .. . 10/02/2027 .|3.B PL ....
3 Step Sports Term Ln N
..885838-AF-5 . 09/30/2024 . | e e o, 2,007 i, 2,007 |oiorionnene 2,007 |oviorienne, 2,007 |ovieiiiiiies oeninieninies fovvesinicninne foviiin foviin o, 2,007 |oereniniinis forveniniiiene foviiin foviiii 193 | 10/23/2029 . [3.A PL ....
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1" 12 13 14 15 NAIC
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nation,
NAIC
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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
3 Step Sports Delayed Draw Term Ln Nt 3 Redemption 100.0000
..885838-AG-3 [ 12.570% 10/02/29 .....evvvvvviiinnniiiiiiiiiniinnnes | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 125 [ 125 | 125 | £ O O O R M 4 O N 8 |. 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 2 Redemption 100.0000
..885838-AG-3 [ 13.017% 10/02/29 ......vvvvvvriiiiiiiiiiiieieeinn | s L 09/30/2024 . | eeeenieeiiiiee e i [ o1 T 9 [ o1 T O R N L O O RN 6 |. 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 1 Redemption 100.0000
..885838-AG-3 [13.283% 10/02/29 ....evvvvniiiiiiiiiinieiiiiineees | s . 09/30/2024 . | .. S Y AN 15 [ LT PO LT PO O O O N L ) R RN 5 |. 10/02/2029 . |3.A PL ....
Playon Sports Inc Term Ln Nt 1 10.604% Redemption 100.0000
..90230#-AA-7 [03/14/29 . .eovvvniiiiiiiiiiiic s s L 07/31/2024 | eeeeieiiiiieeeeeeiiiieeees i e 3,941 | 3,941 [oiiiiiinnns 3,941 [ooiiiiiinnns 3,920 [..ooovvinnnnns -2 U R R, -2 PO F LR O O R R, 260 |. 03/14/2029 .|4.C Z .....
Playon Sports Inc Delayed Draw Term Ln Nt 1 Redempt ion 100.0000
..90230#-AC-3 [ 10.604% 03/14/29 ......evvvivviiniiiiiiiiniiiinnens | s L 07/31/2024 . | eeeeeeeiiiieeeeeieiieneees i e 915 e 915 | 915 | (SR [V N [T R R R [T PO RN [T R N R R, 69 |. 03/14/2029 .|4.C Z .....
20 Gates Auto Warehouse Class A 7.083% Redenption 100.0000
..90382%-AA-7 [ 09/17/31 wevveiiiiiiiiiiiiiiii e | s . 09/26/2024 . | .evvnniiiiiiiiiieeeeeiiiieeees i e 7,614,986 |........ 7,514,986 |........ 7,514,986 |........ -0 1T O O R RN 7,614,986 |oovvvnviveiinns Jovvvniinniiiinns o o 481,458 |. 09/17/2031 . |1.G PL .
Unifi Aviation North Amer LLC Term Ln Nt 1 Redenption 100.0000
..90468%-AA-4 [ 11.304% 09/29/28 ......ovvvvvviiiiniiiiiiiiiiiiinees | s . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e £ T F£: T R 51T Y KRR RN LT PO AN LT PO FR N - T R AR R AN 22 |. 09/29/2028 . [4.A Z .....
United Digestive LLC Term Ln Nt 1 11.104% Redenption 100.0000
..910238-AB-6 [03/30/29 ...eevvviniiiiiiiiiiecir s | s L 09/30/2024 . | .eeeniiiiiiieeeeeieieneees i [ 3,081 [ooiiiiinnnns 3,081 |.oeveennnns 3,081 |ooeeveennnnns . O O R AN FC 02 N O Y N AR 297 |. 03/30/2029 . |3.B PL
V Global Hids aka Vertellus Revolver Nt 14 Redenption 100.0000
..91823C-AB-3 [10.864% 12/22/25 ...covvvvniviiiiiiiiiiiiiiiiiieees | s . 09/30/2024 . | .eeeniieiiiieeeeeieiieeees i e 227,368 |........... 227,368 |........... 220 R O O R RS 227,368 . 12/22/2025 . |4.C ........
V Global Hids aka Vertellus Initial Term Ln Redenption 100.0000
..91823C-AC-1 [Nt 1 11.004% 12/22/27 ...ovvvvvvivinniniiiiinnn | nnnns . 09/30/2024 . | .eeeniiiiiie e ... 19,800 ... 19,800 ...19,800 |.... ..19,800 |.. . 12/22/2027 .|2.C PL
Valcourt Holdings Il LLC 4th Amendment Term Redenption 100.0000
..91889%-AE-5 [Ln Nt 1 11.028% 11/20/29 ......ccvvvvvnniiiiinnn | unnnns L 09/30/2024 . | .eeeniiiiiiieeeeeeeieneees i [ 4,065 [o..coeeeenne 4,065 |.eoevnnnnnns 4,065 |oeevennnnnns 3 O O R AN L1 O 330 |. 11/20/2029 . |3.A PL
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 [Term Ln Nt 4 10.957% 11/20/29 ......vvvvvvinn | uunnnns . 09/30/2024 . | .eeenieiiiiieeeeeeeeieeeees e e 1560 [ 196 [ 184 | [ [ 2 [ e 2 [ e 196 [ [ [ [ . 11/20/2029 . |4.A Z .....
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 [Term Ln Nt 1 11.032% 11/20/29 ... P U . 09/30/2024 . | .. . 11/20/2029 . |4.A Z .....
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 [Term Ln Nt 3 11.179% 11/20/29 ......cooovvvnnnn | nnnnns . 0973072024 . | eeeenieiiiiieeeeeeiieeeees i [ 2620 [ 262 [ 259 | [ o3 e 3 [ 262 [ [ e [ 7| 11/20/2029 . |4.A Z .....
Vertex Service Partners LLC Term Ln Nt 1
..925358-AA-7 [ 10.557% 11/08/29 ...oevvviiiiiniiiiiiiiiiiieieeins | s . 09/30/2024 . | eeeeniieiiiieeeeeeiiieeees i el 13150 [ 10315 [ 1315 | 1315 s [ [ e e e 10815 [ [ [ 130 |. 11/08/2029 . |2.CPL ....
Vertex Service Partners LLC Delayed Draw Term
..925358-AB-5 [Ln Nt 7 10.447% 12/15/29 ....cvvvvvvvviinnnannns | unnnnns . 0973072024 . | .evnnieiiiiieeeeeiiieeeees i [ 546 BB [ B39 | [ [ T e e T e e B8 [ [ e [ 9 | 12/15/2029 . |2.CPL ....
Vertex Service Partners LLC Delayed Draw Term
..92535@-AB-5 [Ln Nt 1 10.557% 12/15/29 .....cevvvivvinnnninnns | unnnnns . 0973072024 . | eeeenieeiiiieeeeeiiieeeees i el 13150 [ 10315 [ 1315 | 1315 s [ [ e e e 10815 [ [ [ 102 |. 12/15/2029 . |2.CPL ....
Vertex Service Partners LLC Delayed Draw Term
..925358-AB-5 [Ln Nt 6 10.604% 12/15/29 .....oevvvvvnnniinens | unnnnns . 0973072024 . | .eennieiiiiieeeeeeiiieeeees v [ 546 BB [ B39 | [ [ T e e T e e B8 [ [ e [ 9 | 12/15/2029 . |2.CPL ....
Vertex Service Partners LLC Delayed Draw Term
..925358-AB-5 [Ln Nt 3 10.618% 12/15/29 .....ovvviivnnnniinies | unnnnns . 0973072024 . | eeennieiiiiiieeeeeeiieeeees i [ 951 [ 98T 939 | [ [ 12 e 12 [ 98T L [ i [ 45 |[. 12/15/2029 . [2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925358-AB-5 [Ln Nt 5 10.779% 12/15/29 .....ovvvvivviinnnnnnns | unnnnns L 0973072024 . | eeeenieiiiiieeeeeeeiieneees e e 101 [ 10T 100 | [ [ T s e T L e 10T [ [ e [ 2 | 12/15/2029 . |2.CPL ....
Vertex Service Partners LLC Delayed Draw Term
..925358-AB-5 [Ln Nt 2 10.783% 12/15/29 ....covvvvivvinnnnnnnns | unnnnns L 0973072024 . | eevnnieiiiiieeeeeeeiieeeees v e 121 [ 121 120 | [ [ 2 e e 2 e o121 [ [ e [ 6 | 12/15/2029 . |2.CPL ....
Vertex Service Partners LLC Delayed Draw Term
..925358-AB-5 [Ln Nt 4 10.832% 12/15/29 ....covvvnnvviiiinnnes | annnnns . 0973072024 . | eeennieiiiiieeeeeeeiieeeees v [ 2020 o202 [ 2000 [ [ e 3 e 3 [ 202 i [ e [ 8 | 12/15/2029 . |2.CPL ....
Visual Edge Technology Inc Last Out Term Ln B Redemption 100.0000
.. 928432-A#-0 [Nt 1 12.271% 12/31/25 .ooovvveiiiiiiiiiiiiiiinn | s . 09/30/2024 . | .. . 12/31/2025 . |5.B Z .....
Discovery Life Sciences LLC Term Ln Nt 1
.. 92974*-AA-7 [ 11.004% 03/30/28 ..eevvrviiiivnnnniiiiiiiiiiiiiiiins | nnnens . 09/30/2024 .| .eeiniiiiiiieeeieiiiieeees i o 2,430 i 2,430 [ 2,382 i 2,333 67 830 s e L PP FPTTTTTr 2,430 [ foviiiiis o o 223 |. 03/30/2028 . [3.B Z .....
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Discovery Life Sciences LLC Delayed Draw Term Redemption 100.0000
..92074%-AB-5 [Ln Nt 1 11.254% 03/30/28 .....evvvvvvviinnnnnens | unnnnns L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,519 [.oneens 1,519 | 1,511 | 1,458 |oeeeninnnne [ (- P FR (5] I PO RN L= (S R ) ) ) RN 140 |. 03/30/2028 .|3.B Z .....
Discovery Life Sciences LLC New Term Ln Nt 3 Redenption 100.0000
..92974*-AC-3 [ 11.254% 03/30/28 ......ovvvvvviiiiniiiiiiiiiiiinees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,08 |eeennnns 1,00 |oeeeeennnns 1,083 | 1,052 |oeeenininnne FELC T PO L P F L R F T O N S AR 101 [. 03/30/2028 . [3.B Z .....
Weal th Enhance Group LLC Term Ln Nt 1 Redenption 100.0000
..929758-AA-4 [ 10.737% 10/02/27 ...evvvviirnnniiiiinnineeeiinnnn | s . 07/01/2024 .| .. U R A 3,850 [oeiiiiins 3,850 |iiiiiinns 3,793 [ooiiiinnnnns 3,816 |oovvveiiiiiiiinn Joevniieeeens B O O, FC L R F R TV U R R R 215 |. 10/02/2027 .|3.B PL ....
Wealth Enhance Group LLC Delayed Draw Term Ln Redempt ion 100.0000
..92075@-AB-2 [Nt 1 10.737% 10/02/27 .....ccvvvvnvvviiinnnnnes | unnnns L 07/01/2024 .| eeveneeeeiiiieeeeeiiiieeees i e 2,374 | P TL N 2,360 |oeeeiinnnnnns P T R R, [ Y R LU O N 2,374 |oovviiiiinini o s e 132 |. 10/02/2027 .|3.B PL ....
Waver ly Advisors LLC 1st Amendment DD Term Ln
..92989#-AC-2 [Nt 2 10.254% 04/04/30 ....ccevvvnvvvivnnnnnnnnnn | unnnnns . 07/11/2024 . | Tax Free Exchange ....... |ocooeerrriiivnninnns fovenennnns 79,650 f............ 80,248 |............ 79,646 |...covvvnviiiiininns Jonniniiiiinis e L R AN L3 PO A £ 55V O ) RN R, 1,370 |. 04/04/2030 . [4.A Z .....
Redempt ion 100.0000
..930046-AA-7 [Bio X Cell Term Ln Nt 1 11.478% 11/06/29 ... |....... . 09/30/2024 . . 11/06/2029 . |3.B PL ....
Walnut Parent Inc Term Ln Nt 1 10.254%
L. 93279#-AA-3 [ 11/09/27 evvvviiiiiiiiiiiiiiiiiiienencviiineeeenn | s . 08/30/2024 . | .eeeniiiiiiiiieeeeiiineees i e 4,500 [o.coeieenns 4,500 |ieiiinns 4,388 |.oevennnnnns 4,320 |............ 107 [t AT PP T, LU O (RN L O O R 336 |. 11/09/2027 .|3.CPL ....
Walnut Parent Inc Incremental Term Ln Nt 1
..93279#-AB-1 [ 10.495% 11/09/27 ..oovvveniiiiiiiiiiiiiiiniiieeees | s . 08/30/2024 . | .eveniiiiiiieeeeeiiiieeees i e 3,787 |fovreeiiinnnns 3,787 |veerinnnn 3,787 |oveerenns 3,635 ... 1151 I O AR MR L) O (RN LT 7 PO FORR RN AR 283 |. 11/09/2027 .|4.CPL ....
Walnut Parent Inc 2nd Amendment Inc TL Nt 1
.. 93279#-AC-9 [10.254% 11/09/27 .oovvvvniiiiiiniiiniiiiiiiiieeeees | s . 08/30/2024 . | .. .1,812 .. . 11/09/2027 .|3.CPL ....
Wash Encore Holdings LLC Term Ln Nt 1
L93711%-AA-3 [ 10.745% 07/30/27 evvvvriiiiiiiiiiiiiiiiiiiieeeeins | s L 07/01/2024 . | eeveneeeiiiiieeeeciiineees i e 3,167 [ooeiiiinnnnns 3,167 |oeerinns 3,103 |ovveiiins 3,103 | (V) P X T O O, (ST R F T [ O O N AR 182 |. 07/30/2027 . |3.A PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
L93711*-AB-1 [Nt 1 10.994% 07/30/27 wevvvvniviiiniiiiiiiinn | s L 07/03/2024 . | .eveneeiiiiiieeeeeiiiiineees i e 1,162 [ooeiiiiinnnns 1,152 | 1,152 | 1,128 | P U R R, P T FOR FR L1775 ) ) R F N 66 |. 07/30/2027 .|3.A PL ....
Wildcat Buyer Co Inc Term Ln Nt 1 10.595%
L96811%-AA-5 [02/27/26 .evveniiiiiiiiiiiiiiiiieeeeceiieeeeen | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,089 |eeeeennns 1,089 |oveeeennns 1,067 [ooeiveinnnnns L 74 I PO AN [ Y R LU O N LI O R R 93 . 02/27/2026 . [3.A PL ....
Wildcat Buyer Co Inc Delayed Draw Term Ln Nt
..96811%-AB-3 [1 10.595% 02/27/26 ...oovvvnivviiinniiiiiininns | s . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e L7 I O [ I R 568 |.....oevvninns LS LIS R E LI PO AN L S AN £ T O O ) AR 48 |. 02/27/2026 . |3.A PL ....
Wildcat Buyer Co Inc Incremental Term Ln Nt 1
..96811%-AD-9 [ 10.595% 02/27/26 ......evvvvvvviiiniiiiiiiiiiinnees | s . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e 987 fooeiiiiiiiiinnns 1.7 A R 987 |.oiviiiiinns . O O R N O ) A 84 1. 02/27/2026 . |3.A PL ....
Wildcat Buyer Co Inc 1st Amend Incre DD TL Nt
L.96811%-AF-4 [1 10.595% 02/27/26 ...oovvvnviviiininiiiiiiininns | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e K N o T R Fo T B O O R N FCL 0 R R R R, 30 |. 02/27/2026 . |3.A PL ....
Wildcat Buyer Co Inc 2nd Incremental DD Term
..96811%-AG-2 [Ln Nt1 10.595% 02/27/26 ......evvvvvvvvvnnninnns | unnnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e L. F 425 o L7/ P 72 S (S R S R, L R R R R, 36 |. 02/27/2026 . |3.A PL ....
Wildcat Buyer Co Inc 3rd Amendment Incre TL
L.96811%-AH-0 [Nt 1 10.595% 11/07/30 ..ovvvvvvvinnniiiiiininns | nenens . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e 500 fooeiiiiiiiinnnns 500 [.oeiiiiinnnnns 500 |..oceieinnnnnns £ O R N L O R A 50 |. 11/07/2030 . |4.A Z .....
Wildcat Buyer Co Inc 3rd Amendment Inc DD TL
..96811%-AJ-6 [Nt 1 10.766% 11/07/30 ..eevvvnnvviviiinniiiiinnn | nnnnns . 09/30/2024 . | eeeeniieiiiieeeeeiiiieeees i e YT P 75 e AT PO £ O O R RN AT [ R R RN 9 [ 11/07/2030 . [4.A Z .....
Winebow Holdings Inc Term Ln Nt 1 11.195%
LO7383%-AA-1 [12/31/27 v | s . 09/30/2024 . | .. . 12/31/2027 . |4.A PL ....
WorIdwide Produce Acquisition Term Ln Nt 1
..98160*-AA-8 [ 11.536% 01/18/29 ...oevvvviiiiiiiiiiiiiiiiieieeinn | s L 09/30/2024 . | eeeniiiiiiieeeeeieiineees e [ 2,381 [ 2,381 | 2,381 | O O R AN P I U R R R 211 |. 01/18/2029 . |3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln A Nt
..98160*-AC-4 [1 10.854% 01/18/29 ....oivvivniniiiiiiiiiiiieees | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 467 fooeeriiiiininnns 467 |oooiiiiiins 467 | L O O R N L O ) A 44 [.01/18/2029 . [3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln B-1 Redenption 100.0000
..98160*-AD-2 [Nt 1 10.854% 01/18/29 ....covvvvvvnniiiiiiiinns | nennns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 385 | 385 | 385 | O O PO ) AN L1 R N R R, 16 |. 01/18/2029 . |3.B PL ....
Wor Idwide Produce Acquisition DD Term Ln B-1
..98160*-AD-2 Nt 2 11.536% 01/18/29 . . 07/18/2024 . | Tax Free Exchange ....... .... 130,081 ... 130,081 |.... 130,081 . 01/18/2029 . |3.B PL ....
..98415D-B#-0 [Xifin Term Ln Nt 1 11.504% 02/06/26 ......... . 09/30/2024 . |Various ... .... 3,562 ... 3,562 |.... .3,562 | . 02/06/2026 .|3.B PL ....
Youth Enrichment Brands LLC Incremental Term Redemption
..98538#-AA-9 [Ln Nt 1 9.454% 10/18/27 . 09/30/2024 .| euiiiiiiiiiiiiniiiiininnens ferennnneneeeennnns e 3,684 |l 3,684 |.ooieeins 3,684 |.eunnnnnns 3,684 |oeiiiiiiiiiiie oereninneerens Joiiiieriennee Jonninneerennns Jereinareereees Jeesnanaaeeees 3,684 |..ooooiiiiii forreriniiiies s e 318 |. 10/18/2027 . |3.APL ....
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Youth Enrichment Brands LLC 2023 Incremental Redemption 100.0000
..98538#-AB-7 [Term Ln Nt 1 11.175% 10/18/27 .....covvvvvvvees | nnnnns . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e (72 I o724 I R o724 B R, 7 O O R N 728 I R Y R R, 80 |. 10/18/2027 .|3.A PL ....
Youth Enrichment Brands LLC Amendment #3 DD
..98538#-AC-5 [Term Ln Nt 3 10.867% 10/18/27 .....ccevvvvvvees | unnnns . 07/15/2024 . | Tax Free Exchange ....... |occoeeririiiiininnns fooenennnns 21,972 | 22,189 |.ooeinennns AR R FO R NN [ PO RN [ PP A AT/ U R R R 283 |. 10/18/2027 . |4.A Z .....
Youth Enrichment Brands LLC Amendment #3 DD Redemption 100.0000
..98538#-AC-5 [Term Ln Nt 1 11.133% 10/18/27 .....covvvvvneers | unnnns . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e LS 555 [ieiiiiiiiiinns 570 AN B O O, ST R E LSS R R R R, 50 |. 10/18/2027 .|4.A Z .....
7B Holdings LLC Term Ln 2023-1 Nt 1 10.495%
..98876%-AD-7 [02/09/28 ....vvvriiiiiiiiiiiiiiiiiieeecriieeen | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,753 [ooeiiiinnnnns 1,753 | 1,753 | B 0455 T O O N S AR (RN LA T PP FOUPP R RN 149 |. 02/09/2028 . |3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 2
..98876%-AE-5 [10.914% 02/09/28 .....evvvvvvviininiiiiiiiiiiiinnees | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 307 [ 307 |ooiiiiiiiins L0 T ) R NN [T PO RN LT PO RN 7 O ) AR 23 [. 02/09/2028 . [3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 3
..98876%-AE-5 [10.932% 02/09/28 .......evvvvviiiiniiiiiiiiiiiiinees | s . 09/30/2024 . . 02/09/2028 .|3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 1
..98876%-AE-5 [10.955% 02/09/28 .......evvvvviiiininiiiiiiiiiinees | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,316 [ 1,315 [, R V[ O AR RN LT PO AN LS PO AR L1 LT R AR RN RN 141 |. 02/09/2028 . |3.B PL ....
Braya Renewable Fuels 2nd Amendment Term Ln
..02001*-AA-0 [Nt 1 12.444% 02/20/30 ....covvvvvvvivnnnninneen | nnnnns L 09/30/2024 . | .eeeniiiiiiieeeeeieieneees i [ 3,188 [ooiiiiinnnns 3,188 |.eiinns [T T R R RN (T O O, (S R F T 1T O Y N AR 168 |[. 02/20/2030 . [4.A Z .....
Braya Renewable Fuels 1st Amendment Term Ln
..C2001*-AD-4 [Nt 1 11.561% 02/20/30 ....ovvvvvvnnnnnieiiiinnnns | nnnnns . 09/30/2024 . | .. ... 9,340 .. 9,153 [.... .9,340 |.. . 02/20/2030 . |4.A Z .....
Cority Software Inc Term Ln 2022-1 Nt 1
..03000#-AA-5 [ 10.825% 07/02/26 .....evvvvvvvnnneieiiiiiiiineeins | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 3,832 [ieiiiinns 3,832 [ooiiiinnnns 3,832 [ooiiinnnnnn TR/ R R R N R R R 0 R R R R, 315 |. 07/02/2026 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 2
..03000#-AB-3 [ 11.264% 07/02/25 .....evvviiviinnniiiiiiinniinenns | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,301 [oeens 1,301 | 1,301 | R O O N N AR (RN LR R RPN R RN 119 |. 07/02/2025 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 1
..03000#-AB-3 [ 11.321% 07/02/26 .....evvvvvvvnnniiiiiiiiiieieeins | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,403 [oooooiiennnns 1,403 |oeeeens 1,403 |oeeiiinnns B R0 O O N U AR (NN L[0T ) A R RN 119 |. 07/02/2026 . |4.B PL ....
JHUCAN Holdings Inc Term Ln Nt 1 11.490%
..048688-AA-6 [ 11/25/25 .oovvvveiiiiiiiiiiiiiiii s s L 09/11/2024 . | eeeeeeieiiieeeeeiieees i e 357,319 |..oeennnns 367,319 |[........... 353,876 |........... 363,578 [..oovvveiiiinne foeeeiinnnn 2,853 | v PR S T O ERR 357,319 [ooviiiiiiinins oo [ s 30,565 |. 11/25/2025 . |3.B PL ....
Opta Inc 1st Lien Term Ln Nt 1 12.316%
..06983#-AA-9 [ 11/08/29 .....eviiviiiiiiiiiiiiiiiiiiniiiiinneeiinn | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 5,625 [eeiiiiinns 5,625 [.....coevnnns 5,414 [.....ooeneens LT O E (V7 PO R (V7 PR F LS < R O O R 627 |. 11/08/2029 . |4.CPL ....
Opta Inc 1st Lien DD Term Ln Nt 1 11.966%
..06983#-AB-7 [11/08/29 ....evviiviiiiiiiiiiiiiiiiiiiiiiiieneeeeinn | s L 07/01/2024 . | eeeeneeiiiiieeeeeeeieneees i e 1,000 |oeeeeennnns 1,000 [o.oooeeennnns 1,000 [.ooovvivnnnnnnns 980 |.evieinnnnnns (VO A RN PV R F R L O Y R 73 | 11/08/2029 . |4.A Z .....
Opta Inc 1st Lien DD Term Ln Nt 1 11.966%
..06983#-AB-7 [11/08/29 ....evvivviiiiiiiiiiiiiiiininiiiiienneeiien | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e LS/ [ [ I 574 I L O N RN L S L7/ R N R R, 56 |. 11/08/2029 . |4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 2 12.267%
..06983#-AB-7 [ 11/08/29 ....evviiviiiiniiiiiiiiiiinieiiinienneeiinn | s . 0973072024 . | eeenniiiiiiiieeeeeeiieeeees i e 468 .oeiiiiiiinnnns 468 |.....oovnnnnnnns L5 O R R, [ R AN L ) PN L O O AR 10 |. 11/08/2029 . |4.B PL ....
SV Newco Inc Term Ln (Cand Borrow ) Nt 1
..08393#-AA-9 [9.807% 12/06/27 ...evvvvvvirniiiiiiiiiiiinieiiininn | s . 09/04/2024 . |Direct ..oooviiiiniiiiiiinn v feeeeens 41,063 |............ 41,688 |...oeennnnn. L1V T R RN R Bt O O, it O F 40,914 [ s 148 | 148 [ 1,064 | 12/06/2027 . [4.A Z .....
Trimaster Manufacturing Inc Term Ln Nt 1 Redemption 100.0000
..09196*-AA-0 [ 10.945% 08/31/27 .oovvvvniiiiiiniiiiiiiiiiiiineees | s . 0973072024 . | eeenniiiiiiiieeeeeeieeeees | e 584 | 584 | 568 |.....oevvninns 572 |vviiiiis T Mo [ /250 PO F N L1 R R R R, 51 |. 08/31/2027 . |4.BPL ....
UCIT Online Security Inc CAD Term Ln Nt 1 Redemption 100.0000
..09300#-AA-9 [ 12.142% 03/02/26 ......evvvvvviiiniiiiiiiiiniinees | s L 07/01/2024 . | eeveneeeiiiieeeeeiiiineees i e 2,679 |eeeiriinnne 2,679 |iiiins 2,625 [....ccevnnnnn 2,651 | e 7 PO F P/ PO FR 2,679 |oiiiiiiininne oo s e 249 |. 03/02/2026 . [4.A PL ....
A-Gas Finco Inc Term Ln Nt 1 10.564% Redemption 100.0000
..G0563H-AB-0 [ 11/08/30 ....evvvvvnnniieiiiiiieeeciiiieeeecciiien | s . 09/30/2024 . | .eeeniiiiiiieeeeeeeiineees i e 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 5 VI P FORRRR R L1510 R A 510 R 500 I O O RN NN 593 . 11/08/2030 . [4.A Z .....
Auxey Bidco Ltd Term Ln B Nt 1 11.201% Redemption 100.0000
..G06748-AA-4 [06/29/27 ...evvnriiiiiiiiiiiiiiiiiiieeeeciiieeeen | s L 09/30/2024 . | .eeeniiiiiiieeeeeieieneees 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 272 |. 06/29/2027 . |4.A FE ....
Convera International Fin Incremental Term Ln Redemption 100.0000
..L20124-AA-3 [Nt 1 10.754% 03/01/28 ....ovvvvvvnniiiiiininnns | nennns L 09/30/2024 . | eeeniiiiiiiieeeeieieneees i e 5,380 [oeiiiinnn 5,380 |iiiiinnins 5,380 |eeevennnnnns L O O R AN 5,380 |oooiiiiniiinnns [ s e 474 1. 03/01/2028 . |2.A PL ....
Surgical Specialists LLC Delayed Drau Term Ln Redenption 100.0000
..L7574*-AA-6 [Nt 1 10.652%h 01/31/28 .......cevvvvnnviiiinnnnnns | unnnnns . 09/30/2024 . | .eeiiiiiiiiiieeeiiiiiieeeees | e 801 [...oiiiiiinnnns 801 Jiveeiiiiiinnns 781 |oeeiiiiinnnnns 780 Jueeeniiiiinns A | P FETTTOTUUTII 21 | e 801 |ovvviiiiiiiis Joveiiiniiiiines Jovveiniiiiiiiins Joiiniiiiiiinnns 94 |. 01/31/2028 . [4.C ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Surgical Specialists LLC Term Ln Nt 1 Redenption 100.0000
L.L7574%-AB-4 [10.652% 01/31/28 ...evvviviiiiiiiiiiiiiiiiiieeeeinn | s TR O P 516 |oeeiiiieiins 516 |t 503 |ovviiiiiiiiinns 503 |ovveeriiiiinns 2 O [ R A L3 R A LI R N R A 54 |. 01/31/2028 . [4.C ........
Open Text Corp Term Ln B Nt 1 7.095%
..68371Y-AP-8 1 01/31/30 o |A . 09/13/2024 . |Barclays Capital Inc ... | | 1,571,763 |0 1,662,000 |...eeenn 1,622,249 [ooeeinininiiiiiiiins o fonn 923 | s (o7 ) O IO -7 B VT IR AN 48,590 . 01/31/2030 . |2.C FE
Open Text Corp Term Ln B Nt 1 7.095% Redenption 100.0000
..B8371Y=AP-8 | 01/31/30 .eevvvvriiiiiiiiiiiiiiiiiiiiieieeeeeees A..... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 18,697 [........ee. 18,697 |oeeevenens L T Y N L O N L O N 18,697 [ovvvvvvviiiniins fonnniiiiiis o 388 |. 01/31/2030 . [2.C FE
Open Text Corp Term Ln Nt 1 7.695% 01/31/30
LBB3TIY=AP-8 | e A.... . 07/16/2024 . | Tax Free Exchange ....... R 6,053,493 |........ 6,195,886 |........ 6,039,180 |........6,043,001 |.....coeeeeiinss |oeeeens 10,491 [ s L O O < T O O 277,118 |. 01/31/2030 . |2.C FE
Gateway Casinos 1st Lien Term Ln B Nt 1 Redemption 100.0000
..C3604M-AR-3 | 13.221% 10/22/27 ...ccooeveeeiiieieiieiieeeeeeees A..... . 09/30/2024 . | evviiiiiiiiiinninniiiiiininns e e 7,29 |oeeeiiinnns 7,24 |oinnnnnnn 7,145 |l 7,169 |oeveeeiiiiiieins e, 125 [oiiiiiiis oo 125 [oeiiiiis o 2 O R N 841 |. 10/22/2027 . (4.C Z .....
Ardonagh Midco 3 PLC New Term Ln Nt 1 Redenption 100.0000
. 000000-00-0 |9.901% 02/28/30 ....cevvvvvieeiiiiiiiiiiiiiieieees D..... L 07/02/2024 . | evveiiiiiniiiiniiiiiiiiininns e e 303,253 [oueennnnes 303,283 |........... R X O N [T TV PO RN [T TV PO AR LK K I U O (U N 13,603 |. 02/28/2030 . [4.A Z .....
MISYS (Finastra) Term Ln Nt 1 11.204% Redenption 100.0000
L3TTAU-AA-3 1 00/13/29 e [ . 08/30/2024 . | evviiiiiiiiiiiiiiiiiiiiiiinns e e 16,034 |............ 16,034 |............ 15,965 |............ 15,897 ..ol T [T O A LT T R LTV T FOPOOPPPPPPR A R 1,459 |. 09/13/2029 . |4.A PL
Dechra Pharmaceuticals Term Ln Nt 1 11.532% Guggenheim Securities
.. 358338-AA-5 1 10/31/30 .evvvvviriiiiiiiiiiiiiiiiiiii i D..... . 08/16/2024 . |LLC .ooveeeeeeiiiieiieeeeeees e e 99,460 |........... 101,282 |............ 99,311 oo e e M4 s e, M4 s e 99,425 |ouvvvvvvviniinnn foviiiiinnnnns 35 |oreriiinnnns ST 5,851 |. 10/31/2030 . [4.A Z .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 84,011,476 86,274,273 83,994,331 72,174,019 190, 184 151,868 363,743 (21,691) 84,304,363 (292,889) (292,889) 5,084,267 XXX XXX
2509999997. Total - Bonds - Part 4 763,143,597 765,598,510 769,635,333 741,734,237 864,272 666,878 363,944 1,167,206 380,800 762,757,439 (506,400) (652,088) | (1,158,488) 28,005,571 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 763,143,597 765,598,510 769,635,333 741,734,237 864,272 666,878 363,944 1,167,206 380,800 762,757,439 (506,400) (652,088) | (1,158,488) 28,005,571 XXX XXX
..23281#-12-4 |Cyprium Parallel Invs V LP Pfrd Units ........ | ....... | 07/23/2024 . |Various .................... | ........ 4,063.000 |......... 406,333 |.......oe.... 0.00 |........... 406,333 |........... 609,147 |...... I7,214) [ o e, (217,214) oo oo, 406,333 |..evveveeennnnne fovniiiiiiiiiiins o e e 1.6PL ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 406,333 406,333 609, 147 (217,214) (217,214) 406,333
4509999997. Total - Preferred Stocks - Part 4 406,333 406,333 609, 147 (217,214) (217,214) 406,333
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 406,333 406,333 609, 147 (217,214) (217,214) 406,333
..24703L-20-2 |Dell Inc Com .‘Direct ............ 7,462.000 |....... 1,022,349 | | IV R U A AU RN R R 1,081,841 | e (59,492) |....... (59,492) |....
.. 34984V-20-9 |Forum Energy Technologies, Inc Com ... . .| T Capital . 68,070.000 |....... 1,190,445 .o e 1,365,484 [...ccoooeiiiieiieees foveeeiiiii o evevvviviiiiiees foveiiiiiiins fovviiiiiinnnn, .. 1,365,484 | s (175,040) |...... (175,040) |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 2,212,794 XXX 2,447,325 2,447,325 (234,532) (234,532) XXX XXX
5989999997. Total - Common Stocks - Part 4 2,212,79% XXX 2,447,325 2,447,325 (234,532) (234,532) 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 2,212,79% XXX 2,447,325 2,447,325 (234,532) (234,532) XXX XXX
5999999999. Total - Preferred and Common Stocks 2,619,127 XXX 2,853,658 609, 147 (217,214) (217,214) 2,853,658 (234,532) (234,532) XXX XXX
60099999909 - Totals 765,762,724 XXX 772,488,991 742,343,384 647,058 666,878 363,944 949,992 380,800 765,611,097 (506,400) (886,620) |  (1,393,020) 28,005,571 XXX XXX
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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 9,490,251 |.eevvveeeeeeeenns e [ 2,328,872 |+ eeeeeieeeeennen [ e o [ 912,621 .........t 100 / 100 .....
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 9,490,251 XXX 2,323,372 912,621 | XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.36 USD (2.77
Currency Swap ......... Bond ....oooeiviiiinins D-1 s Currency .... |Scotland ............ RR3QWICIW IPCSBA4S074 | 08/07/2018 . 04/16/2028 |......evvvvvvrnn feunnnnns 4,142,080 [BBP) e [ [ 52,201 (137,920)f cevvneeees o [T P [PALNCIV0)) AR IR RN 38,995 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .. 4.3 USD (2.69
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 foeeeeeeees [ 52,760 [RETAR:700)) [ R 1,400 [oooeeeniies (214,800)[- e eeeeeeeeeen Jrmmmeeeeeeenes foeeeennnns 38,995 | ..o 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.19 USD (0.86
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 09/02/2020 |. 09/25/2032 |.....evvvnvvvvnn founnns 28,237,952 10PY) e e [ 335,071 |...... 7,350,950 | .oevvvunnnn feunnnn 4,010,541 [oeeniiiiiiiinnns i 383,560 |..vvenieeiinninn [ Jes 399,140 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/01/2020 |. 10/29/2082 |...eevvvueeeeeen fennnns 19,956,300 EUR) e feeeeeeeeeeeen [ 211,184 |...... 1,026,800 |...cevvnnns fennnnn 1,040,802 |.ccvveeeeeeen (163,200)[- e eevveeeeeenn formmeeeeemnnnees foeeeennn 283,719 .oovennnns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2021 . 07/23/2031 |..cevvvvnnviinn feunnns 13,668,480 EUR) [ i [ 183,508 |...... 1,085,930 [..eereenns |oennne 1,347,596 [..oovvvninnens [QIUSTREI:(0)) R IR KN 178,395 [ ..oveennns 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.37 USD (8.03
Currency Swap ......... Bond .....ceeevrniiieeeenn |D-1 Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 02/24/2022 |. 06/15/2029 |.... P U 6,659,000 (GBP) (28,500)[ ..neeeennn Jeeennnnnn 149,798 |.. (322,000)|.... .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.85 USD (3.16
Currency Swap ......... Bond .....oooiiiiiiiinns D1 s Currency .... |Barclays Bank PLC  G5GSEF7VJP5170UKS573 |. 03/30/2022 |. 06/30/2030 |.......ccevvnees |oveune 26,338,000 fGBP)  |iieeeiiiieenes [ e 152,455 (412,000)f .evvnneeeee foriinns 861,985 [.....cccvunnns (1,288,000)].cevvvenineinnn fovieniiiiiniinns fooeennnnnd 315,800 | .......... 100 /7 QL ......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .4.03 USD (2.29
Currency Swap ......... Bond ....oceeeiiiiiieees D-1 s Currency .... |COIP weveueeveernnnnns 1VUV7VQFKUOQSJ21A208  |. 04/12/2022 |. 07/12/2032 |eeeveueeeeennnn foeeee 19,584,000 EUR)  |eeeeeeeeeeiee foeeeeeeeeeeeen [ 253,587 |....... (459,000)( .evvvnnere fonnnns (150,898)[...ceevvneeeeeenn Jeennnn (172,800)]-+vvveeeeeeee foeeeeeemeiieeeees Jeenns 273,235 | oeeeeen 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Bank of America NA ..4.21 USD (2.6
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s CUPTency ... |eeeeeereeeennnnnennennns BATYDEB6GKMZO031MB27  |. 04/13/2022 |. 05/18/2032 |.....evvvnvvenn feunnns 19,476,000 EUR) [ i [ 230,593 |....... (567,000)] evevvnnn Jounnnns (YY) R R, [(QEPR:(1[0)) RN PP R 269,086 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.69 USD (4.61
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 | 06/15/2022 |. 04/11/2039 |...cevvvueveeen founnnn 10,854,900 [BP) e feeeeeee [ 57,907 |..... (1,182,600)] ...ccvvvnns feunnnnnnn 281478 [ [ (579,800 eeevveeeeeeenn formmmeeeeemnnnaes foereennnn 206,935 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.22 USD (5.78
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |COrP wevvunvrvvrnnnnns 1VUV7VQFKUOQSJ21A208 | 04/23/2024 |. 05/23/2034 |...evvnvvvvvnnnn foenne 18,663,000 [GBP) [ s [ 436 |..... (1,399,500) +eevvnnnn founnnne (673,702)[.ccevvvneneeeees Joenne (1,399,500)f...cevvvvvnnnnens foevennnneeeiinnnn [ 289,868 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .7.09 USD (5.09
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 |. 06/05/2031 |...eevveuneveenn feunnns 16,060,500 EUR) [ e feeeeeeees 94,311 |....... (642,000)]...ccvvvnnn Jounnnnn (269,486)[....ccvvneeeeeenn foennnnn (642,000)[-eeevvmneeeeenn formmmeeeeemnnnnes foereennnn 207,581 ....oenens 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole ..6.9 USD (5.08
Currency Swap ......... Bond ....oooeiiiiiinnns D-1 s Currency .... |COrP wevvunvrviinnnnns 1VUV7VQFKUOQSJ21A208  |. 05/09/2024 |. 06/05/2031 |..evvvvvvvvnnnnn [oeveenne 3,228,300 ER) [ i [ 17,980 |....... (112,200)f cevvnneeees o (56,266)[.....cccevvnnnnees |oevennn [RPAIV0)) RSN PR R 4,726 coeeeennns 100 /7 QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .5.38 USD (4.67
Currency Swap ......... Bond . D1 Currency .... |Securities LLC .... KB1H1DSPRFMYMCUFXTO9 |. 06/04/2024 |.06/30/2027 |...ceeeeeeeeenns foeeeenee 7,306,203 [CAD) A (87,512)[ e e (105,140)]- e e (87, 512) e e ol 80,857 | 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .6.35 USD (4.94
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/15/2024 |. 08/28/2029 |.......evnvvvven feunnns 29,459,700 ER) [ i [ 35,419 ....... (604,800)] .evvvvnnn |ounnnns (764,873)...ccevvneeeeens founnnnn [(CIVZR:I0[0)) RN IO R 326,469 | .......... 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.05 USD (4.45
Currency Swap ......... Bond .....ocoeiiiiiiienens D-1 s Currency .... |COIP wevvueereeennnnns 1VUV7VQFKUOQSJ21A208  |. 07/25/2024 |. 10/03/2034 |...eeeeeeevvnnnn foeees 18,801,843 SEK) [ Jerneeeeeeennins feeeeeeens 23,093 ]..... (1,276,106)]....ovvvnnn |oenee (1,176, 474)] .o evveeeeeeeeens fenees (1,276,106)]- -+ eeeeeeemmns foereermnnianneees Jonnnnnns 297,487 | .oooennnns 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 1,732,862 2,416,622 | XXX 4,214,798 (6,974,639 3,300,243 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 11,223,113 2,416,622 | XXX 6,538,170 (6,974,639 4,212,864 | 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 9,490,251 XXX 2,323,372 912,621 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 1,732,862 2,416,622 [ XXX 4,214,798 (6,974,639 3,300,243 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 11,223,113 2,416,622 [ XXX 6,538,170 (6,974,639 4,212,864 [ 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 11,223,113 2,416,622 | XXX 6,538,170 (6,974,639 4,212,864 | 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 11,223,113 2,416,622 XXX 6,538,170 (6,974,639 4,212,864 [ XXX XXX

@ |

Description of Hedged Risk(s)

[1..

Code

... | REBALANCES PORTFOL10 DURATION
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

Description of Hedged Risk(s)

- | REBALANCES PORTFOL IO DURATION

EREGE I

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

Code

0100 ....

.|Qualitative Approach for Assessing Hedge Effectiveness
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STATEMENT AS OF SEPTEMBER 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 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 Gain at
Used for Type(s) | Maturity Book/ to Adjust (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged 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 Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
Australian Dol lar
(AUD) Future Dec 2024|Private Equity FX Foreign
ADZ4 ..ot e AN R 872,547 | cuvvvvriiiiiiiniiiiiiiians EXpOSUre .......eeeeees BA-1 ... Currency .... |.12/16/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . [.09/16/2024 .|........ 0.6712 |........ 0.6925 |...ccoeeeeennns (100 R FUUUUUURURURUUUUI R SUSURTRRRRRRRRR R (- B (1<} AR (27,708)]........... 182,004 {03 ..ooovvvvvieeens | oo 100,000
Bristish Pound (GBP) |Private Equity FX Foreign
BPZ4 ..ol feviiiiiiins LT . 5,987,597 |Future Dec 2024 ...... EXpOSUre .......eeeeees BA-1 ... Currency .... |.12/16/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . [.09/16/2024 .|........ 1.3123 |........ 1.3374 |ooooeeeeeeis L [ R R FRROOPPP RN (114,291)f........... 741,254 |03 woveviiiiiiiinns [ 62,500
Euro Currency (EUR) |Private Equity FX Foreign
ECZ4 ..ooooos oveninnnnns 818 |....... 114,148,014 | Future Dec 2024 ...... EXPOSUTe ....oeeveeees BA-1 ......... Currency .... |.12/16/2024 .|OME .................. SNZ20JLFKBMNNCLQOF3 . |.09/16/2024 .|........ 1.1164 |........ 1.1167 |...oeneen 362,763 [..ooeeeeeiiiiiiiiiees Joeveieniiiiiiinns fovviiiiiiiiiiiies fociiviiiieinnnne |ooeeeen (34,561)]..0n00 (34,561)]........ 8,306,110 03 .....oevvvvveeen | oo 125,000
1609999999. Subtotal - Short Futures - Hedging Other 356,089 (176,555) 9,179,368 XXX XXX
1649999999. Subtotal - Short Futures 356,089 (176, 555) 9,179,368 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 356,089 (176,555) 9,179,368 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 356,089 (176,555) 9,179,368 XXX XXX
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

Goldman Sachs

Total Net Cash Deposits

(a) Code

AW

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

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
. | REBALANCES PORTFOLIO CURRENCY EXPOSURE ...
. | REBALANCES PORTFOLIO DURATION ........
. |HEDGES THE EQUITY RISK OF AN ASSET ..
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STATEMENT AS OF SEPTEMBER 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 ...

... ROMUWSFPUBMPROBKSP83 .
. ESTODZNZTFF32TIEFATE .
.. TLTUFZYICNSX8D621K86 .
... RR3QWICHNIPCSBA4S074 .
... BATYDEB6GKMZOO31MB27 .
. 1VUV7VQFKUOQSJ21A208 .

<< <<—<=<-=<-=<-=<

. 2,750,000 (642,000)

. (1,182,600)

,350,950

011,52

........ 1,011,784

.(2,067,341)

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 356,869 (780) 356,869 9,179,368 9,179,368
Barclays Bank PLC GSGSEF7VJPS170UK5573 . |... Y . 1,078,000 |.... ....(440,500)/... ..

Morgan Stanley Capital Service LIRS 0740 I o O O O O O S AT PP
Wells Fargo Securities LLC ....... KB 1H1DSPRFMYMCUFXTO9 . . (87,512) (105, 140)
Mizuho Capital Markets Corporation .........cccceeeennns 0V61I8S60X201J857QP30 . |... ...(604,800)]... v e [, ... (764,873)]...
0299999999. Total NAIC 1 Designation 8,044,825 (7,047,059) 2,011,526 (3,428,512)

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange

0999999999 - Gross Totals

8,044,825 9,463,680 (7,047,059)

2,011,526

10,323,561

(3,429,292)

2,765,135

13,392,232

10,698,063

1. Offset per SSAP No. 64

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

9,463,680 (7,047,059)




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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

. 1VUV7VGFKU0QSJ21A208 ..

Cash...

..2,030,000 |....

...... 2,030,000 |...

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 ........ ..9,179,368 |.... e 7,000,000 -evneeeeeeenieeees 9,299,475 |....01/15/2025 ...{....... | I
Deutsche Bank AG - OTC TLTWFZY1CNSX8D621K86 . | Cash... Cash , 743,000 ,743,000 |... V..
Mizuho- 0TC . 0V61IBS6QX2D1J857QP30 .. | Cash... .... 520,000 |.... 520,000 |... v
v

0199999999 - Total

13,472,368 7,000,000 13,592,475 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIrP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Barclays Bank PLC - OTC GBGSEF7VJPSI70UKS573 .. [ Cash....cceeeeeeeieiiiiiiiiiiiiii | e [ Cash o e 1,078,000 |.ooeeeeeeieiiiieieiiiieiieeeieiees el XXXV
BNP Paribas - 0TC ROMUNSFPUBMPROBKSP83 .. [ Cash.......cceveeeeeeeeeieiiiiiiiiiiiiiiiiiiiiieiiee | e [ Cash oo e 2,750,000 |....

Citibank NA - OTC
Royal Bank of Scotland - 0TC

. E570DZWZ7FF32TWEFATE .
RR3QN I CIIWIPCSBA4S074 ..

.. 60,000

..4,156,825 |....

v
|
v
v

0299999999 - Total

8,044,825
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 . 239, 07/25/2036
362351-AA-6 . ..| GSAA Home Equity Tr RMBS Ser 2006-20 Cl ... 945,082 . 12/25/2046 ..
590212-AB-2 . .| Merrill Lynch Mortgage Tr RMBS Ser 2006- .. . 40,391 .. 06/25/2037 ..
617487-AB-9 . ..| Morgan Stanley Mtg Tr RMBS Ser 2006-16AX .. 262,937 . 11/25/2036 ..
81376G-AC-4 . .| Securitized AB Receivables LLC RVBS Ser ... . ...193,270 |....... 09/25/2036 ..
81378E-AA-1 Securitized AB Receivables LLC RMBS Ser .....oooovoveeeeeeeeeeeeeeeececeeeees | s oo AR 1,351,000 |... .. 1,351,090 [....... 05/25/2037 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 2,884,888 3,032,110 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,884,888 3,032,110 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 2,884,888 3,032,110 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 2,884,888 3,082,110 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 [ | . [ 90,293,612 |vovoooron 90,293,612 |....... 10/01/2024 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 90,293,612 90,293,612 XXX
9999999999 - Totals 93,178,500 93,325,722 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - 23,621,946  Book/Adjusted Carrying Value § - 23,847,383
2. Average balance for the year ~ Fair Value $ - ... 75,599,595  Book/Adjusted Carrying Value $ .. ... 75,622,719
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ .......... 93,35,73 NAIC2 $ ..o NAIC3 $ .o NAIC4 $ oo NAIC5 $ .o NAICE $ oo
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STATEMENT AS OF SEPTEMBER 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
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STATEMENT AS OF SEPTEMBER 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 San Diego, CA oo foes e e Joeeeeeeieeeeeeee o [ (370,669)(............. (216,540)|............... (89,364)|..
Bank of America .........ccc...... Concord, CA .o oo e e oo e 1,144,924 |.......... 1,144 161 |.......... 1,292,846 |.
Bank of New York Mellon ........ New York, NY .o foren o o e e e 4,617,546 |.......... 10,564,625 |.......... 16,496,273 |..
Chase Bank Columbus, OH .... (558,867,524)|...... (542,346,857)|...... (510,062,729)|..
Citibank ....ocoovveveeeeerecceeeeee New York, NY Lo o s oo oo e e 37,361,286 |.......... 39,330,193 |.......... 39,291,454 |..
Federal Home Loan Bank of
Cincinnati ....cccovveeieeee Cincinnati, OH ..o [ oo Joeeeeeeeeeeeeeeee Jeeeeeeeeeeeeeeeeeeeeee feeieen 303,363 | 250,581 |.cocovnn. 254,814
Fifth Third Bank Cincinnati, OH ..1,275,038 7,502,385

Huntington National Bank ...... Columbus, OH ....
National Bank of Detroit ...... Detroit, MI .....
PNC Bank ......ocooveeeeveeeeenne Columbus, OH ....
Toronto Dominio Bank ............. Toronto, CN ...cocoevevrveee

Univest Bank and Trust

(13,976,361)
... (222,535)

151,695

1,797,972 |..

COMPANY .o Souderton, PA ..o foes e e s e [ 657,046 |.. 657,046 |..cccven.. 662,765 |..
Wells Fargo Bank ................... San Francisco, CA ............ |........ (4,220,734)(............ 7,401,986 |.......... (5,677,673)]..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 9,410 9,410 9,410
0199999. Totals - Open Depositories XXX | XXX (519,539,485) (488,179,588) (495,270,178)
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 (519,539, 485) (488,179,588) (495,270,178)
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX | XXX (519,539, 485) (488,179,588) (495,270,178)

E13




I4E

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

...................... [BNY Mel 10 CaSh RESErVE ..eeereireseesuesseseseemeeseeseeeeeseseesesseseesseeseesessesseoeeeseessessesseeeseseeeetessseeeseessssoseeseessessesseseesssnessssssenesssessessesss | erenesneene Jooseneerees 09/30/2024 vovervens eeeeeererenerene e 8,868,899 [ foressseneeneeseseeinsnsnsn:322,612
8109999999. Subtotal - Sweep Accounts 44,868,899 322,612
381410-32-3 ....... Goldman Sachs Fin Sq Treas Oblig Fd ‘ ‘ ........... 09/30/2024 .cvvee foveeriniereninieninenene o822 | e [ 3,119,951 |..
825252-40-6 ........ S/T Investment Co Treasury Trust (AIM) ... e B T 00/04/2024 .ovvvee forererieieieieenisennsees D787 |oiiiiiiiiiiiis eerieiiiienes |t enens a |.
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,119,998
262006-82-8 ....... Dreyfus Cash Mgnt GOVT CM BOLD #6356 ‘ ‘ ........... 09/30/2024 .cveevs foreeereeiereeieieneeeneees 0,013 |oiiiciiciis e [ 3,119,951 |..
825252-88-5 ........ S/T Investment Co Govt and Agency AIM N TN 09/30/2024 .uvevnes vl ABA3 [ i [ 2,021,597 |..
8309999999. Subtotal - All Other Money Market Mutual Funds 5,141,548
[Nationwide Cash I T [ [ Rz e P e R T 930, 164
Subtotal - Qualified Cash Pools Under SSAP No. 2R 500, 150,899 930, 164

8609999999 - Total Cash Equivalents

553,281,344

1,288,714
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SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 30, 2024 OF THE NATIONWIDE MUTUAL INSURANCE
COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended SEPTEMBER 30, 2024

NAIC Group Code 0140 NAIC Company Code 23787

Company Name NATIONWIDE MUTUAL INSURANCE COMPANY ...ttt

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 3,007 |$ oo 6,137 [$ oo (1,000)

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POIICY? .........cceiriririririeieieririine s sesessesesenas 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 QUANTIFIEA:.........c.cvevevieieiieieee ettt $ e 27,468
2.32 Amount estimated using reasonable assumptions:..........c.cccoceveereerennen. $
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 CMP PACKAGEM PONGCIES. .....cucvevveececeeueeeeeeececteteteeeeeseteteseseessssaetesesessssssesesesessssesssesesessssssetesesessnsssesesasesensssesesasssssssnsesessnnsssnsasasannseen $ 1,184,500
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